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Statement as of September 30, 2016 of the NAT|ONW|DE LlFE & ANNUITY INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted Decem
Nonadmitted Assets Prior Ye
Assets Assets (Cols. 1-2) Admittec
1 BONGS.cereeicereer ettt | eesrinnenas 8,787,026,729 | ...ooovveveerererrerinreenene [ everreeenne 8,787,026,729 | ........... 7,21
2. Stocks:
2.1 Preferred SIOCKS. ...ttt ssessesssssssssessessesssssnssens | sesessessnssssssessnssessssssnssesss | svsessesssssssssesssssesssnsnssesss | sssessesssssnssessasssssnseses (U1 I
2.2 COMMON SEOCKS.......veuerernciinrisesieseseesiessssee st est sttt ssssssessssssans | enessssssssessssssssnessssssssnnens | ernesssesssnssssesssesssnesssnns | sessnessssessnesssnsssneennesd | oneerseeseeseons
3. Mortgage loans on real estate:
31 FIESEIENS .ottt | sreneeias 2,169,067,596 | .....ovverrrrrrriernieerienees | e 2,169,067,596 | ........... 1,40
3.2 Other than firSt HENS.......cuieeieeereirrireie ettt et essssssnssens | sessessesssssnsssessessassssssnssnss | sessessssssesnessssessassnssnssnss | sessessssssessesssssassnnsnsesens (U1 IS
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES).....cvuveiriictsieie st bse et b bbb s s bbb s st st s s ssestensas | sessessasssssssessessassssssssaens | sessessssssssssessessassssssessens | sessessssssessesssssessssnsaens (U1 IR
4.2 Properties held for the production of income (less $.
ENCUMDIANCES).....cvucveieiictsieie ettt bse bbb s bbb ss st en s b ssessastnsas | sessessasssssssessessassssssssaens | sessesssssssssssessessassssssessens | sessessesessesssssessssesaens (U1 IR
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)...o.vvurerrerreriineeneireesresnesessssesessssees [ rrereesnssnseseesssessnssssssnsses | oessessnsenssessnsssssssssssssssns | sressnsesssssesessessssenssseesn (018 IO
5. Cash (§....7,867,273), cash equivalents ($.......... 0)
and short-term investments ($.....355,474,586)...........ccc.ecuerrerueeueeeeneieseseesseessessessesseessesssesnses | evveeerennees 363,341,859 | ..o | e, 363,341,859 | ..cvvveee. 24.
6. Contract loans (including §.......... 0 PreMiUM NOES).....vucvverereeeeieieteseeiseressseerese s sesssessesasnes | crvessesesieeas 59,200,868 | ......ccvvrererrrnan 24,984 | ..o 59,175,884 | ........c..... 5
T DEIVALIVES......cveceeeiceice ittt esss st | enesiesenans 233,434,607 | ..o | v 233,434,607 | ..ovvvereenn. 6:
8. OtheriNVESIEA @SSELS........cceuirireirrireiriesrisree e eess s snsesssesnsnes | conersesesnns 107,223,796 [ ..ovvorevererrreerirereresriens [ ceriereeenns 107,223,796 | ..ovvvvvverne 7
9. ReCEIVADIES fOr SECUMHES.........vvrrerrircricrirciireie e essesins | et nesinesies | creesssesssessessesssesssessesins | sressesssssinsseesseesseessensees (V1 O
10.  Securities lending reinvested collateral @SSEtS...........vvvirrieiniineeinresseseieseesessssssssesesiens | svessessnesens 28,100,693 | ...overerererreieieneninnns | cverieninniens 28,100,693 | ..ccovvvrrnes 5
11.  Aggregate write-ins for iNVEStEd @SSEtS........coveviiiveieiceiccs e | erisienessnead 68,847,202 | ..o 0] i, 68,847,202 | ................ 1
12.  Subtotals, cash and invested assets (LINES 110 11)......cucveveveirviericseeeceseereeseeesesesssssssens | ceviinens 11,816,243,350 | ..ocvvcvrerern 24,984 | ......... 11,816,218,366 | ........... 9,12
13. Title plants less §.......... 0 charged off (for Title INSUFErS ONIY).........coiveveicieieieieieicieesieissinies [ | e ssssesssssesens | e sees (0] IO
14, Investmentincome due and 8CCTUBG...........cc.rverrirernceiereseeerereess s sessssensesssessssenes | serreseeeens 101,814,655 | ..oovoeveeeeerrereenrirens [ ceriereienns 101,814,655 | .ovvvvvvennee 8
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ccceevevvees | vererverriininnnd 9,395,744 | ...covvvevnnn. 7,049,963 | .....ccovveee 2,345,781 | oo,
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccceevvvrevvevees | cvevierennns 30,527,995 | ..coovevieeereereeeerereeeens | e 30,527,995 | ...oovvvnneee 3
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... D).ttt ettt sttt ss s bs s saessaentannes | sestesuestenstesssesssesssenstenes | eesteesseesseessenssensaessanesaens | suestesssssesssee st ssensaa (1 O
16. Reinsurance:
16.1  Amounts recoverable from MBINSUTETS............cuueeererreriereeeeesenisessssessessssesssenses | sereeesieesened 4,318,021 | ..o | e 4,318,021 | oo
16.2 Funds held by or deposited with reinSUred COMPANIES..........ovrveeerrerrernirnrinrerrieensenssseens | cenenssnsessesssessesssssssssness | sersssnsssssssssssssssssssssssnsss | sesmssssssssessesssssssssnsseses (01 I
16.3 Other amounts receivable under reinSUranCe CONrACES...........ccverrvereeererireeeincriensinees | cerereerineeren 4.667,874 | ..o | v 4,667,874 | ...cevverenen.
17. Amounts receivable relating to UNINSUIEA PIANS..........curirireiirrrrirrieircierisesieeseesseseesssssssenssnes | seesesssssssessssessessssssssssssees | sessessnssssessssessesssssssssessens | sessessssssssesssssessansnssens (018 IO
18.1 Current federal and foreign income tax recoverable and interest thereon..............ccocveevcvcee | cevviriinennne. 3,699,835 | .oviveeeeeeeeieiiens | e 3,699,835 | oo 8
18.2 Net deferred taX @SSEL. ..ot sess s sessssssssesssssssnsses | sonessseesans 108,646,122 | ......c....... 108,646,122 | ....cooveereererrirereennns (U [T
19.  Guaranty funds receivable 0r ON dBPOSIL...........cccveiveiircieieiseese st sesesiens | sressesseesiessseens 576,737 | cooeeereerereereiveiesesnnns | eevssvesiseiieieens 576,737 | oo
20. Electronic data processing equipMent and SOMWAIE...........c.ovvrureriirrenrerrieieeneeneiseessssessnsensees [ rneresensersisessssnsssssssesseses | oessnsenssssesssessssssssssssssses | sessnssssesssssesssssnsssessn (018 IO
21.  Furniture and equipment, including health care delivery assets (§.......... 0)1irierrereerrreressssienies | ceveresesssss s | s esens | sesesesse s (U] IO
22. Net adjustment in assets and liabilities due to foreign exchange rates
23. Receivables from parent, subsidiaries and affiliates...........cc.cecveverererreieeisesesee s
24. Health care (§.......... 0) and other amouNtS FECEIVADIE.............cuurvueererrieeieeirereeeeeeieeeneiseisessnees [ orereeinereieessessieeessisenes [ coeeseeeneeseeesseesssesseseeseeses [ creesnsesesesssessssensaneean (018 IO
25. Aggregate write-ins for other than invested assets...........ccovceieinereeeiesseeeeseseeseesenes [ esesissiienand 68,169,894 | ........cco.... 31,932,119 [ i 36,237,775 [ oo 2.
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGN 25)........ccuueeererreirenneieeesssesseessseseesssessssssssssssssssssssssness | seeesenes 12,148,064,565 | .............. 147,653,188 | ......... 12,000,411,377 | ...cccnve 9,42
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts.........cccceevveees | covvvneee. 1,407,028,748 | ...coovvvereerieeeeceieen [ e, 1,407,028,748 | ........... 1,33
28, Total (LINES 26 @NU 27).......ccouevvirereceiereeeiireeeseesiseeessesseeessessssesssssessestssessssssassssesssssssssssns | neeesaees 13,555,093,313 | ..o 147,653,188 | ......... 13,407,440,125 | ......... 10,75
DETAILS OF WRITE-INS
1101. Other invested assets rECEIVADIE..............ccvviieriiriieiceee ettt snsens | eviesissesiesens 3,472,800 | .ooveeeevererreereeeeeereees | e 3,472,800 | ..covevevrnene
1102. Derivative collateral and receivables..............ccoviriciiiiiiiiiisssssssies | e 65,374,402 | ....oovviiniieiieinens | v 65,374,402 | .....cccevuuue. 1.
1103, ettt | reets ettt sesntens | crtsnets et eest st nnne | seeess et (U [
1198. Summary of remaining write-ins for Line 11 from overflow page..........cccvvveveeierveereeeeeseens | eoveveesieseese e (01 R (01 U (018 IO
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 8DOVE)......cueiceeiiieriiisciisii s | o) 68,847,202 [ ..ccooovvviiiiiiin) (V] 68,847,202 [ ......ooooeccc. 1:
2501. Accrued fees and Other @SSELS.............rrerrrerieir s essssssssessssssssesssns | enersesesnes 36,303,721 | oo 65,946 | ...oovvvirnen 36,237,775 | coovvvveeern 2
2502. Deferred SOWArE COSES.........cuiiiiriiieiieieiesie i snsesienes | sesssasssnsens 20,998,977 | .oovvvrnnne 20,998,977 | ..o (V1 O
2503. Disallowed interest maintenanCe rESEIVE...........c..verresreriereieerisessseessesssseesssssssesssssssees | erereeeesnes 10,867,196 | .ooovvvvrvevs 10,867,196 | ...coomverecercrrecrirenenns (U (S
2598. Summary of remaining write-ins for Line 25 from overflow page.........ccooceeeiveveiveieeeercesesies [ e (01 TR (01 TR (U] IO




Statement as of September 30, 2016 of the NAT|ONW|DE LlFE & ANNUITY INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current Decemt
Statement Date Prior Y
1. Aggregate reserve for life contracts $.....10,060,960,798 less §.......... 0
included in Line 6.3 (including $.....2,290,451,782 MOUCO RESEIVE)..........ccuevuueruereereeieeieeeseeste st ssss s ssssasssnsses | evsesssesssenses 10,060,960,798 | .....cccvvevnnee 7,7
2. Aggregate reserve for accident and health contracts (including $.........0 MOACO RESEIVE)...........cvuurvvervvecrineiiseiseesseeseesiessesssenes | svveesssessssessssssseenns 470,122 | oo
3.  Liability for deposit-type contracts (including $ 17,262,543 | oo
4.  Contract claims:
A LRSS h bbbttt ntnns | enbesbnnb st 29,297,748 | oo
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 MOGCO).....erveciireiesete ettt s st sses s sesasntes | sbessssessessessnsaees 1,033,581 | oo
6.2  Dividends not yet apportioned (INCIUAING $..........0 MOUCO)........ovurveeriereeeeeeee e seesseeseeesseesesssessssssssssssessssssssssssssssssssssnssnsses | sevssessssssssssesssnsssssnssnssensenns et
6.3 Coupons and similar benefits (INCIUING $..........0 MOGCO).........uevurvecieciecieciec ettt sttt sassssnnss | esbsesssessaesssessaessassssessessssaas | cvseessesssesssessensens
7. Amount provisionally held for deferred dividend policies NOtiNCIUAEd IN LINE B........ccovererereererrerenriseisieessessieese s sseseessssssesesssssns
8.  Premiums and annuity considerations for life and accident and health contracts received in advance
less §......... 0 discount; including §$.......... 0 accident and health PrEMIUMS..........c..cvucvreeieeeeee ettt sssssnsans | ersessesssssssssensseses 1,911,982 | oo
9.  Contract liabilities not included elsewhere:
9.1 Surrender Values 0N CANCEIBA CONMTACES..........vuurerririeerereirrireiseesise et ssessss st ss st st ess s st st ssestesssnssessessassnsns | sesesssssnsssessessassssssssessessassnnsns | sessssessesssnsnssnssns
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...........coovverrrnininnrreenenees [ [ e
9.3 Other amounts payable on reinsurance, including $.....774 assumed and $.....11,128,847 ceded...........cccovevvnrrnrrinrrnrrinerinenns | cervvnrverinnennenn 11,129,621 | i,
9.4 INtErest MAINTENANCE RESEIVE.........cc.oviiiieeiieiieeiesie sttt sttt sttt b sttt bbbt en b | nbtnssesssesss st es s ssssesssnstnstas | essessenssenssenssenses
10. Commissions to agents due or accrued - life and annuity contracts $.....1,691,344, accident and health §..........0
and deposit-type contract funds §.......... ettt n st s s st entnnnns | seestesestentenenaanes 1,691,344 | oo
11.  Commissions and expense allowances payable on reinsurance assumed..
12, GENEral EXPENSES AUE OF ACCTUEH. .. ...eereueerrerreseieeeeeeseeseeseese et ee s sse s st et ss e s s e es e E s8R E R8s E s e en b s sentes
13. Transfers to Separate Accounts due or accrued (net) (including §$.....
allowances recognized in reserves, net of reinSUred @lIOWANCES)...........vurereirrieriireieir ettt ss st
14.  Taxes, licenses and fees due or accrued, excluding federal income taxes..........cccovvverrererenen.
15.1  Current federal and foreign income taxes, including $.......... 0 on realized capital gains (losses)
15.2  Net deferred taX ability..........cc.cocreveererieieesss sttt seens
16.  Unearned investment iNnCOME..........ocueeeeneuneereeneieeneineeneenas
17.  Amounts withheld or retained by company as agent or trustee...........c....cc.cuuee..
18.  Amounts held for agents' account, including $.....65,955 agents' credit DAlANCES.............cc.ocververveeveceeeeeeeeeeeeeeee e
19, Remittances and itemS NOL AIIOCAIEA. .........c..cuurriiciecieee bbb
20. Net adjustment in assets and liabilities due to foreign exchange rates.
21. Liability for benefits for employees and agents if N0t INCIUAEA BDOVE..........cc.cveviviieeiiciiccce et anee
22. Borrowed money §.......... 0 and interest thereon §.......... 0ttt

23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:

24.01

24.02

24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) FEINSUIEIS.......c.ociveinienicninirrereeinneeees | v 864,342,452 | ..ovovvvriiene
24.04 Payable to parent, subsidiaries and ffiliAtES............cccieiiviriieie et | erentesies st saes 18,941,758 | .ocvoevverere

24.05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans
24.07 Funds held under coinsurance

24.08 Derivatives.........c.coeereerevreennns ....360,328 |...
24.09 Payable for securities.......... .269,072,310
2410 Payable for securities lending..................... ...28,091,621 | ..
24.11 Capital notes §.......... 0 and INtErESt thEIEON $.......c..0ueeeoeeeee et sssesssssnsas | senssissssiss s

25.  Aggregate WHte-iNS fOr HADIIHIES. .........civirieiciieicsce e bbb a bbbttt et 2,331,897

26. Total liabilities excluding Separate Accounts business (Lines 1 to 25). e 11,273,277,963

27.  From Separate ACCOUNLS SEAIEIMENT............cccciieieiietce ettt bbb bbbt ba s s ss st st saessesbssans | sbsessssssssassan 1,407,028,748

28.  Total liabilities (LINES 26 AN 27)........ccvueireiirireiiesiessiessesssssse sttt sttt ss bbb bbb bbb bbbttt snns | ensssssssssenss 12,680,306,711

29. Common capital stock 2,640,000

30, Preferred CAPItAl STOCK.........cueveeerereeeireieiisei ettt sttt

31.  Aggregate write-ins for other-than-special surplus funds
32.  Surplus notes
33, Gross paid in and CONLHDUIE SUMPIUS.........c.ucucvrciieiicicic ettt sttt bbb bbbt
34.  Aggregate write-ins fOr SPECIAl SUMPIUS FUNGS.........vueererieiiecirceeies ettt sttt s st en
35, UNGSSIGNEA fUNAS (SUMPIUS).......cvueveireiriisieise ettt bbb st s s bbbt s bbbt
36. Less treasury stock, at cost:

361 ... 0.000 shares common (value included in Line 29 §.......... 0) 1ttt st en

36.2 ... 0.000 shares preferred (value included in Line 30 $. .0)
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0in Separate Accounts Statement)...........cccvevererinerereerrerenienins oo 724493414 | .o 7.
38, Totals Of LINES 29, 30 AN 37......ouivieiieeeietee ettt sttt bbbt s bbbt n bt s s et snntenansentens | srerestesssisrasaens 727133414 | ... 7
39. Totals of Lines 28 and 38 (Page 2, LINE 28, COL ...ttt ses st et sss s st bessensssssssssessenssssnes | crsssessessnes 13,407,440,125 | ... 10,7:

2501.
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page..
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).........ovuiuieiieiiiitiiieiieseseesstessssssesssssessssssessessnsessssessesessesssensssssssnssssssssssssessssnees

3101.
3102, e R R RS8R AR R AR AR R AR R AR AR e R bR s R st s s s s s st | entnsebieses st et e s st ensententnns | neriestens st senes
B0, e bR R SRR R£R£E£e£SeS e S e S A E SRR Rkttt s b st st | dtrstennt st st sttt enssentes | nestess s nes
3198. Summary of remaining write-ins for Line 31 from overflow page.. 0 |
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)......... 0 |

BA0T. oSSRttt | cbeetnet ettt niennes | neriens s
3402. .
3403.
3498. Summary of remaining write-ins for Line 34 from OVEMlOW PAGE.........ccoiiuiiriciiieesee ettt
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DO0VE). ... .uiiuiuiiuiieieiieieiisesess s sssses st sns s sess s sns s sttt sns st ettt




Statement as of September 30, 2016 of the NAT|ONW|DE LlFE & ANNUITY INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 K
Current Prior Prior Yee
Year to Date Year to Date Decem
1. Premiums and annuity considerations for life and accident and health contracts...........cccceveveiereeeeieccsieeseeeeseeeesens | e 2,741,675,940 | ........ 1,792,052,549
2. Considerations for supplementary contracts with life contingencies 1,176,462 | ... ....1,021,400
3. NetinVESIMENEINCOME.......cooiiiiieiec ettt bbb ss sttt en st s ssnnns | sbevsesnns 323,642,901 | ... 217,615,105
4. Amortization of Interest Maintenance RESEIVE (IMR).........c.covururirrinieiieserssinseseiseessssssssesesssssessssssssesssssesssssssssessesssssssessesses | sessssssssnssens (919,200) LA89 T |
5. Separate Accounts net gain from operations excluding unrealized gains or losses.
6. Commissions and expense allowances on reinSUraNCe CEABM...........c.cucveieeicreerieesete ettt sssssesssssnss | evessesaenns 32,408,355 | ............. 31,096,851 | ..ovuee. 41
7. Reserve adjustments 0N reiNSUrANCE CEAB...........covueiiuiicieieiieese ettt ss bbbt stes s ssessensnnes | eeviesaens (169,393,649)| .......... (195,168,637)] .......... (24¢
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
frOM SEPATAtE ACCOUNLS.........ovevicvieeicteie ettt ettt s st s bt s et s s ssnsessssssaenansnns | suevessssanes 52,046,230 | ............. 52,144,857
8.2 Charges and fees for deposit-type CONMIACES...........cocueieiuiiiie ettt es s ssesessensas | sessesssssesssssssssessesssstnes | evsesssssesessessessessssnses | cone
8.3 Aggregate write-ins for miscellaneous income. ..59,933,853 | .o 32,522,456
9. Totals (Lines 110 8.3)....c.oeurrrrrrnrrrneirneineineinennns .3,040,570,892 .1,931,774,292
10. Death benefifs..........cocoerverireeierieiieeeee e ...49,259,969 ..37,274,609
11. Matured endowments (excluding guaranteed annual pure eNAOWMENLS)...........c.cvurveereieireeiieieicie e ssssessenes | cvvessessessssiesens 3,534 ...5,300
12, ANNUtY DENEFIES. ... s ..30,252,475 | ... ..12,696,924
13. Disability benefits and benefits under accident and health CONraCtS............c.ccveeivcieicieeice e esenes | evvrsieseienes 147,540 | oovveeinne 83,914
14. Coupons, guaranteed annual pure endowments and similar benefits
15. Surrender benefits and withdrawals for life contracts .123,275,360
16. Group conversions
17. Interest and adjustments on contract or deposit-type CONtract fUNGS..........cccuveveirieisriieeeiees s sesienes | eevseiesenes 1,537,848
18. Payments on supplementary contracts with life contingencies 1,057,410
19. Increase in aggregate reserves for life and accident and health CONtracts............cocveuverersreeieisiesseseeeesssseessssssessens | esenans 2,338,223,975
20. TOtalS (LINES 1010 19).. ettt ss st st nstenntns | ensean 2,543,758,111
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).. 373,761,886
22. Commissions and expense allowances On reiNSUrANCE @SSUMEM...........curerurerrerrerreeereeeeseessseeesessessesssessessessessessesssssssssessans | sessessesssssssseenns 7,292
23. General iNSUraNCe EXPENSES..........cvvereerrerrersrssssessssessssssssesessensns 171,680,423
24. Insurance taxes, licenses and fees, excluding federal income taxes 21,594,357 ..20,724,466 | ...
25. Increase in loading on deferred and uncollected premiums...... (1,933,120)] cooevvvrrernen. (654,418)] ...
26. Net transfers to or (from) Separate Accounts net of reinsurance.. 51,289,903 | ... .15,343,957
27. Aggregate WIte-iNS fOr BAUCHIONS..........covveveicteee ettt sttt ess et b s s ben s sensessesanans | snsesssesans 27,789,068 | ............. 28,019,549
28. TOtalS (LINES 20 10 27)....euieeierieriee ettt sttt ss sttt est st st enntens | einnis 3,187,947,920 | ........ 2,101,182,999
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. ..(169,408,707)| ...
30. Dividends t0 POICYNOIAETS..........c.cvueiciieeictiei sttt bbbt n st 268 | o 655,803 | ..o
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)...........c.. | ovveenes (147,920,296)] .......... (170,064,510)] .......... (171
32. Federal and foreign income taxes incurred (excluding tax on capital gains)...........ccoeueeereerrurineeneereereieeneesesseeseesssessesessesseseess |Lessessessennes (2,947.997)] ..oovvenvene (60,191,819)] ............ (77
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (10sSes) (LiN€ 31 MINUS LINE 32)........covuiruriurrerieiinrineieieessetseeseese s sseessstssise e ssessessssssssessesssssssssessessensas | sesssssees (144,972,299)| .......... (109,872,691) ............ (94
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....4,196,882 (excluding taxes of $.....(5,738,150) transferred t0 the IMR)........cc.cooueruereerieeieeeeeeeeeeeseeeeesveesteesseenns | ereenssnees (2,167,324)] ............ (11,027,113)] coovvevee. (4
35. Netincome (LN 33 PIUS LINE 34)........cvuiuiiiiiiisiieiesise et | snessnees (147,139,623)] .......... (120,899,804)( ............ (9¢
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHIOE VAT ..........ccuueieeieeirceeiesiesise ettt bbbt es s s bbb s s s b ssessnes | sevsesaesns 735,046,660 | ........... 690,622,571 | ........... 69(
37, NELINCOME (LINE 35)....uuivuiieiiiieici ittt ss st ssssnsns | sinnsinnes (147,139,623)] .......... (120,899,804)] ............ (9¢
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....28,712,627.........ccc.ooeeerrerrereerieeeeseeseeesieniees | cevreeienins 55,897,819 | ........... (18,672,625)| ............ (31
39. Change in net unrealized foreign exchange capital gain (loss) ...(1,367,600)] ... 2,572,334
40. Change in net deferred INCOME tX........cciieiciiieiciceie ettt b s st s s enaessesnnas | suessesesanes 58,671,278 ....9,428,431
41, Change in NONAAMILEA @SSELS..........cvverererieieinrissiseie sttt sttt ens s sssssessantensssssessessansnsns | assesseseons (43,517,188)( ...ovovnve (23,816,842) ............ (2¢
42. Change in liability for reinsurance in unauthorized and certified companies.
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44. Change in asset valuation reserve
45, Change iN rEASUMNY STOCK.......vcerurerrireireerserrieisesssstssessese st s ssessess st ss st sses st ss s s sse s ssessensansssssessessessanssnssessessensanes | sssessssssessessessesssnssessnsss | sesmssessessssssnssnssessessansas | ssessssssssessas
46. Surplus (contributed to) withdrawn from Separate AcCOUNtS AUMNG PEIIOM...........cvuiueieeieeiieieie e sesiesise e siessssssssens | cvsessiessessessessssssssseseses | covesesessessssssesessesssssas | sessessissesaes
47. Other changes in surplus in Separate ACCOUNTS STAtEMENL...........c.covririririrrrrs et sesssssesssssssnees | sesesssesssessssessessssssesnsss | sereesessnssnssssssssessessnnsns | seessssensesesnns
48. Change iN SUIPIUS MOLES........c.evuiicvieieiesiesise sttt bbbttt bs s s st ssensss s sasssestenes | svsesssssessessessessssssessenss | cresssessessesssssessessessansas | seessessisssesans
49. Cumulative effect of changes in acCoOUNtiNG PRINCIPIES.........ovururirririeriiriire ettt ssessssssssssssessessessssssessees | sesessssssssssssessessssssesesss | sesessesssssnsssssssssessessnnsns | stesssssssssnsnns
50. Capital changes:
50T PRI UMttt SRRttt | rentsenssenss st s tsen b entens [ essnnsnssess st enstenstenns | enssensinnsines
50.2 Transferred from SUrPIUS (StOCK DIVIABNG)..........c.cvuiuiicieiieisecce ettt ss st sse st ssessesssses | svessesssssisssessessssssseses | stessesssssessssssessessessssses | sessessenssnsans
50.3 TranSfErrea t0 SUMIUS.........covuieeiiveeeeicetce ettt sttt sttt s st s s s ssesssssnsesssssssssnaes | sessessessessssesssssnsessessnss | sevessessesssssssesssssssessnsins | svessessesaesanes
51. Surplus adjustment:
BT PRI UMttt E SRRttt
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in SUrplus as @ reSUlt Of FEINSUTANCE..........ccccueiieieieieeeie sttt sbe s stes s sssssenss | svsssesssssssssessessssssssesss | stesssessessesssssssssessessanses | sessessissesas
52. Dividends to stockholders.
53. Aggregate write-ins for gains and I0SSES iN SUMPIUS..........cvueiueruiieieiieiesise ettt ss st s ssesssssssssssessenes | sessessesens (10,164,402)] .............. (9,712,140)] ............ (12
54. Net change in capital and surplus (LInes 37 throUgh 53)........c.cruriiiniinise et sssssssssns | ssessssssseees (7,913,246)| .......... (125,128,629)] ............. 44
55. Capital and surplus as of statement date (LINES 36  54)........cuiiuiieieiiiiciieiessssessesssiesissisessesses s ssssesssssssssesssssensenssnsss | seseeeieees 727133414 | ........... 565,493,942 | ........... 73¢
08.301.
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page...
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LiNE 8.3 @DOVE). ... uereierurririiesieisessississsessessesenssnesssssessnssessnessessssssssnsens | snsesssssnnes 59,933,853 | ....cccevven. 32,522,456
2701.  Netinvestment earnings on funds withheld by ceding company. ...27,789,068 ..28,019,549
2702, eSS S RS £ R E R ARttt enes | sisesseessenes et en s en st [ stsessensess st st s st | stesteeseennis
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).........ocueviviriiereiesisiisessiesesiesisssssessssssesessssessssssessssssssnssssnses | sesseeseseens 27,789,068 | ............. 28,019,549 | ............. 3¢
5301.  Adjustment to initial reinsurance, commission and eXpPENSE AlIOWANCE............ccoeuevereicveieieieiesseie e sessenas | sresisaenns (10,164,402)] ......o....... (9,712,140)| ..covvev (12
5302.
5303.
5398.  Summary of remaining write-ins for Ling 53 from oVerflow PAgE.........cccvevevevereecereeeseeeeeesee e sesssssessssns | enereesssseessnsseeeesnd [ eeveeeeeeienieeeisiieeennn0 | e,
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)..........ccvveevriiirresiriesiesseessreesnssessensnensssssessensesesssnenseneees | eeeceneenen(10,164,402) [ .............(9,712,140) | ............ (12




Statement as of September 30, 2016 of the NAT|ONW|DE LlFE & ANNUITY INSURANCE COMPANY

CASH FLOW

Currer11t Year PriorzYear Prior Yeg
to Date ToDate Decemt
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUIANCE.............ovrvirrirreiireic sttt eessessssensaes | seessesees 2,748,328,953 | .......... 1,785,888,141 | .......... 3,303
2. NetinVESIMENE INCOME.........ouiiiiiiii bbb [ erieeniennees 313,276,647 | ............. 218,424,464 | ............ 292
3. MISCEIIANEOUS INCOME.........cuievieesctet ettt sttt bbbt a st s st s s b essesestss s sessssesssssntessesanss | essssesiseas 144,403,057 |............. 115,747,270 | ............. 171
4. Total (LINES T HrOUGN 3).....cvomieeriiirirrceiicriresisceieesiesises sttt sess s | neeissenes 3,206,008,657 | .......... 2,120,059,875 | .......... 3,766
5. Benefit and 10SS related PAYMENTS...........cc.ovuevcvieiicisce ettt ettt b s ssesasssnsanes | oevessesinaas 366,320,641 | ............. 348,490,394 | ............. 453
6. Nettransfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ccocuevveevreirereressercineires | ceverierieenns 56,232,242 | .....coeeue... 25,448,420 | ..covvnene 62
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........ccucvivieeicireveeeceee e | cevreeeiinnad 601,915,569 |............. 461,545,795 | ............. 733
8. Dividends paid t0 POIICYNOIAETS. .......ccueuiieireieieieicisie ettt en s sssessesssssnsessnsnntes | ersssessessssessenns 588,934 | ..coovvriein. 660,109 | coverererinns
9.  Federal and foreign income taxes paid (recovered) net of $.....1,215,772 tax on capital gains (I0SSES)...........c.ceevereerrvee [ conrrrsinenes (82,148,472 .............. (69,317,162) ....ovvvenve (67
10, Total (LINES 5 HIOUGN 9)....ouuveuiiiriiiiiriceierei sttt nenins | eesteseons 942,908,914 | ..ovvvvvne 766,827,556
11. Net cash from operations (Line 4 minus Line 10) 2,263,099,743 1,353,232,319
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BONGS....vioiiieeeiiiieei iRt | erntseneie 328,877,438 | .....coouu. 452,585,354 | ............ 507
12,2 SHOCKS. ...ttt nnes | sebine bt | cenbeest sttt | st
12,3 MOMGAGE 08NS.......coeieiieieiieieieie sttt b bbb sense st ensesnsensenn | essesnsessans 75,269,720
124 Real estate
12,5 Other iNVESIEA @SSELS..........vveuriiriririirirerei sttt nesse s | eessesnienessennens 133,005
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVestMents............cconeurinerrinnenennnsnenenns | s 1,362,773 [ oo [ e
12.7  MiSCEIIANEOUS PrOCEEUS.......uvveiveririsciicssesiste et ss s ss sttt sss s s s st ssst s s st essessssssssessensensans | sessssssssans 243,522,926 | ............. 135,167,379 | oo, 32
12.8 Total investment proceeds (LINES 12.1 10 12.7)......c.ririrurrrireineinereieenetseieesessesssee e ssessssssessssssesssssssssesssssenes | nsenssssennd 649,165,862 | ............. 672,348,180 | ............. 655
13.  Cost of investments acquired (long-term only):
1301 BONGS....ereeeeciiieeti sttt | neebieenes 1,932,725,803 | .......... 1,603,668,019 |.......... 2,448
132 SHOCKS. ..ot ren s [ werresi et enenens | cessenessenss s snenes | seesienereeeneees
133 MOMGAGE I0BNS.......couurerrriiscereeseeeieees bbbttt | sentssesee 843,359,652 | ....cvvuuc 442745804 | ............ 815
134 REAIESIALE. ..ot [ wirenesinee s enenens | cesseneni s s snenes | seeserereeeieees
13,5 Other iNVESIEA @SSELS.......c.cvcvieceeeciicte ettt ettt sae ettt tes st sensssessssnsesesnsesenns | svessesesesaens 34,709,521 | .cooeveverenene 7,717,579
13.6 Miscellaneous applications 120,275,611 ...58,406,765 | ...
13.7 Total investments acquired (LINES 13.1 10 13.6)......cceviurirereiiiieieierieiesee ettt ssessnsessens | eresseeais 2,931,070,587 | .......... 2,112,538,167
14.  Netincrease or (decrease) in contract [0ans and Premium NOES...........ccvevrviveveirereee et ssessssessesenses | evesessesinsnes 7,208,502 | ..coovverece. 6,838,657 | ...ocvevvnen [
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LiN 14)........cccoeverrireiereeeeieeecesseee s sesssssssssessessnes | ceveennns (2,289,113,227)] ......... (1,447,028,644)| ......... (2,738
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16. Cash provided (applied):
16.1  SUIPIUS NOLES, CAPITAI NOTES......evvreeerririe ittt ettt sns s esses s s st ensansnssnssns | sesessessnssssnssessassanssnsnnss | sesessessasssnssessnssansnsnnssnes
16.2 Capital and paid in surplus, less treasury stock.. 45,000,000
16.3 BOITOWED fUNGS ..ottt sttt se s st st nsnssessensantas | wesessestessasssnssessessansansnes | sussssessassensnssnssessansnssnes | eesessessessansnes
16.4 Net deposits on deposit-type contracts and other insurance abilities............ocvveverieieriinieieeesseesessees | e 12,347 | oo 422,615 | oo
16.5 DiviIdeNds 10 SIOCKNOIETS..........cvuuiviuiriiricriiii sttt ssssesins | sevinesssesssessssessessesiens | cesseesssesssessesteneneneenies | coeneereneneenens
16.6  Other cash provided (APPHEA)........cc.evueruruiiericie ittt b s ssess st ssensns | esssssesseseas 55,695,593 [ ...ccovvuenn 55,676,623 | ....ccoovnne. 51
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......c.... | coocvvevenns 145,707,940 | ............ 101,099,238 | ..o 271
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccooeevevvevceens | cervrrerienne 119,694,456 | ................. 7,302,913 | oo 119
19. Cash, cash equivalents and short-term investments:
191 BEGINNING OF YBAT ...ttt ettt s sae st st asae s sensesssennenansnns | sertesssones 243,647,403 |............. 124,421,749 | ........... 124
19.2  End of period (LiN€ 18 PIUS LINE 19.1).....c.cvverireriieeirieieisirireeeieeceeriseeieerieeeeseeiseeseseeesenesseeisenessseesesssesssnee | aeveeeeenees 363,341,859 | ............. 131,724,662 | ............ 243
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bond investment to bond iNVESIMENL............c.coeviveiciiieicccee e | cevesievernns 80,024,695 | ....cooovereereereieieen | v 159
20.0002  Capitalized intereSt 0N DONGS..........ccvueiiiicieieiee sttt bbbt 17,245 | oo | v,
20.0003  Capitalized interest on MOrgage [0@NS. ..o sne e ssesess s sns s s ens s snssessnssnssnssessenes | snssssssssssssssanes 489,466 | ..o [ e,




Statement as of September 30, 2016 of the NAT|ONW|DE LlFE & ANNUITY INSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer1t Year Prior2Year Prior3Yea\
To Date To Date Ended Decemt
1o INAUSHIAI . .. vvorercveeeceeieise ettt s st s nnssnssnes | sressessnssansnssnssessassansnssessessassansans | sesessssssnssessassnssnssnssessensanssnssnssasss | soessessessnnssessnssassansnens
2. Ordinary life INSUFANCE........c..cvuivricie ettt sses st sse s ssessensans | evsssssessesssssesssssanes 825445221 | oo 808,097,090 | .cooevverereirrieinne 1,10i
3. Ordinary individual @NNUILIES. ..........cevveieeiereieicreee ettt ses s sssns | creesesessesseseesinanns 2,095,384,652 | .....ccoovveverrirnns 1,155,032,296 | ..ovvveverrrerne 2,44
4. Credit life (Group and INAIVIAUAI)............ccocvereiiiiieicieiesscs ettt ssesssssssees | stessssessessessssssssesssssessss s ssessessns | sessessesssesessessesssssssssessessesssssssaens | sbosssessessessssssssesssssanes
5. GrOUD lIf INSUMANCE. ......curerrereiiecieieirie ettt es st sse st s st esssnssessessens | svsssssssessessssssssssssessessasssssnssessanss | srestesssssessessnsssssnsnessessessassnssnssns | nessessessassssssssessassnens
6. GrOUD @NNUILIES........evvcveciecieiiecieee ettt st stesssnsssssens | sviessesssssessissessessassssans 798,590 | coovvevvrerereereiseiens 1,563,922 | oo
To AGH = GIOUD ..ottt sttt bsessessententnns | seteneeesessee s sttt s s st tses e stente | ersntneee st sttt nt et £ U O
8. A&H - credit (Group and INAIVIAUA)..........ccoeveieiiccis ettt esssssssseses | erssesisssessessssssssesessessessssssssessents | sestesssssisssessesssssssssessessessssssssesses | sesiessessessssssssessasssssans
0. ABH = BNttt | seetiene ettt 891,295 | oo 380,891 | v
10.  Aggregate of all other INES Of DUSINESS.........c.vvuiveieiieiirireieiissesiesss s sessesssssssseses | siessessessssssssesssssesssssssssesassassans 0 [ [0 o
11, SUBLOAL ettt nstns | aeesieess s 2,922,519,758 | covovvvereerrrienns 1,965,074,249 | ...ooovvvvrevenn. 3,561
12, DepPOSIt-tYPE CONMTACES.........coccviveiicreiictesice ettt ss st ssnsese s ssesenes | etssessesesssssessssssessssssesessnsesesssnsens | eressesesssssesssesessssnnssessssnsesessnsesens | aeresesssisseresssesessnnssenas
13, TRl ettt | sensesens e 2,922,519,758 | covovvvinririciis 1,965,074,249 | oo, 3,56
DETAILS OF WRITE-INS
T00T. ettt een s | HeeeEe ettt | Hrsnent ettt et | cresenen st
T002. <ot nn s | senebe et | Hereest sttt | eresenne et
T003. ettt etn s | Hetebe bbb | Hhrent ettt | ceebene et
1098. Summary of remaining write-ins for Line 10 from overflow PAge...........cccevvevveveeereeeeeieesisiens | et (01 U (01 R
1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 @DOVE)........ccoeiireiriiiiessiinisissi i | o 0 s [V [




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.

Q07



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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Statement as of September 30, 2016 of the NAT'ONW'DE L”:E & ANNUlTY |NSURANCE COMPANY

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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NOTES TO THE FINANCIAL STATEMENTS

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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Statement as of September 30, 2016 of the NAT'ONW'DE L”:E & ANNUlTY |NSURANCE COMPANY

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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3.1
3.2

3.3
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"1

3.3
).4
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PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes|[ ]
If yes, has the report been filed with the domiciliary state? Yes|[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes|[ ]

If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes|[ ]

If the response to 3.2 is yes, provide a brief description of those changes.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes|[ ]

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

1 2
NAIC
Company Si
Name of Entity Code Dc

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attomey-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]

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[ ] NoJ ]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] NoJ[ ]

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|[ ]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes|[ ]

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]

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].

Affiliat; Name Location ((23ity, State) FF3{B O(A.:,C FD5IC
Nationwide Bank Columbus, OH NO YES NO
Nationwide Mutual Insurance Company Columbus, OH YES NO NO
Nationwide Mutual Fire Insurance Company Columbus, OH YES NO NO
Nationwide Corporation Columbus, OH YES NO NO
Nationwide Financial Services, Inc. Columbus, OH YES NO NO
Nationwide Investment Services Corp Columbus, OH NO NO NO
Nationwide Investment Advisors, LLC Columbus, OH NO NO NO
Nationwide Securities, LLC Dublin, OH NO NO NO
Nationwide Fund Advisors King of Prussia, PA NO NO NO
Nationwide Fund Distributors, LLC King of Prussia, PA NO NO NO
Nationwide Asset Management, LLC Columbus, OH NO NO NO

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X]

QO

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

=3

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

o

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

& T 8 5 &

@D

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

Accountability for adherence to the code.
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111

).2
).21

1.3
).31

0.1
0.2

4.1

5.1
5.2

6.1
6.2
6.3

PART 1 - COMMON INTERROGATORIES

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

If the response to 9.2 is Yes, provide information related to amendment(s).

The No-Retaliation Policy has been updated in regards to reporting possible violations of state and federal law or regulation to an

agency or entity or making disclosures protected under state or federal whistleblower laws or regulation.

Have any provisions of the code of ethics been waived for any of the specified officers?

If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

If yes, indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities lending agreements.)

If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA:

Amount of real estate and mortgages held in short-term investments:

Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following:

14.21 Bonds

14.22 Preferred Stock

14.23 Common Stock

14.24 Short-Term Investments

14.25 Mortgage Loans on Real Estate

14.26 All Other

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above

Has the reporting entity entered into any hedging transactions reported on Schedule DB?

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

If no, attach a description with this statement.

For the reporting entity's security lending program, state the amount of the following as of current statement date:

Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

Total payable for securities lending reported on the liability page:

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

Yes[X]
overnmental
Yes| ]
Yes [X]
$
Yes|[ ]
$ 39,49
$
Yes [ X]
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Vi
$ 0 $
0
0
0
22,150,000 38,091
61,818,833 77,353
$ 83,968,833 $ 115,444
$ 0 $
Yes[X]
Yes[X]
$ 28,10
$ 28,10
$ 28,09
Yes[X]

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1
Name of Custodian(s)

2

Custodian Address

The Bank of New York Mellon

1 Wall Street, New York, NY 10286

17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

location and a complete explanation:

1
Name(s)

2
Location(s)

3
Complete Explanation(s)

17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter?

17.4 If yes, give full and complete information relating thereto:

Yes|[ ]

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 432
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:

Yes [ X]
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3.1
32
33
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount

11T FAITN MOTIJAGES. . cvvvvveiesiisisesieis st sse bbb bbbt s 8884888888881 212t B
112 RESIAENLAI MOMGAGES. .. .v.vveieeiesitseiiseiese ettt st ss st bs s8Rttt B
113 COMMETCIAl MOMGAGES. ...vuvrererrerrereeseesesssseseeseesessessssssssseesessasssssessessessassssssessessesssssssssessasssssssssessessassassssssessossassessessessosssssesssssnssessessasssnssessessassansssssnssses B, 2,169,
1,14 Total MOrtgages iN GOOA STANAING. .......c.erurereririierireirstsreessesessess e ess e ss e ss st ess st se e sse st es st s e a8 s s e s bS8 n e n et ren B, 2,169,

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reSIUCIUIEA tEIMS..........cvueiiueieicii ettt bbbttt G

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

RC B T =T 1041030 T T OO T ST
1.32  RESIHENIAI MOMGAGES. ... e vvrerrerreseereerseieieiesieeeseess st sessesesseesess e tse e s st ees e as s sE e E e R8s 28 £ R eS8 e8RS 8RR n bbb n st n et een
1.33  Commercial mortgages.....

1.34  Total mortgages with interest overdue more than three months

Long-term mortgage loans in process of foreclosure

T 4 10 (o= T TSP PSPPSRI

142 RESIHENTAI MOMGAGES. . .vvuivireiriiiieieieis ettt s et e e s s8R s e R e s e s e Rttt

1.43  Commercial mortgages

1.44  Total MOrtgages iN PrOCESS Of FOTBCIOSUIE........c.uiveriiiciciciiesie ettt bbb s st ns B,
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 + 3.2) .ottt essnen G, 2,169,

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

1,81 FaIM MOMGAGES. .....cvooveecveeesescsees st s s s bbb s s s s s s eSS s e et e st B
1,62 RESIABNUAI MOMGAGES. .....o.vveveeieeireieite e e iss et ss s be s be s s st s st s st s s s s s st s e s et ettt st st st B
1.83  COMMEICIAl MOMGAGES. ......eeviiveieeieteiiete ettt sttt bbb s b s bR et et s bbb s e b s b e b e bR b e s e s bt s s s b et et et sttt bbb e s e bt n s e s et st s tan B
1.64 Total mortgages foreclosed and transerred t0 rBAI ESALE............vieiiriiceee sttt ettt a s banee G

Operating Percentages:

2.1 A&H loss percent
2.2 A&H cost containment percent

2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES.........c.cvueiiuiiieieiiieie ettt bbb bbb bbbt bbbt b b s s bt s et s s b s b ense_sbnsessbensessstes s b ensenans
Do you act as a custodian for health SAVINGS GCCOUNTS?............cvuiiriiiriirieie sttt ss st s st s st Yes[ ]
If yes, please provide the amount of custodial funds held as of the rePOMING AALE..........c.eruriririrrrrrre et nes G
Do you act as an administrator for health SAVINGS GCCOUNES?...........cururiiirrieiieisississ ettt st s st nen Yes[ ]

If yes, please provide the balance of the funds administered as of the reporting date..............covvruriririnrir st sees G



Sttement s of Septerier 0, 20161 NATIONWIDE LIFE & ANNUITY INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

ent Year to Date

1
NAIC
Company
Code

ID
Number

3

Effective
Date

Showing All New Reinsurance Treaties - Curr
z

5

Domiciliary
Name of Reinsurer Jurisdiction

6
Type of
Reinsurance
Ceded

7

Type of
Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

C

Effectiv
of Ce
Reinsue

NONE



Statement as of September 30, 2016 of the NAT|ONW|DE LlFE & ANNUITY INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6
2 3
A&H Insurance
Premiums,
Including Policy
Active | Life Insurance Annuity Membership and Other Total Columns 2| Depc
States, Etc. Status Premiums Considerations Other Fees Considerations through 5 Co
1. AlabaMa......c.cceceeeee s AL el [ 00000000006,563,938 | | 009,835 [ 25,071,172 |....... 31,644,945 | ..........
2. AIESKA..... s AK L L [ e 759,697 [ [ [, 100,000 |............ 859,691 |..........
3. ANZONA....eeceerseee s AL [ L | 100000 12,989,326 | ..l 72,165 |l 5,207 86,948,052 |..... 100,014,750 |..........
4, AKANSAS.......cceovereeeieeseeeeseeeeseeseseseses s AR |l e 4,376,751 ] 276,015 3,897 ], 10,395,119 |....... 15,051,782 |..........
5. California.......cccooeveriersererieiiereseeseeeseesssssssseesesssssssenseneneensGA [ Lo |00 138,439,644 | ...l 994,385 | ... 224 | 332,404,658 |..... 471,838,911 |..........
6. Colorado.......ccccovumrrrirninrnrinerrsenrneneieeessnsseessesssessnnnneenn:GO [ Lo | 1. 10,084,149 [ ... 45,672 | ...............28,325 | ... 48,616,083 |....... 58,774,229 |..........
7. CONNECHCUL........ccevveverereerrcrcrieresseseiesesssssessesesesssssseseess s O T [vniec Lo | 1000000 16,370,633 [ oo | e 8,764 | 11,037,602 |....... 27,416,999 | ..........
8. DElaware.......ccccoeuvrrrrreriinsinsieniesiesisnissssssssssssssssssssssssssssessseDE [ conilonis [ 0000000000.8,255,997 | v 43,641 | 3172 3,917,034 |....... 12,219,844 |..........
9.  District of Columbia.. . rereeresnsesesssenins [ eereesesessesesnnes | eerenes 1,033,491 |........ 2,499,598 |..........
10, FlOTI0. c.eocveeeeeeeceeeeeetee ettt nee FLJ...... L..[.....45,628,949 | ............. 150,057 |................15,329 | ..... 163,987,086 |..... 209,781,421 |.........
R €Yo o - IO TE PR GAl..... L) 20,794,374 | e 19,952 |................31,076 | ....... 73,941,992 |....... 94,787,3% |..........
12.  Hawaii.. LJHI Lo [ ereeee e, 758,887 | oo | eeveeeeseeeeeeieesenens [ eeie 23,614,163 |....... 28,373,050 |..........
13.  Idaho... ..IDf..... L . 145691 | .................7,858 | ....... 17,280,337 |....... 18,415,195 |..........
14.  lllincis... O [ L..J[......30,976,911 | ............513,257 | ................25,379 | ....... 98,988,692 |..... 130,504,239 | ..........
15.  Indiana. LN Lo [ 009,190,102 | oo | e 2,201 [ 62,304,546 |....... 71,496,849 |..........
16. lowa..... LA Lo 03,807,874 | oo | e 5,486 | 3,368,681 |......... 7,182,041 |..........
17.  Kansas..... .KS|.... L ...366,633 | .....ccc.... 8,742 | ... 32,931,223 | ....... 38,001,852 |..........
18.  Kentucky.. LKY Lfo...8,888,786 | ..coeeeee.55,179 | o 7,601 | 35,109,588 | ....... 44,061,154 | ..........
19.  Louisiana. LA Lo orrinn5,234.241 | s | e 10,944 [ L 25,904,428 |....... 31,149,613 | ..........
20, MAING.....ooeeeeececeee ettt ee ME]...... Lo i 973,424 | e | 295 [ 5,326,264 |......... 6,299,983 |..........
21, Maryland........c.oveieiceser s MD]...... L..[......23,758,104 | ................15,365 | ................35,122 | ....... 38,853,748 |....... 62,662,339 |..........
22.  Massachusetts. MAT..... L] 14,391,383 e | v 24,228 | 43,046,888 |....... 57,462,499 |..........
23.  Michigan...... WMI L..[.....43,387,169 | ...............11,557 | ................39,865 | ..... 122,857,891 |..... 166,296,482 |..........
24.  Minnesota.... MN]...... L0 14,998,814 | oo | 6,215 [ 6,395,518 |....... 21,400,547 |..........
25.  Mississippi MS]...... L[ o 3,847,640 | oo | vrveieeennnn2,058 [ e 8,677,628 |....... 12,527,326 |..........
26.  Missouri... MO|...... L..[......10,592,424 | ..............87,637 | ...............19,038 | ....... 15,807,741 |....... 26,506,840 | ..........
27.  Montana.. MT] ... Lo [ eeieeeeend T8O, TAT | oo | e [ evvennns 5,831,882 |......... 6,601,629 |..........
28.  Nebraska. NE[...... Lo e 2,787,499 | oo | e b TTA | 33,060,055 |....... 35,849,328 | ..........
29, Nevada......coveesrierineiseesssssssssssssessessssssssssssessessenee NV il [ 00000...12,917,922 | .0l 157,882 6,450 9,620,426 |....... 22,702,680 |..........
30.  New Hampshire..........ccooceeeereereeenenerecrceeeeseeeesseesesssesseeeed NH L [ 01,667,864 | e | e85 [ 10,684,513 |....... 12,353,028 |..........
31, NEW JBISBY...ocvceeeeeeeereeeseesesssssesessessesssssssssssssseesenene N | el [ 100000.40,813,282 ] . 43,641 13,659 ], 36,596,023 |....... 77,466,605 |..........
32, NEW MEXICO.....cverereeeerererreereeeseesereesesesssesssesessesssssssenseeee e NM el [ 001,132,629 | e | veerieeeenenn6,373 [ 12,112,412 |....... 13,251,414 | ..........
33.  New York......... NY [ eNeo e BT5877 [ e [ e | e 14,642,320 |....... 15,217,997 |..........
34, North Caroling...........ccceeeeverrvereeeerereereereeesseenseesessieneereenencNC | L [ 046,319,127 ] 110,545 | TTT9T 102,304,704 |..... 148,812,173 | ..........
35, North DaKota.......cccrveereerrnrerrrrererernsnnisessessssssssnsssesssssssnsne e ND il [ 01,198,403 | oo | eevvisnnnnnnnn682 [ s 7,654,484 | ... 8,853,569 |..........
36, ONI0...ciciereeceeceece e OH L | 042,199,186 ) .............360,001 | .............. 107,938 |..... 114,171,225 | ..... 156,838,350 |..........
37, OKIahomMa......cccovverereisrinnirrreieressriseseissssssssssssesssssessssssssness sl OK L even L [ oo 2,541,156 | oo | vriviiennnnnn 3,890 [ i 17,579,380 |....... 20,124,426 |..........
38, OrBQON....cocceieieeeeeeve et sessssssssessssiessssssssssssssssssens s OR | vl [ 10000000..6,302,174 | ... 295,973 | ... 3,436 9,096,246 |....... 15,697,829 |..........
39, Pennsylvania...........ccccocveveeereeseeseseeiseeseeseessesesesessesienesen PA L Lo [ 000l 53,839,528 1l .86,382 101,931 ], 53,965,838 |..... 107,993,679 |..........
40.  Rhode ISland..........ccocueeereciverereeserereresiseeeeeeesessseeseeseenen R el [ 003,191,418 | | e 3,081 [ 4,377,041 |......... 7,571,520 |..........
41, South Caroling........c.cccceveeeervevverseereesseeeessseesssseessseseerensen G ol [ 1000.9,382,418 | 31,178 35,639 32,776,574 | ....... 42,225,809 |..........
42, South Dakota.........ccceeecueereereieeecceieeesseeeeeeesesssseeseeseeneenneOD | el [ e0000002,431,256 | oo | e 998 [ 2,010,300 |......... 4,442,554 | ...
43, TENNESSEE.......coocveverererrereerrecessiesessesesiessnsessesesssssssssssssssessnsene IN [ oL | e 15,440,063 | ... 11,030 .. 25,691 ....51,976,480 .......67,453,264 | ..........
A4, TEXAS...iieveriierereiesessssesssssessssssesssssssessessssesessssssessessssessen | X | eoneni b | en..63,068,322 | ... 291,185 ] ... 105,754 | ....133,130,806 |.....196,596,067 | ..........
45, Utahuccccecececesssssssssssssssssssssssesssssssssessnese T [l | 10000000.12,086,090 | v | 9,989 | ......13,685,752 |.......25,781,831 | ..........
46, Vermont.....coooeeieneiensieieseensessensesssessesssssssesssssssessessssersene VI [ovelni | 870,646 | o | e 3,989 [1..0....2,132,851 1.........3,007,086 | ..........
47.  Virginia..... WVAL...L...[.......30,131,426 | .............. 144,028 | ..............42,872 | ......61,023,197 |.....91,341,523 | ..........
48.  Washington.........cccccoveeeveviesieieseenessessesesssesssssseennen WA [ Lol | 0l 18,839,477 |l 20,456 el 15,455 11013,600,356 .......32,475,744 | ...
49, WeSt Virginia.......ccoovvrrerrrnerernrnnenneressnnnnsssssssssnsssssssssessene WV [ Lo | 100000 5,594,828 [ oo | eeveie08,220 ].......12,991,037 | .......18,594,085 | ..........
50. Wisconsin.... WWIH L] 6,953,194 [ e | e 15,574 11..29,867,499 | .......36,836,267 |..........
51 WYOMING...iirrrrrrireinennrnineereieereneneisensesssenssssssssssssssssessnenese WY | el [ o0 786,351 | o | 1,014 000..8,091,845 | .......8,879,210 |..........
52.  AMEriCan SAMOA.......cccccceveerrerrereeesrersessesessessssssesesssssesssereesndAS it [ i 5,737 | e | oo [ vevesieseeseeeiienns [ everieeinenenn 3,737 [,
53, GUAM....cooveveeeicrereeeeeseseenenesesesssseseses s sssssssesesssnes e OU | eoeedNues [ | e [ v | e [
54, PUEHO RICO......cvuivireiieiiisiciisse et sees
55, US Virgin Islands.........cc.cocvevrerrnnenenenennennennennnensesesssssseenee VU e tdNe [ eiiii0086,595 | e | e [ v
56.  Northern Mariana Islands
57.  Canada.......cccocooeeveeeeeveenereeeeeeeeeeseesesessesessssesesssseneen s GAN o N 21,723 | e e [
58.  Aggregate Other Alien. .. 125,000 | ...
59, SUBLOtAL......oeeeeeceeeeeee e .2 ,091,797,372
90. Reporting entity contributions for employee benefit plans.............. | ... XXX [ v | e | vevessssssesssiesiens [ eesessessseiesesennns
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES...........cccoveirienieeeeese s e XXX ] eieieeeei392,739 [ e [ | e [ e 392,739 |
92.  Dividends or refunds applied to shorten endowment or
Premium paying PErOM. .......cceeveriereerireessseseessieseesseesessssessessees e XXX | e | e [ | e | e, (1]
93.  Premium or annuity considerations waived under disability
or other CoNtract ProViSIONS..........ceevrerieerenssiessisssesesssseseessenns e XXX ] e 185,604 [ e [ | v [ 185,604
94.  Aggregate other amounts not allocable by State. [, 9,0, [ o ) [FSUSRRO | [ [FSTOSOse I (PSS (O I 0
95. Totals (Direct Business)....... XXX 2,091,797,372 | .2,925,873,740
96. Plus Reinsurance Assumed. XXX 0,360 e [ e | 6,360 |...
97. Totals (All Business)........ XXX .2,091,797,372 | .2,925,880,100 | ...
98. Less Reinsurance Ceded XXX 145,405,192 (6,295 [ |, 34,867,816 |..... 180,279,303 |...
99. Totals (All Business) less Reinsurance Ceded............ccccceevirivnene XXX .2,056,929,556 | .2,745,600,797 | ..........
58001, FOreign = Other.......c.cviveieicieiccse e XXX
58002. XXX
BB003. oottt s 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
9401, et XXX
0402, oottt ettt tanen XXX
9403, sttt ensnsanns | e 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.



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



1210

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
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Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

NAIC Traded Names of Relationship Management | Ownership
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling

Mgr(r)\%i < Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s)
0140...... Nationwide..........ccoevvvevereceeiieerens | v 31-1486309.. [4595018..... | .covevevrveveies [ O 10 W. Nationwide, LLC........cccccovvererrererricrennns OH Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NatioNWIdE. ... | e 31-1486309.. |4810074..... | .coevveevrernes [ O, 1000 Yard Street, LLC......ccovuveerrrerereeinceens OH Nationwide Realty Investors, Ltd.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide.........cocvverrrererenieienns [ v 31-1486309.. |4594954..... | .oovvvvvvriere | O 101 N Twentieth St, LLC....coovvvveveereveeiine OH Nationwide Realty Investors, Ltd.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide........c.ocovrereverrenirenes [ v 31-1486309.. |4869474..... | .ovooveevernes [ O, 1015 Long Street, LLC......covvvverrererercrrieienne OH Nationwide Realty Investors, Ltd...........c..c....... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........cooeverreerrerrenieienns [ v 31-1486309.. |4810047..... | ccovevrcvrieie | Qe 1050 Yard Street, LLC.......coevvevveereceieces OH Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide.........cooeveeveeereereereeeens v 20-4939866.. [4810038..... | .ccceeeercrreee [ O 1125 Rail Street, LLC......coovveveveveeeeeieee e OH NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NatioNWIde. ... | e 31-1733036.. |4594963..... | .coovvverereees [ O, 120 Acre Partners, LLC........cccovvrrenensinincneins DE Nationwide Realty Investors, Ltd...........ccco....... ownership.......... | ...... 95.000 |Nationwide Mutual Insurance Company......
0140...... NationWide........ccoovverreverenieienns [ v 26-2451988.. (4288132..... 1492 Capital, LLC OH Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide........coovrerenerrenirenes [ 31-1486309.. |4810083..... 155 Rivulon Boulevard, LLC OH Nationwide Realty Investors, Ltd...........c.......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 31-1580283.. | 5042171..... 170 Marconi, LLC........cccoveverieereeseeees OH NWD Investments, LLC ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide... 31-1580283.. {4960960..... . . | 245 Parks Edge Place, LLC.. . |OH... NWD Investments, LLC...... .. | ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 31-1486309.. | 4810092..... 275 Rivulon Boulevard, LLC..........ccccocoveurrinrenee. OH Nationwide Realty Investors, Ltd.... ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 31-1580283.. [4590835..... 400 West Nationwide Boulevard, LLC OH NWD Investments, LLC ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide... 31-1580283.. {4591140..... " . |425 West Nationwide Boulevard, LLC... .|OH... NWD Investments, LLC...... .. |ownership. ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 31-1486309.. {4595000..... 44 Chestnut, LLC OH Nationwide Realty Investors, Ltd.... ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 31-1486309.. |4890843..... 75 Rivulon Boulevard, LLC.........cc.covvvrvrernrinns OH Nationwide Realty Investors, Ltd...........cccc....... ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide... 20-4939866.. [4590497..... . . | 775 Yard Street Restaurant, LLC.. .|OH... NRI Equity Land Investments, LLC. . | ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 20-4939866.. {4590750..... 775 Yard Street, LLC.....oovvvevevieeriseciens OH NRI Equity Land Investments, LLC ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide........cocovrevrenerrenirienes [ v 20-4939866.. |4810104..... | .covovveerrrrnees [ O, 780 Yard Street, LLC......cooovvreerererereiecneis OH NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........cooeveverererresieienns [ v 20-4939866.. [4671583..... | ccvevecvrceries [ O, 795 Rail Street, LLC......ccveveveeerecesieesiinns OH NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide........cocovrevreverrerirenns [ v 20-4939866.. [4590602..... | .ccovverrvres [ O 800 Bobcat Avenug, LLC..........coocovvvrernierinrinns OH NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........ccoevveveeerverrerieeenns v 20-4939866.. [4671499..... | .cooerveeecerees [ O 800 Goodale Boulevard, LLC...........ccccccvrveunine OH NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide........ccoovvevrvereresieienns [ v 20-4939866.. [4671789..... | covevecvrcvres [ O, 800 Yard Street, LLC.....c.ccoovevvevieerisieieiens OH NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide........c.ocovreurenerenirenes [ 20-4939866.. |4590778..... | .covorrrrrrrnees [ O, 805 Bobcat Avenue, LLC.........c.ovvvvevrerririnennns OH NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........cooevevrrerierrenieienns [ v 20-4939866.. [4890834..... | .ccoevevrcerees [ O, 808 Yard Street, LLC.......ccoevvevervieerisieicinas OH NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide.........cocoeveeveeereereeseeeens [ v 20-4939866.. [4869465..... | ..cccceevvrcrreee [ O 820 Goodale Boulevard, LLC..........ccoccevrvevnnee OH NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NatioNWIdE. ... | e 20-4939866.. | 5042612..... | .coeovvrrrrernees [Ourerirereieine 825 Junction Way, LLC........cocovvnenirrrinirrineinns OH............ NIA .o GVY Residential, LLC.........cccoovveererririrriennanns ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide..........ccoevvveverrieeenirierenns | v 20-4939866.. |5012286..... |...ccceeevecvveee | Qe 828 Bobcat Avenue, LLC OH............ NIA.......c....... NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NatioNWIde. ..o | e 20-4939866.. | 4890759..... | .coeovrerrrrernees [ O, 840 Third Avenue, LLC OH........... NIA. .o NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........coovverrreerrenieiienns [ v 20-4939866.. [4590611..... | coveveerceries [ O, 845 Yard Street, LLC.....c.cooeveveeiecrisieeinns OH....ccec.. NIA....ccine NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide........c.ovovrerrvrerrerirnnes [ v 20-4939866.. (4590787 ..... | cooevervcrres [ O 850 Goodale BIvd., LLC........cccovrrrerninrirriennns OH........... NIA .o NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........ccoerveveierverresieeenns [ v 20-4939866.. [4903921..... | ccveveeecerees [ O, 860 Third Avenue, LLC........cc.oceveverririeienns OH............ NIA....ccoie. NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide..........ccoevvveveeieeenreerens | v 20-4939866.. |4903912..... |.cveververeveeee | Qe 880 Third Avenue, LLC........ccccvvevevresieieinns OH.....cco.... NIA.......cc.c.... NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NatioNWIdE. ..o | v 20-4939866.. | 4869438..... | .oorverrerees [ O, 895 W. Third Avenue, LLC.........cccoovrrurrrncnranns OH........... NIA .o NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140 Natinnwide 20-40308AAR 4810029 975 Rail Streat 11 OH NIA NRI Fauitv | and Investments |1 C ownershin 100 000 | Natinnwide Mutual Insiirance Comnanv
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0140...... Nationwide 31-1580283.. |4590992..... ADTV, LLC...ooviieeecete e NWD Investments, LLC.........cccoevvevveeierirnnnnns ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide... 52-2227314.. |4287247..... . . |AGMC Reinsurance, Ltd....... . . LA . | Nationwide Advantage Mortgage Company..... | ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 42-1011300.. | 4287229..... ALLIED General Agency Company AMCO Insurance COMPaNy.........oceeeeeeerrerrenne ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide.........cocovverrererrenieienns [ v 42-0958655.. [1677548..... | ccvvreerrernes [0S ALLIED Group, INC...voveevrcviieieieirisiessissienenns A Allied Holdings (Delaware), InC..........cccovvevvennes ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide........cocvrevrenerrenirnnns [ v 46-4628790.. [4613462..... | .cocovverrvrnen [0S Allied Holdings (Delaware), INC.........ccc.vverrerrennes DE....cconenne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........ccoeverviererrerrierenns 10127... | 27-0114983.. |4288169..... |..ccvvrvrrernee. [0S ALLIED Insurance Company of America............ OH............ A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
ALLIED Property and Casualty Insurance
0140...... NationWide........oevreereereeeeneeneireens 42579... [42-1201931.. |4287144..... | oo [0 Company A A s ALLIED Group, INC.....cccevereneereieiencrneireeseees ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 42-1527863.. [4287238..... | ccvevererrrnes [0S ALLIED Texas Agency, INC......ccccovvvvrerrerreininans TXeovoererns AMCO Insurance Company........c.cccovevereerernns ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide . |42-6054959.. |4287153..... | covovrerrieenen [0S AMCO Insurance Company............ccceeeeverrennens A ALLIED Group, INC.....covereeenrerrieieneeneireeneees ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........ccoevvereverierrerieienns [ v 59-1031596.. [4288011..... | ccververerrnnens [0S American Marine Underwriters, Inc.................... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide...........coevvveverreeieeirierens | v 31-1580283.. [4591177..... | ccevveerrrernnn [0 SRR Arena District CA L, LLC......covveveeereerecrne. NWD Investments, LLC.........cccoevverevvererrrnnnns ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
.............. 0uceeererrerneineneeesneeseesenessseenessessssnns | seveeeneenne | 900280710, [N/@uiiivines | veviveivevenenns | O | Arena District Owners Association..................... |OH............ |OTH.............. | Other non-Nationwide...........cccccovvnenenernrncens [ M@ | cevrieneineennn. | Other non-Nationwide...........ccevevevnincnnnnns
0140...... NationWide.........coooeerreeerrenieienns [ v 31-1486309.. |5012277..... Ballantrae Woods, LLC.........cccovvvvnivrerirnninnn. Nationwide Realty Investors, Ltd.............c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide........covrerenerrenirinnes [ v 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 .. | ownership Nationwide Mutual Insurance Company......
0140...... Nationwide 31-1555487.. [4593658..... Broad Street Retail, LLC.........cc.cccovvvererrcrrnnn. Nationwide Realty Investors, Ltd.... ownership Nationwide Mutual Insurance Company......
0140...... NatioNWIde. ..o | e 20-3624379.. |4595531..... | covvreeenenns [0 Brooke School Investment Fund, LLC................ Nationwide Mutual Insurance Company........... ownership Nationwide Mutual Insurance Company......
Limited partner

0140...... Nationwide........c.ocovrerenerencrenes [ v 26-0899413.. |3730540..... | corvrerrerrenee [0S CHP New Markets Investment Fund, LLC......... OH........... OTH...oovreene Nationwide Mutual Insurance Company........... Inocontrol ... 50.000 |other non-Nationwide...........cccrvurerrrerreenenne
0140...... Nationwide.........ccoevvereverierresieenns [ v 20-1618232.. [4595241..... | .cooververerrne, [0S CNRI-Cannonsport Condominium, LLC............. OH............ NIA....ccvie. CNRI-Cannonsport, LLC..........cccoovvevvirrinienne ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........ccoevveveeereereereeieeens v 20-1618232.. [4595045..... | .ccoevrerrerrnne. [0S CNRI- Cannonsport, LLC.........cccoevevvveveverennn. OH............ NIA....ccooe. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
.............. 0ueeeenerneineeeeesrneeseesenessseensnessnnsnns. | seseenenee | M@eiensiineonees [M@uiciiiiiniinee | vevneivevennens | O | Co-Investment Fund, LLC.........cccocovvveveiinienes | DEeiiie. | OTH.........c..... | Other non-Nationwide...........ccccvvevencnernrncens [ M@ | cevrieneeneene. | Other non-Nationwide...........ceeeereeeincneinn
0140...... Nationwide 31-1579973.. | 2998688..... | ..covvrrrrrrennnne [0 S COLHOC Limited Partnership..........ccccveuvverenes OH........... NIA...oonne NRIArena, LLC.......coovvevreieirieeireissinieineens ownership.......... [ ... 30.757 |Other non-Nationwide
0140...... Nationwide . | 74-1061659.. [4288057..... |.covcrrerrrrrrenns [0 Colonial County Mutual Insurance Company..... | TX......cco.... A, Other non-Nationwide............cc.ceverrerirrienrennenns CONraCt......ovee [ v Other non-Nationwide
.............. 0uererereseeeseenesessenessssnesssenes | oeevenieneens |45-4901238.. [N/auciiiies [ ovveiviieiieiens [ O, | Columbus Arena Management, LLC.................. |[OH............ |OTH.............. | Other non-Nationwide.............cccccoevvvvrvericinces [Mauiiiiieiicicieiiens [ eveiesnnnen. | Other non-Nationwide..........coevevcveccicinnnns
0140...... Nationwide.........ccoevvereierverrenieienns v 04-3750770.. [4595951..... | ccvververerrnne [0S Continental/North Shore I, L.P..........cccccevunnnes OH............ NIA....ccooine. Continental/NRI North Shore Investments, LLC| ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide........c.oovrerenerrenirenes [ v 20-0366090.. | 3327212.... | covovrerrereenes [0S Continental/North Shore Il LP......c.cocvrurrnrenne DE....ccooeene NIA .o Continental/NRI North Shore Investments, LLC| ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 20-0142724.. |4588177..... | .cevvereererrnne. [0S Continental/NRI North Shore Investments, LLC. |OH............ NIA....ccine. Nationwide Realty Investors, Ltd...................... ownership.......... [ ...... 50.500 |Nationwide Mutual Insurance Company......
0140...... Nationwide . |68-0066866.. |4288178..... |.cccovrerrvrrenee [0 S Crestbrook Insurance Company...........ccoeeeeenee. OH........... A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........ccoevveveierverienieiienns v 31-1486309.. [4590255..... | .ccovvrvererrne, [0S Crewville, Ltd.......cccvveviiieeeeeeseee s OH............ NIA....ccoine. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide..........ccoevvvererreieiiieernns 42587... |42-1207150.. |4287162..... | .cceverrrereree [0 SRR Depositors Insurance Company..............cccou.... A A ALLIED Group, INC.....cvvercvernieiieeeieisisrennens ownership.......... ....100.000 |Nationwide Mutual Insurance Company......

Discover Affordable Housing Investment Fund |
,,,,,,, 0 46-4104813 Infa.. 1 10 1IIC OH OTH Other non-Nationwide na_.. | . [Othernon-Nationwide
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0140...... Nationwide 15821... |47-4523959.. |4890825..... Eagle Captive Reinsurance, LLC...........cc.cc....... Nationwide Life Insurance Company................ ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide... 20-1945276.. | 4590590..... . . | East of Madison, LLC 120 Acre Partners, Ltd.........ccccoeeviveveeicennns ownership.......... [ ...... 24.910 | Nationwide Mutual Insurance Company......
0140...... Nationwide 20-1945276.. |4590590..... East of Madison, LLC ND La Quinta Partners, LLC.........cccccvrrveneennen. ownership.......... | ...... 76.090 |Nationwide Mutual Insurance Company......
.............. Ouorerereereressssesessesenssseesnnes | eevenneneens | 30-0951639.. [n/a.ciciviiens [ eovieveiviivies [ Ovveiveeveicineee.. | ERN-4 Property Owners Association, Inc.......... |OH............ Other non-Nationwide...........cccccereeeiviveieineins [M@uieiiiiiieicienns [ evieieeneeen.. | Other non-Nationwide
0140...... Nationwide........cocvrerrereniniiens 13838... |42-0618271.. [4569372..... | .cecvvveveverene | Qs Farmland Mutual Insurance Company............... A Other non-NationWide............cocvverrerrrrrenrennenns debt...ieis [ Other non-Nationwide
0140...... Nationwide.........ccoeverviererrerrierenns 22209... |75-6013587.. [4287676..... | .cccevevecvrees [ O, Freedom Specialty Insurance Company............ OH............ A, Scottsdale Insurance Company ..........cccc..... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
.............. 0neeeeveeeereeeeeseseessesessssesessesenes | ervenenenes |46-4736379.. [N/a..ueciiei [ eoveeiveieiieeees | O, | GPN-1 Property Owners Association, Inc.......... [OH............ |OTH.............. | Other non-Nationwide............c.cccceevvvvvvereeivecee [NMauiiiiiiiieiceieens [ e, | Other non-Nationwide............ovveveveicvnen.
0140...... NatioNWIde. ... | e 20-4939866.. | 4590808..... | ..oooverrrrerees [ O, Grandview Yard Hotel Holdings, LLC................. OH........... NIA .o NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide.........coovvevveererienieienns [ v 20-4939866.. [4590826..... |..cceoveercerees [ O, Grandview Yard Hotel, LLC..........cccccevverrerrrnne. OH....cc..... NIA...ccee Grandview Yard Hotel Holdings, LLC............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide........covvreerererrenirenes [ v 20-4939866.. [5036200..... |.ccovrerrrres [ O, GVY Residential, LLC.......c.covvvrrvnrerrereinrrnnenens OH........... NIA .o NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........ccoevveveierverienieenns v 51-0241172.. {3582909..... | .ccoevevecerees [Ouvereiceeie, Harleysville Group INC........cocvevevcveicieiieisiinnes DE....ccc... NIA....ccooine. Allied Holdings (Delaware), Inc..........cccccevuenee ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide...........cccvvvererriieiirierne 23582... [41-0417250.. |4442260..... | ..ccooovveveeeves | Qe Harleysville Insurance Company............cc.c.u... PA............. A Harleysville Group, INC........cccevevvevevereererrnnns ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide . [16-1075588.. | 4442158..... Harleysville Insurance Company of New Jersey |NJ............. A, Harleysville Group, INC.......ccocovverererererinininns ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide . |23-2864924.. |4442242...... Harleysville Insurance Company of New York... Harleysville Group, INC.......ocvvvvvenrenrireirniennenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide... . |38-3198542.. | 4442251...... . |Harleysville Lake States Insurance Company.... . | Harleysville Group, INC.....c.cvvveverreriieicisiinnes ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide . [23-1580983.. | 4440659..... Harleysville Life Insurance Company................. Nationwide Mutual Insurance Company........... ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide . |23-2384978.. | 4442288..... Harleysville Preferred Insurance Company........ Harleysville Group, INC.......ccovureenrenrirrininnanes ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide... . |04-1989660.. |4442372..... . . |Harleysville Worcester Insurance Company...... . | Harleysville Group, INC.....c.cvvveievrinieicniinnnes ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 32-0051216.. | 4596903..... Hideaway Properties COrp..........cocvrurrnrnrurnenne Nationwide Realty Investors, Ltd...........c.cc....... ownership.......... [ ... 50.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 31-0871532.. |4288020..... Insurance Intermediaries, INC.........cccccererrerrnnens Nationwide Mutual Insurance Company........... ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide... 31-1486309.. {4097802..... . . | Jerome Village Company, LLC.. . | Nationwide Realty Investors, Ltd.... .. | ownership.... ....100.000 |Nationwide Mutual Insurance Company......
Jerome Village Master Property Owners
.............. 0 46-2974590.. [n/a.......ccovevr | cvernerinerineeins [ Qe | ASSOCHation, Inc. OH............ |OTH.............. | Other non-NationWide............cccccoveerneernerncnnecns | M@ | covrierienennn | Other non-Nationwide........c.ccecvncincinennnes
Jerome Village Residential Property Owners
.............. 01t 46-2956640.. | n/a.......ccocere | oveenerereinnes [ Ouciviiriiceieinene. | AsSOCiation, Inc. Other non-Nationwide............coccoevvvnenevenneens | MAiiiiiciinininenes | cevveincinennen. | Other non-Nationwide...........oceevcevincnenns
0140...... Nationwide... 31-1486309.. [4590312..... " . | JV Developers, LLC.........coovvrvrurinrinrerrernirenenns .. | Nationwide Realty Investors, Ltd.... .. |ownership. ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 74-1395229.. |4613350..... Lone Star General Agency, InC.........cc.ccvvvernenes Nationwide Mutual Insurance Company........... ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide . | 38-0865250.. |4288187..... National Casualty Company............cccceeeverrinnes Nationwide Mutual Insurance Company........... ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide... AC000920.... {4614900..... . . | National Casualty Company of America, Ltd...... . | National Casualty Company. .. |ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 42-1154244.. | 2889795..... Nationwide Advantage Mortgage Company....... AMCO Insurance Company........c.cccovevereerennns ownership.......... [ ...... 87.300 |Nationwide Mutual Insurance Company......
ALLIED Property & Casualty Insurance
0140...... Nationwide.........ccoevveveierverienieiienns v 42-1154244.. |2889795..... | .cooevveveerees [ O, Nationwide Advantage Mortgage Company....... A NIA....ccoine. Company ownership.......... | ... 8.470 |Nationwide Mutual Insurance Company......
0140...... NationWide..........ccoevvveereeeenieerens | v 42-1154244.. |2889795..... | .ccveverveveveeee | Qe Nationwide Advantage Mortgage Company....... A NIA.......c....... Depositors Insurance Company............cc.cc...... ownership.......... | oo 4.230 | Nationwide Mutual Insurance Company......
Nationwide Affinity Insurance Company of
0140 Nationwide 26093 148-0470690 14288196 [ 10 America OH 1A Nationwide Mitual Insirance Comnanv. ownershin 100000 | Nationwide Mutual Insurance Comnanv
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0140...... Nationwide.........ccoeveveververeesieienns [ v 20-8670712.. |4288114..... Nationwide Asset Management, LLC................. |OH............ Nationwide Mutual Insurance Company........... ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide... .110723... {95-0639970.. |4288217..... . . | Nationwide Assurance Company . | Nationwide Mutual Insurance Company. ..| ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... NatioNWIdE. ... | e 31-1592130.. | 2729677..... Nationwide Bank..........c.cceeereereurenieneeneernineenes Nationwide Financial Services, Inc................... ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide.........cocovverrererrenieienns [ v 31-1036287.. |4288123..... | coovverrvrriennns [0S Nationwide Cash Management Company.......... (0] NIA....coinne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide........cocvrevrenerrenirnnns [ v 31-4416546.. |3828081..... | ccovrerrirnen [0S Nationwide Corporation.............cceeeeerrerrenennes OH........... NIA .o Nationwide Mutual Insurance Company........... ownership.......... [ ... 95.200 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........cooervereverrereesieienns [ v 31-4416546.. | 3828081..... | ..ccvverrirrrrnnns [0S Nationwide Corporation............cccccevercrrieriennes OH............ NIA....ccvine. Nationwide Mutual Fire Insurance Company... |ownership.......... | ........ 4.800 | Nationwide Mutual Insurance Company......
0140...... Nationwide...........coevvveverrieeiiieens | v 04-3679407.. |4286839..... |.ccccovevvrernnen. [0 SRR Nationwide Emerging Managers, LLC................ DE............ NIA.......c....... NWD Investment Management, Inc................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
Nationwide Exclusive Agent Risk Purchasing
0140...... NationWide.........coeerrrererrenieienns [ v 05-0630007.. [4288048..... | .ccoerrrerrernes [0S Group, LLC OH....ceoe.. NIA....coinee Insurance Intermediaries, INC........ccccccovvrreineee ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide........c.ocovrererererrenes [ 31-1667326.. [4286932..... | oo [0S Nationwide Financial Assignment Company...... OH........... NIA .o Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........ccoevvereverierrerieienns [ v 23-2412039.. [4287087..... | .ccovervrrerrne [0S Nationwide Financial General Agency, Inc......... PA....cccooee. NIA....ccie. NFS Distributors, INC..........ccoeverrierrerrirerennn, ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
Nationwide Financial Institution Distributors
0140...... Nationwide 31-1316276.. | 4287069..... Agency, Inc. NFS Distributors, INC.........coovereereereienerneireirnenns ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 31-6554353.. | 4286978..... Nationwide Financial Services Capital Trust...... Nationwide Financial Services, Inc. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide........cocovrerenerrenirenes [ 31-1486870.. | 3828063..... | .ccccvrerrrrreenees [0S Nationwide Financial Services, Inc.... Nationwide Corporation.............ccccoeeeerrerrernenne ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........cooeveveeerierrerieienns [ v 52-6969857.. [4286996..... | ..cccvvrerrne. [0S Nationwide Fund Advisors Nationwide Financial Services, Inc. ................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide...........ccoevvvererrieeivierens | v 31-1748721.. |4287050..... | .ccoovervrrrnnee [0 SRR Nationwide Fund Distributors LLC...................... NFS Distributors, INC.........c.cccevvverrerreerrcrrreran, ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NatioNWIdE. ... | e 31-0900518.. |4287041..... | .covvrverneenees [0 Nationwide Fund Management LLC................... NFS Distributors, INC.........ccovvereereereirneeneireirninns ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide . | 31-4425763.. |4287957..... | .ccvvverererne. [0 SRR Nationwide General Insurance Company........... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide........c.ocovrerenerencrenes [ v 31-1570938.. [4286398..... | .cccovrerrrrenee [0S Nationwide Global Holdings, InC........c..ccccvvenene. Nationwide Corporation.............ccccoeuerrrerrernenne ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........ccoevvereverierresieenns [ v 04-3732385.. [4286857..... | .ccoervererrnne. [0S Nationwide Global Ventures, Inc...........c..cc........ Nationwide Asset Management Holdings, Inc.. | ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide . 131-1399201.. | 2839398..... | .ccceerrirernne. [0 SRR Nationwide Indemnity Company............c.ccc........ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide........ccoevvereieierieriiciennns 25453... |95-2130882.. [4287180..... | .cccververerrnnn. [0S Nationwide Insurance Company of America...... Wl A, ALLIED Group, INC. ...cueverereieiereeeesines ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide . [31-1613686.. |4287966..... |..ccererrrrrnnns [0 S Nationwide Insurance Company of Florida........ OH........... A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide........cocovrerrenerreninienes [ v 41-2206199. | 4286950..... | .covcvrrrrrrrrenes [0 Nationwide Investment Advisors, LLC................ OH........... NIA .o Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........cooevevrrererresieienns [ v 73-0988442.. |4286923..... | .coovvevrrirrinnne [0S Nationwide Investment Services Corporation.... |OK............. NIA...coe. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
Nationwide Life and Annuity Insurance
0140...... Nationwide.........ccoerverviereriesierenns 92657... {31-1000740.. [2995098..... | ..cccoeverrrrerne [0S Company OH............ RE....cccoviunnee Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide..........ccoevvveverreieiiiiernne 66869... |31-4156830.. |2819288..... | ..ccveevrrrene [0 SRR Nationwide Life Insurance Company.................. OH.....cc..... UDP.....ccccuu. Nationwide Financial Services, Inc................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
Nationwide Life Tax Credit Partners 2002-A,
0140...... Nationwide.........ccoevveveeervercerieienns [ v 13-4212969.. |4596127..... | .ccoceverrirrne. [0S LLC OH............ NIA....ccine. Nationwide Life Insurance Company................ Other.eevieie [ 0.010 |Nationwide Mutual Insurance Company......
Nationwide Life Tax Credit Partners 2002-B,
0140...... Nationwide.........cooevveverververeerieenns v 01-0749754.. |4595960..... | .ccoevererree. [0S LLC OH............ NIA....ccooovee. Nationwide Life Insurance Company................ Other...eeeeie [ 0.010 |Nationwide Mutual Insurance Company......
Nationwide Life Tax Credit Partners 2003-A,
0140...... Nationwide........cocovrerrenerrenisienes [ v 54-2113175.. | 4596127 ..... | .cevvrereerennes [0 LLC OH........... NIA .o Nationwide Life Insurance Company................ Other..veverie [ 0.010 | Nationwide Mutual Insurance Company......
Natinnwida | ifa Tav Cradit Dartnare 2NN2_R
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Nationwide Life Tax Credit Partners 2004-A,
0140...... NationWide.........cooeveveeereereeresreeens [ v 20-0382144.. [4596707..... | .ceoeereevrcvrene [Orvrrereeccies LLC OH............ NIA....ccooovne. Nationwide Life Insurance Company................ Other.eeeieeieen [ 0.010 |Nationwide Mutual Insurance Company......
Nationwide Life Tax Credit Partners 2004-B,
0140...... NationWide.........cooevervreeriesieiienns [ v 20-0745944.. [4596211..... | .covveveveceees [ O, LLC OH....cco... NIA...cone Nationwide Life Insurance Company................ Other.eeeeie s 0.010 |Nationwide Mutual Insurance Company......
Nationwide Life Tax Credit Partners 2004-C,
0140...... Nationwide.........ccoevvereverierrerieenns [ v 20-0745965.. [4596239..... | .ccoeveceeceees [ O LLC OH............ NIA....ccoie. Nationwide Life Insurance Company................ Other.eeveie [ 0.010 |Nationwide Mutual Insurance Company......
Nationwide Life Tax Credit Partners 2004-D,
0140...... NatioNWIde. ... | e 20-1128408.. |4596332..... | .coovrrrreernees [Ourerrereieine LLC OH........... NIA .. Nationwide Life Insurance Company................ Other...cueeeerins [ ereene 0.010 | Nationwide Mutual Insurance Company......
Nationwide Life Tax Credit Partners 2004-E,
0140...... Nationwide........cocovrevrenrereninienes [ v 20-1128472.. |4596350..... | .coorrerrrrernees [Ourerrrirereeiien, LLC OH........... NIA .o Nationwide Life Insurance Company................ Other..veveee [ 0.010 | Nationwide Mutual Insurance Company......
Nationwide Life Tax Credit Partners 2004-F,
0140...... Nationwide.........cooeveeveeereereereeeeens v 20-1918935.. [3318117..... | oeveereevecereee [ O LLC OH............ NIA....ccooone. Nationwide Life Insurance Company................ Other.eeveeeen [, 0.010 |Nationwide Mutual Insurance Company......
Nationwide Life Tax Credit Partners 2005-A,
0140...... NationWide........ccocvvereererenieienns [ v 20-2303694.. [4596369..... |.ccoecveivriries [ O, LLC OH.....cc..... NIA...conne Nationwide Life Insurance Company................ Other. e s 0.010 |Nationwide Mutual Insurance Company......
Nationwide Life Tax Credit Partners 2005-B,
0140...... Nationwide.........cooeverrrerereesieienns [ v 20-2303602.. [4596378..... | .ccoevecvrceries [ O, LLC OH....cco... NIA....ccine. Nationwide Life Insurance Company................ Other. e [ 0.010 |Nationwide Mutual Insurance Company......
Nationwide Life Tax Credit Partners 2005-C,
0140...... Nationwide.........ccoevveveeerverreeieeenns v 20-2450960.. [4596387..... | .coeveercerees [ O, LLC OH............ NIA....cccoove. Nationwide Life Insurance Company................ Other.eeeeee [ 0.010 |Nationwide Mutual Insurance Company......
Nationwide Life Tax Credit Partners 2005-D,
0140...... NatioNWIdE. ..o | e 20-2451052.. |4596396..... | ..ooorerrrrernees [Ourerrireireieiene LLC OH........... NIA .o Nationwide Life Insurance Company................ Other....oeeerees [ e 0.010 | Nationwide Mutual Insurance Company......
Nationwide Life Tax Credit Partners 2005-E,
0140...... NationWide.........coeveeveeereereeresieeens v 20-2774223.. [4596408..... | ..cceeevvrcvreee [ O LLC OH....cco.... NIA....ccooone. Nationwide Life Insurance Company................ Other.eeveeieens [ 0.010 |Nationwide Mutual Insurance Company......
Nationwide Life Tax Credit Partners 2007-A,
0140...... NationWide.........ocvvereererrenieienns [ v 21-1288836.. [4596426..... |..ccccvevvrcviees [ O, LLC OH.....cc..... NIA...conne Nationwide Life Insurance Company................ Other.veveiie [ 0.010 |Nationwide Mutual Insurance Company......
Nationwide Life Tax Credit Partners 2009-A,
0140...... Nationwide.........coovvevreeeriesieienns [ v 26-3427373.. [4596435..... | .ccooevevvceiees [ O, LLC OH...cceeee. NIA...cone Nationwide Life Insurance Company................ Other..eeveiie [ 0.010 |Nationwide Mutual Insurance Company......
Nationwide Life Tax Credit Partners 2009-B,
0140...... Nationwide.........ccoevveveeerveresieienns [ v 26-3427435.. [4596444..... | ..cooovveeveees [ O LLC OH............ NIA....ccoe. Nationwide Life Insurance Company................ Other.eeeie [ 0.010 |Nationwide Mutual Insurance Company......
Nationwide Life Tax Credit Partners 2009-C,
0140...... NatioNWIdE. ... | e 26-3427479.. |4596499..... | .ooovvvevernes [ O, LLC OH........... NIA. .. Nationwide Life Insurance Company................ Other...coeeeeries [ e 0.010 | Nationwide Mutual Insurance Company......
Nationwide Life Tax Credit Partners 2009-D,
0140...... NationWide..........ccoevrveerceniriees | v 26-3427525.. {4596510..... | coooereeeeereee [ O LLC OH............ NIA............... Nationwide Life Insurance Company................ Other....cocovvecees | e 0.010 |Nationwide Mutual Insurance Company......
Nationwide Life Tax Credit Partners 2009-E,
0140...... Nationwide..........ccoevvveerrceenieerens | v 26-4737055.. |4596529..... | .ccocvervevecvenee | Qe LLC OH.....c...... NIA.......c....... Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
Nationwide Life Tax Credit Partners 2009-F,
0140...... NationWide........ccooeerrreerrenieienns [ v 26-4737157.. [4596547..... | .covvevevecviees [ O LLC OH....ceoe.. NIA...conne Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
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0140...... Nationwide..........ccoeovvvererrieeeiieerens | v 45-0469525.. |3779811..... | cvevevevecnenee | Qe Nationwide Life Tax Credit Partners No. 1, LLC |OH............ NIA.............. Nationwide Life Insurance Company................ Other.....ocovvevees | e, 0.010 |Nationwide Mutual Insurance Company......
0140...... NationWide. ......c.oevereereerreeereeneereees 42110... [75-1780981.. |4287984..... | .covovvererrreee [ O Nationwide LIOYdS.........ccovervreenrereerenineeneenens TXerireis A s T TS CONraCt.....covee [ v Nationwide Mutual Insurance Company......
0140...... Nationwide.........cooeverrveerrenieiienns [ v 42-1373380.. [4287210..... | cevevevrceies [ O Nationwide Member Solutions Agency Inc......... A NIA...ccie. ALLIED Group, INC.....cvvvevireieicirireieieisniennns ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide........covvrerevrerrerirenes [ v 117 I 4597094..... | .ooeverereinne | O Nationwide Mutual Capital |, LLC.........cccccccenenee DE....ccoeene NIA .o Nationwide Mutual Capital, LLC............cc.co..... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 75-3191025.. |4595269..... | ..ccovvecvrieee | Qe Nationwide Mutual Capital, LLC............ccccouuvv... OH............ NIA....ccvie. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide . 182-0549218.. | 3828090..... |.ccccvrevercrreee [ Ouverererecreeiaes Nationwide Mutual Fire Insurance Company..... OH.....cc..... OTH...oevee. Other non-Nationwide............ccoeveevervevereernnnns 111 TSN OUUR Other non-Nationwide
0140...... Nationwide . |31-4177100.. [ 3828072..... | cooverrererrene | Qe Nationwide Mutual Insurance Company............. OH............ UIP...oonen. Other non-Nationwide...........ccccoeereererrnirnienninns 117 IS PR Other non-Nationwide
0140...... NationWIde........ocveeerrrereiesinins | v 34-2012765.. |4288084..... | ..ccovvvevernn | O Nationwide Private Equity Fund, LLC................ OH......cc... NIA e Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
Nationwide Property and Casualty Insurance
0140...... Nationwide.........cccoeverviererresieienns 37877... | 31-0970750.. | 4287993..... | cccovvvrveveereen | Qe Company Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide..........ccoevrveerrereenivierens | v 31-1486309.. {4288105..... Nationwide Realty Investors, Ltd....................... Nationwide Mutual Insurance Company........... ownership.......... [ ...... 96.800 |Nationwide Mutual Insurance Company......
0140...... NatioNWIde. ......coveeeeeeeercineieieiinees | e 31-1486309.. | 4288105..... . . | Nationwide Realty Investors, Ltd... Nationwide Indemnity Company......... ..|ownership.......... | ceeeeee. 3.200 | Nationwide Mutual Insurance Company......
0140...... NationWide.........cocvververerrenieenns [ v 31-1486309.. |4590264..... Nationwide Realty Management, LLC Nationwide Realty Investors, Ltd ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide........cocovrerenerrenirenes [ 117 I 4288066..... | .oovrreeerenes | O Nationwide Realty Services, Ltd...........ccccoeunrene Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........cooeveveeerierrerieienns [ v 73-0948330.. |4287096..... | ..cooerevrieie | Qe Nationwide Retirement Solutions, Inc............... NFS Distributors, INC..........cccoeverrierrerrirerennn, ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide...........ccoevvvererrieeivierens | v 36-2434406.. [4287078..... | .ccovveveveeies | O Nationwide Securities, LLC.........c.ccccoverrvrernnee NFS Distributors, INC.........c.cccevvverrerreerrcrrreran, ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NatioNWIdE. ... | e 31-4177100.. | 4288093..... | .covovverereereees [ O Nationwide Services Company, LLC................. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide..........ccoeovvvererveeeniieeens | v 27-0743545.. |4564041..... | .coevereeveveeee | Qe Nationwide Tax Credit Partners 2009-G, LLC.... |OH............ NIA.......cc.c.... Nationwide Mutual Insurance Company........... Other....cccovvevees | e, 0.010 |Nationwide Mutual Insurance Company......
0140...... Nationwide........c.ocovrerenerencrenes [ v 27-0768791.. [4596891..... | .ovovvevvvres [ O Nationwide Tax Credit Partners 2009-H, LLC.... |OH............ NIA e Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........ccoevvereverierresieenns [ v 46-1952215.. [4596556..... | .ccoeveercrries [Ouveieieieeies Nationwide Tax Credit Partners 2013-A, LLC.... |OH............ NIA....ccvie. Nationwide Life Insurance Company................ ownership.......... | ... 0.010 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........ccoevveveeereereereeieeens v 46-1971926.. [4596592..... | .eoeveevvcereeee [ O Nationwide Tax Credit Partners 2013-B, LLC.... |OH............ NIA....ccooe. Nationwide Life Insurance Company................ ownership.......... | .o, 0.010 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........ccoevveveeervereesieeenns v 20-5976272.. [4595410..... | ceoeerveeecerees [ O, Nationwide Ventures, LLC..........cccevvereirrrerennee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide........cocverrrnireenieienns [ v 11-3651828.. |4588168..... |..cocvvcveivrene | Qe ND La Quinta Partners, LLC.........cccccovvevrerrrenn. Nationwide Realty Investors, Ltd.... ownership Nationwide Mutual Insurance Company......
0140...... Nationwide........cocovrerrenerreninienes [ v [0S 4286866..... |..ooverrrrerrrinn | Qs Newhouse Capital Partners II, LLC................... Nationwide Global Ventures, Inc ownership Nationwide Mutual Insurance Company......
0140...... Nationwide.........cooevevrrererresieienns [ v [0 S 4286679..... | .oooereieerienes | O, Newhouse Capital Partners, LLC.............cc....... NWD Investment Management, Inc................. ownership Nationwide Mutual Insurance Company......
0140...... NationWide........covvrerevnrrerirenes [ v [0 S 4286679..... | .oooeererrinns | O Newhouse Capital Partners, LLC............cc..co.... Nationwide Mutual Insurance Company........... ownership Nationwide Mutual Insurance Company......
0140...... Nationwide.........cooevvevererverreeieeenns v [0 S 4286679..... | .oooovereeeeiees | O Newhouse Capital Partners, LLC...................... Nationwide Mutual Fire Insurance Company... | ownership Nationwide Mutual Insurance Company......
0140...... NationWide.........cocoeverrererrenieenns [ v 38-3660659.. |4287032..... NFS Distributors, INC.........ccocvvrierrinieiririinnnns Nationwide Financial Services, Inc. ................. ownership Nationwide Mutual Insurance Company......
0140...... Nationwide........cocovreurenererrenes [ 14-1892640.. |4596677..... NHT XII Tax Credit Fund, LLC........cccovvovvrrenee Nationwide Life Insurance Company................ ownership Nationwide Mutual Insurance Company......
0140...... Nationwide.........cooevereeeerrenieienns [ v 14-1892640.. | 4596677...... NHT XIl Tax Credit Fund, LLC..........cccevvrrrrnnne Nationwide Assurance Company ..........c......... ownership Nationwide Mutual Insurance Company......
0140...... Nationwide 14-1892640.. | 4596677..... NHT XIl Tax Credit Fund, LLC.......c.cccceverernee Nationwide Mutual Insurance Company ownership Nationwide Mutual Insurance Company......
0140...... Nationwide 46-3762545.. |4750442..... NNOVS, LLC..... Nationwide Mutual Insurance Company ownership Nationwide Mutual Insurance Company......
North Bank Condominium Home Owners

.............. 0ueevrerrernrnnieersnneseesesessssnesseesssens | seveeesnnenne | 2650351004, [N/aceiiiviives | cecveiniinvineinns | Qe | AsSOCHation OH............ |OTH..............| Other non-Nationwide............cccoccerrrrerinernrcnees [M@uciiieirireirni | covveneereennnn. | Other non-Nationwide.........ceveeveiernrinnenne
n1An Natinnuida 2N_A00RRR ARONR17 Narth Af Third 110 NH NIA NRI Eanitis | and lnuactmante 110 Aumnarchin 10NN NNN [ Nlatinnuida Mitiial lneiiranra Camnany



Statement as of September 30, 2016 of the NAT'ONW'DE LlFE & ANNU'TY |NSURANCE COMPANY
SCHEDULE Y

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

9°€lD

1 2 3 4 5 6 7 1 12 13 14

Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

NAIC Traded Names of Relationship Management | Ownership
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s)
0140...... Nationwide.........ccoeveveververeesieienns [ v 26-4083207.. [4590385..... | .ccooerverrrrne, [0S Northstar Commercial Development, LLC.......... OH............ NIA....ccie. Nationwide Realty Investors, Ltd...................... ownership.......... [...... 50.000 |Nationwide Mutual Insurance Company......
Northstar Master Property Owners Association,

.............. 0nreeeenenereereesnernseseeseeesnssnsssesssssens | seeensneenee | 012175350010 [Nf@uieiiiiiees | cerreirenenenns | O | INC OH............ |OTH..............| Other non-Nationwide............cccccoerreererrnenecnees [ M@uiiiieirincnnis | coveeneireenenn. | Other non-Nationwide.........ceeeecieieininenne
0140...... Nationwide.........cooeverrveerrenieiienns [ v 26-4083354.. [4594909..... | .ccvvvrerrennens [0S Northstar Residential Development, LLC........... OH....cc..... NIA...ccie. Nationwide Realty Investors, Ltd.... ownership.......... [ ...... 50.000 |Nationwide Mutual Insurance Company......
0140...... NationWide........covvrerevrerrerirenes [ v 31-1486309.. |45947%4..... | oo [0S NRIArena, LLC.....oovveiirrreieieesesieesseeenns OH........... NIA .o Nationwide Realty Investors, Ltd.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........ccoervereververrenieienns [ v 31-1486309.. |4594815..... | .oovverrerrrinnne [0S NRI Brooksedge, LLC........cccccovvereirirviereiernn. OH............ NIA....ccvie. Nationwide Realty Investors, Ltd ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide..........ccoevvveverreeniieerens | v 31-1486309.. {4595027..... | .covveerrrernnn [0 SRR NRIBuilders, LLC........ccoevvrverrrerereeereeereians OH.....cc..... NIA.......cc..... Nationwide Realty Investors, Ltd.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NatioNWIdE. ... | e 31-1486309.. |4590246..... | ..cccovverrrrennee [0 NRI Communities/Harris Blvd., LLC................... OH............ NIA. .o Nationwide Realty Investors, Ltd.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide.........coeerrrererrenieienns [ v 31-1486309.. |4590282..... | .ooverrvrrrinnnns [0S NRI Cramer Creek, LLC........cccovvvvrivrnrerrrinns OH....ceoe.. NIA....coinee Nationwide Realty Investors, Ltd.............c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide........c.ocovrererererrenes [ 20-4939866.. [4590460..... |.ccoerrrrrrenne [0S NRI Equity Land Investments, LLC.................... OH........... NIA .o Nationwide Realty Investors, Ltd.... ownership.......... [ ... 80.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........ccoevvereverierrerieienns [ v 26-0212217.. [459039%4..... | .ccoovrvirerrne. [0S NRI Equity Tampa, LLC........cccoveveririreeinan. OH............ OTH...cevee. Nationwide Realty Investors, Ltd.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide...........coevvveverreeieeirierens | v 31-1486309.. [4590376..... NRIMaxtown, LLC........covvvveverererereeeeisiens OH............ OTH...cevee. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NatioNWIde. ... | e 30-4939866.. | 4590406..... NRI Office Ventures, Ltd..........ccooverrurrenineincenne OH............ NIA. .o Nationwide Realty Investors, Ltd.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide.........coooeerreeerrenieienns [ v 31-1486309.. |4596912..... NRI Telecom, LLC........covevierereinisieeesnieinns (0] NIA....coinee NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 31-1486309.. {4590349..... NRI-Rivulon, LLC Nationwide Realty Investors, Ltd...........c.cc....... ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide... 26-4083354.. [4869456..... . . INS Developers, LLC...... . Northstar Residential Development, LLC ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 45-3123274.. |4595438..... NTCIF-2011 Georgia State Investor, LLC.......... Nationwide Property and Casualty Company... | ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 90-0729552.. | 4596695..... NTCIF-2011, LLC...orereeeceeeeeieena Nationwide Life Insurance Company................ ownership Nationwide Mutual Insurance Company......
0140...... Nationwide... 90-0729552.. {4596695..... . . INTCIF-2011, LLC...oveee e Nationwide Mutual Fire Insurance Company... |ownership.... Nationwide Mutual Insurance Company......
0140...... Nationwide 27-4700627.. |4596716..... NTCP 2011-A, LLC....riereeeeereeseieinne Nationwide Life Insurance Company................ . Nationwide Mutual Insurance Company......
0140...... Nationwide 46-0741029.. |4464703..... NTCP 2012-A, LLC.....veeeeeeeveee e Nationwide Life Insurance Company................ . Nationwide Mutual Insurance Company......
0140...... Nationwide... 46-3309896.. (4586164..... . . INTCP 2013-C, LLC... . Nationwide Life Insurance Company.. . . Nationwide Mutual Insurance Company......
0140...... Nationwide 46-4111078.. | 4596743..... NTCP 2014-A, LLC.....ovieereeeeereeeseieine Nationwide Life Insurance Company................ X Nationwide Mutual Insurance Company......
0140...... NationWide........ccoovverrererenieienns [ v 47-1404116.. |4802734..... | oo [0 S NTCP 2014-B, LLC.....covereereeereveeeee Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide........c.ocovrerenerrenirenes [ 47-1413242.. |4809948..... | .ccoovrrrrrrrnne. [0S NTCP 2014-C, LLC....ovvrrrrrreeereeeeees Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........cooeverrreerresieienns [ v 47-3909345.. [4869483..... | .ccovvererrnne, [0S NTCP 2015-A, LLC.....vvrereeeeeveee e Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide.........cocoeveeveeereereeresieens v 47-4148470.. [4890807..... | .ccevreererree [0S NTCP 2015-B, LLC Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NatioNWIdE. ... | e 81-3836925.. | ..ceeererrireins [ e [0 NTCP 2016-A, LLC Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide..........ccoevvveverveeeerieerens | s 81-0936428.. |4966663..... |...c.cccevrrnne. [0 SRR NW Private Debt, LLC........ccccoevvviveerriirererenen, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide........coovreurenerenirenes [ v 26-1903919.. [5012295..... | .covovrcrrirnee [0S NW REL LLC...ooveirereerere et Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........cooevevvreerrenieienns [ v 81-2326191.. [5011609..... |.ccveverrrrernes [0S NW-442 Ocean, LLC........ccccoovvrererreerriennne NW REI (NLIC), LLC....overeereeeeeiees ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide........cocovrerennrrerirenes [ v 46-3654078.. [4593621..... | coovrrrrerrnne [0S NW-Amesbury, LLC........cccovrvrurmrernrireerninnenns NW-REL LLC....ovirieierreieeesseeesesneseins ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........ccoevevreerierrerierienns [ v 81-1263284.. [4960979..... |.ccoververerrnne [0S NW-Amesbury II, LLC......c.ccooveveirireieeveniene Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide..........ccoevvveerereeeireerens | v 46-2943666.. |4594860..... |...ccovevrrernnnen. [0 SRR NW-Bandera, LLC.......cc.cceovrvvereriieriereenenes NW REL LLC.....oovvereeiiesieee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NatioNWIdE. ... | e 81-1246932.. | 4958855..... | ..ovcvvevercenes [0 NW-Baseling, LLC........ccccovrrrnerernincnrireenenes Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
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0140...... Nationwide 81-1869861.. [4984911..... NW-Beech, LLC NW REI, (NMFIC), LLC.....ooevereeeereenae ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide... 47-4999493.. 14902223..... . . INW-Belleview, LLC Nationwide Mutual Insurance Company. ..| ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 46-3707480.. |4593612..... NW-Brooklyn, LLC NW REL LLC....oerieeieieseeeereeeeeseese e ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide.........cocovverrererrenieienns [ v 46-3968244.. [4591757..... | .covvevecvvcviees [ O NW-Camelback, LLC..........cccovvrereeriirneirersnenns (0] NIA....coinne NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide........cocvrevrenerrenirnnns [ v 45-2724980.. [4591690..... | cooevevecvres [ O NW-Cameron, LLC........cccovrvrnrrreninereirnieeenes OH........... NIA .o NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........cooervereverrereesieienns [ v 81-1211881.. [4962151..... | covverveeecvrees [ O, NW-Castle Rock, LLC........ccoovvevvirererciriencnnns OH............ NIA....ccvine. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........cooeveeveeereereereseeens [ v 46-3674167.. [4595090..... | .ccceerercerees [Ouvercreeceies NW-Cedar Springs, LLC........cccovvvveverrereeereran. OH............ NIA....ccooovne. NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NatioNWIde. ... | e 46-3994437.. |4591663..... | .coovveerrrnees [ O, NW-Central Station, LLC........ccccocovrurrrrierirrenn. OH........... NIA .o NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide.........coovvevveererienieienns [ v 26-0901660.. [4595456..... | ..ccoecvevrcvrees [Ouveieieiceieies NW-CNC Coppell, LLC........cccoerrvererirerreirerriene DE....cc... NIA...ccee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide........covvreerererrenirenes [ v 81-1285433.. [4961024..... | ..ooovvevvvees [ O NW-College Park, LLC.......cccocrvvrrrrrrminrerrirnenns OH........... NIA .o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........ccoevveveierverienieenns v 32-0359208.. [4595157..... | cevverveeecerees [Ouveeeieeeie, NW-Corvallis, LLC........cccevvverereriererercrsieienas OH............ NIA....ccooine. NW REL LLC....ooviereeseee s ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide...........coecvvveverrieeiiierens | v 31-1580283.. [4591038..... | .ccooevevrveeiens [ O NWD 205 Vine, LLC......cccovvvevereeeerereeene OH............ NIA............... NWD Investments, LLC........cccccoeveevevrererrrnnnns ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NatioNWIdE. ... | e 31-1580283.. |4591261..... | .covvvrvrernes [ O, NWD 225 Nationwide, LLC.........cocvrurrrrerrrrnenne OH........... NIA .o NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide.........coovverrrererrenieienns [ v 31-1580283.. |4591056..... | ..coverrrriere | Qe NWD 230 West, LLC.......cocovvvrrrrrreirrinieireins OH....ceoo.. NIA ..o NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide........cocovrerenerrenirenes [ 31-1580283.. |4590545..... | .ovovvrvrrrnees [ O, NWD 240 Nationwide, LLC.........cocrrurrrrrerrirnnnne OH........... NIA .o NWD Investments, LLC........c.ccovrvvnrerrernineenen. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........cooevevrreierrenieiienns [ v 31-1580283.. |4590273..... | cccovvevvvrieien | Qe NWD 250 Brodbelt, LLC.........cccccovvvrrerirrirrrinnnes NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide..........ccoevvvererrreeniieeens | v 31-1580283.. [4981134..... | .ccvvevevveeiens [ O NWD 250 West, LLC........cccovvvrverirererrererererene NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NatioNWIdE. ... | e 31-1580283.. |4590554..... | .coovvervrrrnes [Oueecieeine NWD 265 Neil, LLC......c.overeereireieireireieireineenas NWD Investments, LLC.........ccoovrverivreirrineenenn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide.........coovverrererrenieienns [ v 31-1580283.. |4590518..... NWD 275 Marconi, LLC........cccocovvvrrrrnerreins NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide..........ocovrerenerrenirenes [ v 31-1580283.. | 4590563..... NWD 295 McConnell, LLC NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 31-1580283.. |4590509..... NWD 300 Neil, LLC.....covverrereieeeseeeee NWD Investments, LLC ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide... 31-1580283.. [4590572..... . . INWD 300 Spring, LLC....... NWD Investments, LLC.. .. | ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 31-1580283.. | 4590527..... NWD 355 McConnell, LLC NWD Investments, LLC ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 31-1580283.. [4590581..... NWD 425 Nationwide, LLC NWD Investments, LLC ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide... 31-1580283.. {4590536..... " . INWD 500 Nationwide, LLC... NWD Investments, LLC.. .. |ownership. ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 31-1580283.. |4591298..... NWD Arena Crossing, LLC NWD Investments, LLC ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 31-1580283.. |4591083..... NWD Arena District |, LLC NWD Investments, LLC ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide... 31-1580283.. {4591300..... . . INWD Arena District II, LLC NWD Investments, LLC.. .. | ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 31-1580283.. |4591113..... NWD Arena District MM, LLC.... NWD Investments, LLC ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide........cocvrerrenerreninienes [ v 31-1580283.. |4591319..... | oovovvevrernes [ O, NWD Arena District PW, LLC..........ccccoceveerecrnes |OH.coveceees [NIALe NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........cooeerveeerrenieienns [ v 31-1580283.. |4591131..... | cecervervvrieiee | Qe NWD Arena District V, LLC..........cccecoeveverveveiees |OHeveveees [NIAL . NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide........c.ocvrerevreeerirenes [ v 04-3679396.. [4286848..... | ..ccovevvivres [ O NWD Asset Management Holdings, Inc............. |DE............. INIA............... NWD Investment Management, Inc................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........ccoevveveierverrerieeenns v 31-1580283.. [4591328..... | .cooevvereeerees [ O NWD Athletic Club, LLC..........cccccceeovvverevvecsreeen | OHoeveveee [NIAL NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide.........ovvereererrenieienns [ v 30-0876022.. |4810010..... | .oorverrcvriere | Qe NWD Franklinton, LLC..........ccccoeveverevevecnneenns | DEeovivivcies INIAL NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide........cocovrerenerrerrenes [ 31-1636299.. |428659%4..... | ..ooovevvrrnes [ O, NWD Investment Management, Inc.............cc... |DE.ccooccoco INIALcooii Nationwide Corporation.............ccccoeuererrerrenenne ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
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Nationwide Life and Annuity Insurance

0140...... Nationwide..........ccoeovvvererrieeeiieerens | v 47-4036460.. |4869492..... |.ccoevvvvvrernne. [0 SRR NW-Deerfield, LLC.........cccvvvvverrereeereereereierenns OH............ NIA.............. Company ownership.......... | ...... 24.970 | Nationwide Mutual Insurance Company......
0140...... NatioNWIde. ..o | e 81-2327221.. | 5013443.... | oo [0 NW-Deerfield Il, LLC........ocvrvrererrrrercereiens OH........... NIA .o NW REL LLC....roieeeeeeenereeeeeseeseeeseene ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........cooeverrveerrenieiienns [ v 90-0732898.. [4591430..... |.ccvevrerrernes [0S NW-Dulles, LLC NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWIde. ..o | e 46-2997049.. |4591775..... | oo [0 NW-Howell Mill, LLC NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........ccoervereververrenieienns [ v 46-4330384.. [4750443..... | .ccoververerrne. [0S NW-Hudnall, LLC........covereerieccseeeeie NW REL LLC.....oviisieieseee s ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide.........cooeveeveeereerereseens v 47-2482818.. [4810122.... | .cevevreererrne. [0S NW-Jasper WAG, LLC........cocovveveeercererererenns OH.....cc..... NIA....ccooone. NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NatioNWIdE. ... | e 47-1497429.. | 4809957 ..... | .covvrevrninnes [0 NW-Jefferson, LLC........cccovreenenrirnrneeneireenenes OH............ NIA. .o NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide.........coeerrrererrenieienns [ v 45-5408178.. [4591458..... | .ccvvvrerrernes [0S NW-Kentwood Towne Center, LLC.................... OH....ceoe.. NIA....coinee NW REL LLC.....vvieievrieessee s ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide........c.ocovrererererrenes [ 46-4857522.. [4671798..... | oo [0S NW-Lawrence, LLC........ccovvnrrrirnnrrrirereinnenes NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........ccoevvereverierrerieienns [ v 81-1232565.. [4961042..... | .ccovvrvererrnne. [0S NW-Lenexa, LLC.......cccoveierrirerereeisie e NW REI (NLAIC), LLC.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........ccoeveeveeereereereeeeens v 81-1671648.. [4981116..... NW-Lenexa Il, LLC.......ccoooovvvvrererceeeeeesieenns NW REI (NLAIC), LLC.....oveveereereerceeee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NatioNWIde. ... | e 45-5314607.. |4593461..... NW-Lovers Lane, LLC.........cccovvenrurrernerniineenens NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide.........coooeerreeerrenieienns [ v 46-2457568.. |4591467..... NW-Montrose, LLC.......ccovvereniereriieneseisnenns NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 45-4630497.. |4593470..... NW-Mueller I, LLC.....coovvrrerrreernereieeeeees NW REI, LLC ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide... 27-4749848.. |4591476..... . . INW-Northridge, LLC...... " NW REI, LLC.. .. |ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 46-1089165.. [4593555..... NW-Oakley Station, LLC NW REI, LLC ownership ....100.000 |Nationwide Mutual Insurance Company......

0140...... Nationwide 47-4706924.. |4902214..... NW-Olathe, LLC.......ccovveerrereerereeereireineeneereenns NW REI, LLC ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide... 46-3888719.. [4593603..... . . INW-Park 288, LLC.... NW REI, LLC.. .. |ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 45-5388656.. |4591485..... NW-Park Memorial, LLC NW REI, LLC ownership ....100.000 |Nationwide Mutual Insurance Company......

0140...... Nationwide 47-1740812.. |4809966..... NW-Peachtree, LLC.......cccooeveirirerererririerenns NW REI, LLC ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide... 46-2469044.. |4591494..... . . INW-Portales, LLC.. NW REI, LLC.. .. | ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 47-2449044.. 14810113..... NW-Promenade at Madison, LLC NW REl, LLC ownership ....100.000 |Nationwide Mutual Insurance Company......
Nationwide Life and Annuity Insurance
0140...... Nationwide........cocovrerrenerreninienes [ v 81-1603024.. | 4981086..... NW REI (NLAIC), LLC.....oovvrerrereirieereereinns OH........... NIA .o Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........cooevevrrererresieienns [ v 81-1619428.. (4981107..... NW REI (NLIC), LLC....coovvreieeeereeseeienns OH....cc..... NIA...coe. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide........covvrerevnrrerirenes [ v 81-1861190.. [4984902..... NW REI (NMFIC), LLC....ooovvreeirerrreriecsnennenns OH........... NIA .o Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide..........oovereerrierririrrinies e, 45-5159117.. [4591421..... NW-South Park, LLC.........cocovrinrirrirrireireinns OH............ NIA.....cooo. NW REL LLC....ooiiieieeee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide.........cocoeverrererrenieenns [ v 27-4749587.. |4593582..... NW-Taylor Farmer Jack, LLC..........cccocvvvrvirenne OH....cc..... NIA ..o NW REL LLC.....vvieievreeseeeseesee s ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide........cocovreurenererrenes [ 46-1100378.. |4591524..... NW-Triangle, LLC......c.ovvrrereerenereieieeineieenns NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........cooevereeeerrenieienns [ v 46-5764783.. |4809939..... NW-Tysons, LLC......c.ccveviererisieeseeseeine NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 46-1077615.. |4593591..... NW-West Ave., LLC.......ccovvveververeeereeeeeie e NW REI, LLC ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide... 46-4992444.. 14671800..... . . |INW-Windcross, LLC.. NW RE[, LLC...... .. |ownership ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 31-0947092.. {4590479..... OCH Company, LLC Nationwide Realty Investors, Ltd.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......

0140...... Nationwide........cocovrerererrenrenes [ v 31-0947092.. |4590442..... | .covovrerrrnrnne. [0S Ohio Center Hotel Company Limited.................. OH........... NIA .o Nationwide Realty Investors, Ltd. ... ownership.......... [ ... 55.250 |Nationwide Mutual Insurance Company......
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Statement as of September 30, 2016 of the NAT'ONW'DE LlFE & ANNU'TY |NSURANCE COMPANY
SCHEDULE Y

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

6'€lD

1 2 3 4 5 6 7 1 12 13 14

Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

NAIC Traded Names of Relationship Management | Ownership
Group Group Company| D 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..........ccoevvveverreieririernne 13999... |27-1712056.. |4286914..... | ...cccevererrneee [0 SRR Olentangy Reinsurance, LLC...........cccccovvevnnece. VT, A Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
On Your Side Nationwide Insurance Agency,
0140...... NationWide.........cooevervreeriesieiienns [ v 47-1923444.. |4809975..... | covervrerrennes [0S Inc. OH....cco... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide........covvreerenerrenirenes [ v 117 I 4596462..... | .o [0S OYS FUNA LLC....ovovrerere e DE....ccooenne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
Investor member

0140...... NatioNWIde. ... | e M@ 4596480..... | corrrrririenee [0 Park 288 Industrial, LLC.........ccccoerruninierrirninns D, S NIA .. Nationwide Mutual Insurance Company........... /nocontrol ... 95.000 |other non-Nationwide..........c.cceveerrerrernerneenee
0140...... NationWide.........ocevereererrenieienns [ v 31-1486309.. |4590358..... | ..covvrrrrrrinnnes [0S Perimeter A, Ltd......ccooveveeiireeseeeis OH.....cc..... NIA...coinne Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide........c.ocovreurenerrerirenes [ v 117 I 4564032..... | .ceeeereiennne [0S Polyphony Fund LLC........cccoovmenrirrinenrirrieennes DE....ccooeene NIA .o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide.........cccevvereeerverierieienns [ v 39-1907217.. |4287201..... | ceceverrrrrrrnne [0S Premier Agency, INC........ccocvevieveereisnieiieinins A NIA...ccooine. ALLIED Group, INC.....ccvvevireiereiciieieieisiiennns ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide..........ccoevvveverreeenirieens | v 75-2938844.. [4287005..... | .cccovervrrernne [0 SRR Registered Investment Advisors Services, Inc... | TX............. NIA.......cc..... Nationwide Financial Services, Inc................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NatioNWIde. ... | e 82-0549218.. |4288244..... | ..ccovvrvrnne. [0 Retention Alternatives Ltd...........cccccocnrneereennc. BMU.......... A s Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide.........coovverrererrenieienns [ v Naieinns 4595278..... | coeerereiernnn, [0S Riverview Diversified Opportunities, LLC........... DE....ccouenn. OTH...oevenee. Nationwide Mutual Insurance Company........... OWNErShiP....ccooe. [ verereiriinnnns Nationwide Mutual Insurance Company......
0140...... Nationwide........cocvrerenerrenirenes [ v 117 I 4595278..... | oo [0S Riverview Diversified Opportunities, LLC........... DE....coee OTH.... Nationwide Mutual Fire Insurance Company... |OWnership.......... | covveereeneenees Nationwide Mutual Insurance Company......
0140...... Nationwide.........ccoevveveververrenieienns [ v Naienns 4595278..... | oo, [0S Riverview Diversified Opportunities, LLC........... DE......... OTH.... Nationwide Life Insurance Company................ OWNErship.....ccco. [ voeveverriinnnns Nationwide Mutual Insurance Company......
0140...... Nationwide...........coevvveerrieeiieerens | v 22-3655264.. |4286530..... |.ccoccvrrirernnen. [0SR Riverview International Group, Inc..................... DE............ NIA............... NWD Investment Management, Inc................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide. ..o | v M@ 4595287 ..... | v [0 Riverview Multi Series Fund, LL - Class Event.. | DE............. OTH...ovvvrerene Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 117 I 4595335..... | .o [0S Riverview Multi Series Fund, LL - Class N......... DE....ccoeee OTH.... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide . 131-1117969.. |4288002..... | ..cooevevrnnne. [0S Scottsdale Indemnity Company............ccccveunee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide . [31-1024978.. | 3091988..... | ...cccevvirernnnen. [0 SR Scottsdale Insurance Company...........c..cceevnne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide . |86-0835870.. |4287649..... | ..ccoevverrrrnne. [0S Scottsdale Surplus Lines Insurance Company... Scottsdale Insurance Company...........cc.ccuune ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... NationWide.........cocoerveveeereereeresieeens [ v 91-2158214.. [N/ | e, [0S The Hideaway Club.........cccooeveevevrrveriieeieieininns Other non-Nationwide............ccceoeevevvevereernnnns 111 TSN ORI Other non-Nationwide..........c.coceevvvvvevenenas
0140...... NatioNWIdE. ... | e 86-1094799.. |N/a...ccvveens | v [0 The Hideaway Owners Association.................... Other non-Nationwide............ccccervrrerrrrcrnrenninne 117 IS PR Other non-Nationwide..........c..cocureverrrerrenn.
0140...... NationWIde. ... | e 20-3541511.. | Nfa..cincns [, [0 The Madison Club...........ccoeeeniereeinineieinenn. Other non-Nationwide...........c.ccovereerernirniiniines 117 FSSINY RO Other non-Nationwide
0140...... NationWide........cocovrerevererirenes [ v 20-3541507.. | Nfa..cererns | e [0S The Madison Club Owners Association............. Other non-NationWide............cc.ceverrerirrrrnrennenns 117 SO PR Other non-Nationwide
0140...... Nationwide.........ccoevveveeervereesieeenns v 31-1610040.. | 2989882+E3| ................... [0S The Waterfront Partners, LLC.........cccccocvevuee. Nationwide Realty Investors, Ltd...................... ownership.......... [ ... 50.000 |Nationwide Mutual Insurance Company......
0140...... NationWide.........coovverrrererrenieienns [ v 52-2031677.. |4287751..... | ceoevreerrrriannns [0S THI Holdings (Delaware), INC.........cccovvverrerrnnee. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 74-2825853.. [4287863..... | .covcvvereereeenes [0 Titan Auto Insurance of New Mexico, Inc........... NM....cooee.. A, THI Holdings (Delaware), InC.........ccccoveveerrennee. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide . | 74-2286759.. |4287797..... | .covvererernne [0S Titan Indemnity Company.........cccevvnveireinnens D, SO A, THI Holdings (Delaware), InC.........ccccvvverennes ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide . |86-0619597.. |4287845..... | oo [0S Titan Insurance Company...........cce.eveerereererenen. Ml A, Titan Indemnity Company..........ccoeuvveverrernenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 75-1284530.. |4287890..... Titan Insurance Services, INC........ccccoeeverneeneunn THI Holdings (Delaware), InC.........ccoovereereennce. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide 33-0160222.. {4653196..... V.P.I. Services, INC........c.cooeueevveieieeieerenas Veterinary Pet Insurance Company................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
0140...... Nationwide . 195-3750113.. | 4287685..... Veterinary Pet Insurance Company Scottsdale Insurance Company ownership.......... |....100.000 | Nationwide Mutual Insurance Company......
0140 Nationwide 34-1785903 14287911 Victoria Automobhile Insurance Comnanv OH 1A Victoria Fire & Casualtv Insurance Comnanv | ownershin. 100000 | Nationwide Mutual Insurance Comnanv




Statement as of September 30, 2016 of the NAT'ONW'DE LlFE & ANNU'TY |NSURANCE COMPANY
SCHEDULE Y

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

1 2 3 4 5 6 7 11 12 13 14
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s)

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

10778... | 34-1842604.. | 4287920.....
.|10105... | 34-1777972.. | 4287939..... | ..
10777... | 34-1842602.. | 4287948.....

Victoria National Insurance Company................
. | Victoria Select Insurance Company......
Victoria Specialty Insurance Company

Victoria Fire & Casualty Insurance Company... | ownership. ....100.000 |Nationwide Mutual Insurance Company......
. | Victoria Fire & Casualty Insurance Company... | ownership ....100.000 |Nationwide Mutual Insurance Company......
Victoria Fire & Casualty Insurance Company... | ownership ....100.000 |Nationwide Mutual Insurance Company......

0140...... Nationwide.........cooeerrivireesieiens 37150... | 86-0561941.. | 4287667 ..... | ..covvrrrrrrennes [0S Western Heritage Insurance Company A, Scottsdale Insurance Company...........ccceueene ownership.......... ....100.000 |Nationwide Mutual Insurance Company......
Nationwide Mutual Insurance Company Investor member
0140...... Nationwide.........cooeveeveeereereereeeeens v (117 O 4613341..... . . | Westport Capital Partners II...... . .. | Nationwide Defined Benefit Master Trust Inocontrol  |...... 71.000 |other non-Nationwide............ccccevevneeee

0140...... NatioNWIde. ........oceveeeerrrrrrrirrierns | ceeereienans 31-1486309.. |4590321..... Wilson Road Developers, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company......

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.
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Statement as of September 30, 2016 of the NAT|ONW|DE LlFE & ANNUITY INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Respc¢
1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NC
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NC
3. Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically
with the NAIC? N(
4. Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile
and electronically with the NAIC? YE
5. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with
the state of domicile and electronically with the NAIC? NC
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? NC
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? YE

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

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

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

N o ok wd

Bar Code:

* 92 6 5 7 20164 900000 3 =« * 9 2 6 57 2 016 447000
* 9 2 6 5 7 2 016 3 650000 3 =« * 9 2 6 57 2 016448000
* 92 6 57 2016 4450000 3 =«



Statementas of Sptermber 3, 2016 o1 NATIONWIDE LIFE & ANNUITY INSURANCE COMPANY
Overflow Page for Write-Ins

NONE



Statement as of September 30, 2016 of the NAT|ONW|DE LlFE & ANNUITY INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year End
Year to Date December 3
1. Book/adjusted carrying value, DECEMBET 31 Of PHOK YBAI..........cccveievie ettt ssse st s snss | sressessesisssssessssesses s es s benasseees (01 U
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition....
3. Current year change in encumbrances....
4. Total gain (loss) on disposals
5. Deduct amounts received on disposals
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8).........cccvuererrirereirereieieieseeeessessssssessssenses | seeresssssesssssssesissessssssessssessesseesd | evveressssesissssseseessssesienns
10. Deduct total nonadmitted amounts
11, Statement value at end of current period (Ling 9 MINUS LiNE 10)... ... ouiiiiiiiieiriisii s e ssessessssss s sssssnssne s sssssnssnssssssssens | sessssssssssessssssssssssessassanssssssssessns [0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year End
Year to Date December 3
1. Book value/recorded investment excluding accrued interest, December 31 of Prior YEar..........cccccveversievieiieiessesessesisninns | ceevrvesseiesesnnis 1,409,740,972 | oo 698
2. Cost of acquired:
2.1 Actual cost at time of acquisition 823,373,662
2.2 Additional investment made after ACQUISIION. ..........c.cviiucieieireieiss sttt es st sssessessessensnns | nsssssissessessessssssesas 19,985,990
3. Capitalized deferred interest and other.... 489,466 | ..o
4. ACCTUAL OF QISCOUNL.......ouieeieciieiie ettt ettt s bbb s st n st ssensensns | 22estensnssnssessessansnsessestenssntnssnsaes | sessessessessssssssessestensneas
5. Unrealized valuation iNCrEASE (AECTBASE)..........ccovuvreviriireieiieiesietesses s es s s sas st st st ses s b s s assassasssssessnssstessnsas | sesessssissessssssessesssssssessssassessnssssens | essessesssessesssessesssssssans
6. Total gain (I0SS) ON AISPOSAIS.........c.cveeveerrieieeieisieie sttt sttt b ettt s et s s et s b s s st s bt es bt enee
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points and commitment fees...
9. Total foreign exchange change in book value/recorded investment eXcluding aCCrUBA INTEIESL............cccveveereereeeieeisieisieis | cereree e essssens | ervesesieseseses s sessenens
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).......c.co. | cooveeiiivicicinnnn 2,178,320,370
12, Total VAIUGHON @IIOWEANCE. .........cvveiecieceieeiesite ettt ettt et a st b s s s ss s s stes s s ssebensesntnsessnsnes | sresssssssesnsessesnsansanas (9,252,774)
13.  Subtotal (Line 11 plus Line 12) [ I 2,169,067,596
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year End
Year to Date December 3
1. Book/adjusted carrying value, DECEMDEr 31 Of PHIOT YEAI.........ccveieiiiicicie ettt ssessesssnsans | esvessesisssessssssssssans 70,470,006 | cooovovrerererrirereiead 67
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION............c.eveiuiiriieieieese ettt s bbbt saessesans | evbsbssssssssssessnsnsanes 24,064,791 | e 1
2.2 Additional investment made after ACQUISIION. ..........c.cueiuiicieiicieseee ettt ssestensess | esbessesesiesssssessaesans 10,644,730 [.covoreveeereeeei
3. Capitalized deferred INtEreSt @NG OthEr ..ottt sas st saens | sbsessesss s s e s st es bbb stes s snses | esbsessesssssessesesses s tees
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals....
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other-than-temporary impairment FECOGNIZEM............cueeirieieiriinieese et ssssessessnes | esresessssesesssssssesessnsessssnsessessnsess | srssessessssessessesensessesassans
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........c.ccevrreverrerrmererseiresesesssssnsesienies | veviesissiisiesessnnns 107,223,796 | covcvvcrerererierieins 70
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Ling 11 mMINUS LINE 12).....ucviuiiiiiiisiiiiscsisisiscsessssssesssessesesssssssssssssssssssssssenses | senssssessssssesessssesas 107,223,796 [ oo, 70
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year End
Year to Date December 3
1. Book/adjusted carrying value of bonds and stocks, December 31 0f PHOK YT ..........ccvcveiiveicieieieeeeee et | v 7,218,519,626
2. Cost of bonds and StOCKS ACQUIFEM..........c..cuiuieeiiiicicisieesee et bbbt ssbensessssensenes | evsesisssssesissensenas 2,012,767,739
3. ACCIUAI OF QISCOUN.......eieiecee ettt bbb bbb st s bttt bbb s st nsesntenas | benbessesentesnsansesesanes 11,701,323
4. Unrealized valuation iNCrEASE (HECIEASE).........wururerreerereeeisreseeeesteeesetseesessss st s b sttt ss s sebs s ss st esssesssssessentessnssnnte | sessesssssssssssessessessnes (1,805,324) | ..o
5. Total Gain (I0SS) ON GISPOSAIS.........cuurererierrireireiseiareeseeeesesseee e bt se et ees s ses st s st et ss s st b et ss st ess e ssestessantntnns | cosstssssesssstasssennssnes (15,047,965 ....ooovveeerereeieenns (6.
6. Deduct consideration for bonds and StoCkS dISPOSEA OF ..........c.cvucuiuiieiiiriecce et ssans | seesesieses e 408,902,121
7. Deduct amortization Of PrEMIUML.........c.cuiiiiieieicieie sttt st s st s et s b b s st s ssnsenans | bentessesastesssensesesanes 15,570,989
8. Total foreign exchange change in book/adjusted Carmrying VAIUE.............ccveueiviveieiiiceeieteee et ssssensens | sesesssssssessssssiesinans (10,133,993) | oo (6.
9. Deduct current year's other-than-temporary impairment reCOgNIZEA............c.ceueuieieiiieieeee e ssssssesens | eesersssesiesessesesssssnsns 4,501,561 [ oo
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-74+8-9)........cccoceveiirrierriiieieeisese e eiesessnins | crererieieseseisnens 8,787,026,735 | ovovvvvererirerenne 7,218
11.  Deduct total nonadmitted amounts
12 Qtatamant ualiia at and Af riirrant narind (1 ina 10 miniie | ina 11\ Q727 NIR 7R 7218




Statement as of September 30, 2016 of the NAT'ONW'DE LlFE & ANNU'TY |NSURANCE COMPANY
SCHEDULE D - PART 1B

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

20I1SO

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/Adjuste:
Value Beginning During During During Value End of Value End of Value End of Value Dece
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Y
BONDS

NAIC 1 (8) vttt ettt | cenesesssssseneenens 3,670,912,392 | ..ocvvvvrrrirriens 441,246,817 | .o 140,446,008 | ....cooovvorvrrrriricinnes 20,836,778 | ..o 3,563,790,320 | ...coovvvircrirenne 3,670,912,392 | ..o 3,992,549,981 | ...coovvirrriris 3,1
2. NAIC 2 (@)t st bssb st entannns | feeseesseeeinnsnees 3,982,283,110 | ..eovvrvveerrircicenas 290,946,994 | ..o 18773172 | oo (63,602,518) | ...vvvverrirrinnns 3,822,451,939 | ..o 3,982,283,110 | oo 4,130,854,414 | ...coovvrin 3,
3. NAIC 3 (@) ettt sttt st nnessenins | crnetseensentenennnaeed 471,425,138 | oo 39,503,878 | ..ooeveeereierinieens 12,767,388 | ..oovveeveeieceine 29,843,595 | ..o 496,550,683 | .....ovvreririrnenn 471,425138 | ..o 528,005,223 | ...ccoovverrerrrnrenene <
4. NAIC 4 ().t ssss st ssesssnsssessessans | essessssssessassnssenes 125,421,270 | cooeeeeeeeereeereeneeneesessesssnens | coreeneeneiseseesseneeeees 3,128,526 | ..o (KT I A1) | 96,343,870 | .o 125,421,270 | oo 121,933,029 | oo
B NAIC 5 (2).eouuveeererirreeieericreeiseesssessstesssssessssssessss s ssssessnssesssssessnsseens | sesssesssssnssssssessseones 8,789,003 | ....vvoerrrirrriinereninenisneeenie | e 2,677,540 | ..o 6,726,173 | covooecrrereerriiecenens 11,747,558 | oo, 8,789,093 | ..vooorrrirrriiienenes 12,837,726 | oo
B NAIC B ()..erveeuuerermeriereeriseesesieesssesssssssssssessssssessssssssssssssssssssssssssssnssnesess |ansssssssssssssssssessens 1,366,898 [ ..o | e, 123,617 | oo, (396,925)| ..o 1,208,760 | ...oovevsciriiiiis 1,366,898 [ ..o, 846,356 | ....occovviiriiiieene,
7. Total BONGS......ccuieieiciiiesisii e sines | snessessessisssessena 8,260,197,901 [...ccoocvvvviirines 771,697,689 [ ..o 237,916,249 [ ...ocovvvininiicinns (6,952,612)] ...oovvvvvririnnee 7,992,093,130 [ ..o 8,260,197,901 [...ccovvviicinas 8,787,026,729 | .....cccovvvvinne 7,

PREFERRED STOCK
8. INAIC Tttt sttt ss s ntns | seeseesentee e e sse st et ee st ssnsestenes | Sfeesntsessestentntessentens e ssessestantans | setsestestastessessast et s estensenssestesen | srestnssessestensanssestessantnssessestensuns | neteessessantnsnssestenssessessensantsnssenss | £restessanssessessantneessentensessessensns | festseesessesteneessest st st s ententa (0] I
0. NAIC 2.ttt nenes | et s st | eresb iRt nt s | bttt snten | seenest sttt | crssien sttt enenes | ettt | st et (VN
10, INAIC 3ttt es st | ekt sees b s en st | eeese s s st | ceebt Rt | st sttt | SeeeeR iRttt | ettt nntes | ehbseeeR e (U I
110 NAIC 4 s bbb s | setbsee bbbttt s bt bte bt | ittt st et s et bbb s st s | Sebsest st st bbbttt n bt | Heebieebseebs bt s sttt ekt sttt ens b | reeeseets ettt s sttt enes | enbnsbnstent sttt et entenniens | diesbeeeb ettt (V1 T
12, INAIC Bttt bbbttt bs et | esbaetsessentesesessestesssebsessestesbnssens | sesestestasbseeses s st e en b st et bsessentas | eebsre st et et e st es st b e s s testetsens | Shbeebesbessee s st et et es b et et nssensentas | rebnesentent et e ssen s st st ensent st e nsens | £esetsenb et es s b et s b sttt ent st | Sbetebiest ettt bbbt (01 I
130 INAIC Bttt ss st ss s ess e es e ssenseesnnsnnsses | ensinssssssnsssssessesssnssnsnssenssnssnssons | sesessensssssessesssnssessessenssnssnssessanss | oresessssenssessessesssnssessessonsanssessens | cesessensassseesonssnssesessenssnsanssensensns | eesiesessonsensiesseessnsanssessensensanssens | ceiersensississiessonsinsiessensonssesiesseness | stiesiesiessonsinsnsessenssnssestenesseas (U I
14, Total Prefermed SOCK..........covrreererneeeeesessieeseresssessssessseseseenes | sveessssssss s 0] ) 0] o) 0] o) 0 oo 0 o, 0L i, (1
15. _Total Bonds and Preferred SOcK.......rniviniiininssiisiii i |, 8,260,197,901 | ..ooovcivriir 771,697,689 | ..ooovvviricciinee 237,916,249 | ..o (6,952,612)] ..ooovvvrvieene, 7,992,093,130 | ..ovviveiciiine 8,260,197,907 | ..coovovviciiinen 8,787,026,729 | ...cocoovvvsciiennee 7%

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:

taim s A ~ [P NPNPN ~ siaiA A A ~ (ST ~ [P ~ siaiA A A ~



Statement as of September 30, 2016 of the

SCHEDULE DA - PART 1

Short-Term Investments

NATIONWIDE LIFE & ANNUITY INSURANCE COMPANY

Book/A1djusted ’ Ac?ual Interest ?Zollected Paid for Accsrued |
Carrying Value Par Value Cost Year To Date Year To Dat
9199999.....ccoviiinnnirsnsrnsereenns | e 355,474,586 | ... DY, N [T 355,474,586 | ..ooovvvririnriiieiis 113,193 [
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year End
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOM YEAI. ..o iessssssess e eessesssssssssesessessssssesssssessasssnes | ssessssssessessassnssnssessone 229,045,226 | ..cooovevrrrererereieinne 120
2. Cost of short-term iNVESIMENTS ACQUINEM............ccveveeicreie ettt sttt s e s saesans | sressesssssssesssssssesaneas 5,034,047,509 |....ccooovverrrirerrinnne 5,252
3. ACCTUAL OF GISCOUNL......veeeteetetei ettt | stbsetssetssesb sttt ssseniennes | sebeesssesssent st st sttt
4. Unrealized valuation INCEASE (HECTEASE)........cvurrrrrrerrirrereisnsissessesesseesssssssssssssssssessessssssssssssessessssssssssssessessassssssessessessanssnsses | sssesssssssssnssessassssssnssnssessessssssessessasss | sessssessessessssssssnssessansnsans
5. Total QAN (I0SS) ON QISPOSAIS........cvurererrirrireissresieie st sseesessesssssssss st sse st ess st ss st ss s en s s s st st ssessastensnes | evsessssssssessassesssssnssessessassansnssessens | sesssssessessessanssnssnssessensanens
6. Deduct consideration received 0N dISPOSAIS..............covuiveeiruiiiiiiieieiree ettt ssssessssntes | srrerssistes et 4,907,618,149 |...coevivevieeeeerne 5,144
7. Deduct amOrtization Of PrEMIUM...........oeirrerieieieecersises sttt st ee st s st st bs s essensnsnssnsts | estessssssssessessessasssnssnssnssastansnssnssans | sessssssssessessnssnsssnssnssensnnens
8. Total foreign exchange change in book/adjusted CArTYING VAIUE. ..........cocovueeierririreiecinrireieiees st issesssessseessssessssssssses | seesessssssessessessesssssssssesssssasssssssssessens | sesssesssessessssssessesssssessnens
9. Deduct current year's other-than-temporary impairment FECOGNIZEA. ...........uovurrerirerrrrerririeeesessessieeseeessessessssessessesssssssssees | essesssssssssssssssssssssssesssssssssnssssessens | sessssssssesssnsssssssssssassansseas
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).......c.ccoueririrrieeseeeeeeieeeeeseseesiens | e 355,474,586 | ..coovvveeereirireierinae 229
11.  Deduct total NONadmitted @MOUNS............cvuiuriirrieiieciecieciecieieee ettt sttt sesenssenenes | neristsssssss s | ontessss s nenes
12. _Statement value at end of current period (Ling 10 MiNUS LiNE 11)......oi i sss s snssenssnssness | esnessessssssssnssnsssssssssces 355,474,586 | ..o, 229




Statement as of September 30, 2016 of the NAT|ONW|DE LlFE & ANNUITY INSURANCE COMPANY

3.1

3.2

33
4.1

42

43

. Statement value at end of current period (LiNe 9 MINUS LINE 10)........ciiuiiuiicieieiiseiieie ettt ettt bbb bbbttt ns

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LINE 9, PHIOT YEAI)........c.cuiiuiuiieiesieeie ettt sssb bbb st bbbt bbbt 65,
Cost paid/(consideration reCIVEA) 0N AUTIIONS. ..ottt bbbt bbbttt bbb bbb s bbb st bbbttt 86,
Unrealized valuation INCIEASE/(UECIBASE). .........c.cuueieiueeicieieeeeeeie ettt ettt st ettt se bt et a bt bbb s s et bbbt en st baes e 89,
Total gain (10SS) ON tEIMINGLON TECOGNIZEU...........cvuieeieciciececiie ettt et e bbb s bbb et bbb st bbb sttt sttt (12,
Considerations received/(paid) ON tEIMINAHONS.............ccccirieieiicic ettt a bbb s s bbb bbbt bbbttt 3,
AMOIHIZATION. .. ...

Adjustment to the book/adjusted carrying Valug 0f NEAGE IHBM..........c.ciuiiieee ettt

Total foreign exchange change in book/adjUStEA CAMMYING VAIUE............c.evuiuiviicie ettt sttt bbbt bbbt 8,
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3 +4 -5+ 8+ 7 4 8)...c.ciiieieiieiieieeeseee ettt st 233,

Deduct nonadmitted assets

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts
Book/adjusted carrying value, December 31, prior YEar (LINE B, PIIOr YEAI).........c.ecreierereieieiese s sesssssssessssses sttt essessss s bessssas s s s s s s ssss st esssssebesssssssessssessasase 12,

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN)...........covcvevreirneiseeseeee e inens 3,

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

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

3.12 Section 1, Column 15, Prior YEA.........ccevrvrverrereerreseeseessseeseesesenes 0

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

Add:
Change in adjustment to basis of hedged item:

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

3.22  Section 1, Column 17, PriOr YEAN........covvvrerrerrereeeeerrsreseeseesesessssenees 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus.... (1,411,121)

3.24 Section 1, Column 19, Prior YEar.........ccovvvwrerererereereeneseeeseereeneenne (346,430) (1,064,691) (1,064,691)

SUBOtA (LINE 3.1 MINUS LINE 3.2).....oicveeeecteeee ettt s s s st a b s bbb e s e et e s b s bbb s st n s bbb s et et a s ee st s et et s st enee

Cumulative variation margin on terminated contracts during the Year..............ccourerereinenenesneeneensnnens 16,772,830

Less:
4.21 Amount used to adjust basis of hedged item.........c.ccooverrrrrrirneen.
4,22 AMOUNt FECOGNIZEM. ......ecveeveeeeeeieeceies et 16,772,830 16,772,830

SUDOLAl (LINE 4.1 MINUS LINE 4.2)......oceieeteee ettt s s s st s b s bbb s e se s e s s s s bbb s bbb bbb et s b et a st s et et s st enee

Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for terMINGLONS IN PHIOF YEAI..........curuririieeereirireise et teeseesese st s e st E e st b st st e snnsnas

5.2  Total gain (loss) adjusted into the hedged item(s) for the terminations iN PHOT YEA ..ottt
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3.3 - 4.3 = 5.1 = 5.2).. ittt nren 16,
Deduct nonadmitted assets

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



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

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

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



Statement as of September 30, 2016 of the NAT|ONW|DE LlFE & ANNUITY INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Che:

1. Part A, SECHON 1, COIUMN 14.......ooiiiiieieiieiiei i ess bbb 233,074,279

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance...............ccceeveuveiereeneiseiesiessnieeinns 16,324,850

3. TOAl (LINE T PIUS LING 2)..u.vuveieieeiciecie sttt sttt bbbt b2 28t bR b2 bR bbb bRt h et bbbt n st es 249,
4. Part D, SECHON 1, COIMN B.......ouvuriiurriiisiecisessieeet s eesi stk 249,759,457

5. PartD, SECHON 1, COIUMN B........oouicvieeictceee ettt s ettt ettt s s ese st sen st es et st en st enae (360,328)

6.  Total (Line 3 MINUS LINE 4 MINUS LINE 5).......couevuiieiiiiiiieieiiesisete ettt bbbt s 4R e bbb bbbt ns

Fair Value Check

7. Part A, SECHON 1, COIUMN T6.....couuieeuirireeisirieesse s es bR 231,152,293

8. Part B, SECHON 1, COIUMN 13.....oiiieiiiriciierieesie st es s 2,422,928

9. TOUAl (LINE 7 PIUS LINE 8)....vuvrieieiisciecie sttt ettt bbbt s 28R4k bbb Rt h bbbttt en 233,
10, Part D, SECHON 1, COIUMN B.......oouiiiiririiierieceee it 234,295,937

11, Part D, SECHON 1, COIUMN ...ttt ettt s ettt s et s b st a b a st s st s bt (720,717)

12, Total (Line 9 MIiNUS LiNE 10 MINUS LINE T1).....ucuiieieiiisicicis sttt sssstss s s st s s8Rttt

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27ttt nen 4,571,870
14, Part B, SECHON 1, COIUMN 20........ccoiiiieieiiseieieissie ettt ettt en 16,324,850
15, Part D, SECHON 1, COIUMN 1.ttt 20,896,720

16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15)......ucviieeicreieieiees ettt tes sttt b s st s e sttt s bt s et b et a b s st s st et s st b bt es e ben s s e seneaen



Statement as of September 30, 2016 of the NAT|ONW|DE LlFE & ANNUITY INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

10.

1.

12.

. Accrual of discount

. Book/adjusted carrying value, December 31 Of PriOr YEaI..........c..cevvevieeieieeie e

. Cost of cash equUIVaIENES ACUITEH...........cocuiuieiiiiieieese ettt b bbb es

. Unrealized valuation iNCrease (dECIEASE).........c.cvuiucieiueieieieie ettt

. Total gain (10SS) ON QISPOSAIS.......c.rvurererrereririseirseessessese st eese st s st ss st snes

. Deduct consideration received 0N QISPOSAIS..........c.verreiiirireirieieisiieieississseesss st sssessessnses

. Deduct amortization Of PrEMIUML ...ttt ettt st

. Total foreign exchange change in book/ adjusted Carrying ValUE............ccoeueverereeisrinrseseieiss s

. Deduct current year's other-than-temporary impairment reCOgNIZEd..........c.cuerueureerieieneereireieseeseeseese et

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

Deduct total Nonadmitted @MOUNLS...........c.ccuiiiieiiiiieicice et

Statement value at end of current period (Line 10 MiNUS LINE 11).....coviuiiiiiisiicsectes e
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Statement as of September 30, 2016 of the NAT'ONW'DE LlFE & ANNU'TY |NSURANCE COMPANY
SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Invesi
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition|  Amount of Encumbrances Less Encumbrances After Acqu
Showing aII Real Estate DISPOSED Dunng 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
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
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inBJ/A.C.V. Changein | Encumbranceson| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on
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

NONE



2030

Statement as of September 30, 2016 of the NAT'ONW'DE LlFE & ANNU'TY |NSURANCE COMPANY

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

1 Location 4 5 6 7 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildin
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1102454 GRANDVIEW HEIGHTS........... (0] RS S 12/01/2015.... 3800 [ oo 5,450,000 | ...ooourverrirrirenniereni s
00-1102489 ST CHARLES 08/17/2016.... 3.460 15,000,000
00-1102553 LEXINGTON.. 09/01/2016.... 3.680 5,600,000
00-1102572 SEATTLE......... 08/29/2016.... 3.850 12,350,000
00-1102574 ATLANTA. ettt ssssssssssssesssssessssssssssessesssesssennses | OPuitiserissssnessessssesses | sevsssssessnesens 07/26/2016.... 3.710 18,260,000
00-1102610 ONTARIO.......cc.. 07/07/2016.... 3.460 5,900,000
00-1102611 MIRA LOMA 07/01/2016.... 3.510 17,800,000
00-1102612 EDISON . | 08/04/2016.... 3.640 15,500,000
00-1102614 ROGERS 09/01/2016.... 3.860 24,800,000
00-1102619 MADISON......otvirrireireiineineriesiesisessssissssessssssessssessessesssesssesssssssesssssesssessssessesssssonssnesss | Wi [ o 08/10/2016.... 3.970 7,450,000
00-1102630 EVERETT 09/15/2016.... 3.580 4,000,000
00-1102635 WESTPORT ...ttt ettt ssssssssssssssesssssssasssnsssesssesssensss | G Levneesssssssssesssssssssessns | noeesssesnsssnes 09/26/2016.... 3.450 14,700,000
00-1102636 OVIEDO........oorimririieisisisissssiesse s FL 08/08/2016.... 3.450 13,600,000
00-1102641 SAN ANTONIO.. X 08/08/2016.... 3.450 9,700,000
00-1102647 SEATTLE ...ttt WA 08/08/2016.... 3.110 38,000,000
00-1102653 CERRITOS......cooovvririnens CA 09/23/2016.... 3.550 7,000,000 e
0599999. Total - Mortgages in Good Standing - Commercial MOrGAGES = All ONET.........c.i ittt sttt ettt et ettt en s st st st enseess | shessessetansessessessnsansessessntensenssssnsansansessns | snsecen XXX....... XXX 209,660,000 5,450,000 | ovooeieeieie
Mortgages in Good Standing - Mezzanine Loans
99-0000053 GREENVILLE. ...ttt OO RRIORS FTOTRO 09/09/2016. 11.500 0 | ettt | ShE e s
0699999. Total - Mortgages in Good Standing = MEZZANINE LOBNS............eueuieiiieieieeeiee ettt sttt ee s ses e et seseteesseseeses e ee s eetees e e seseesessebeseesee | aesessesssssssessssessssensesssssesassensesssssnsessenns | cossees XXX......e XXX {0 0
0899999. Total - MOrtgages in GOOU STANGING. ... ....cvuuiresiiisieieeieieeisieeis st ssss st b skttt te | fieeiseesbneb e sttt b sttt ensenstnntas | criines XXX....... XXX 209,660,000 5,450,000
3399999, TOAl MOMGAGES. ........rvverereerteeieeieeteieees ettt eris | tiatisatssans s st ettt s s s iannins | criees XXX....... XXX 209,660,000 5,450,000 | ..ooovvrrereirrrieeiee s
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 6 7 Change in Book Value/Recorded Investment 14 15 16 17
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
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal
Mortgages Closed by Repayment
00-9000107.......cvvmveririciinnas I SANTA ANA. .o CA.vvens I ......... ‘ 08/01/2001.... [ 07/14/2016.... | .oooovvvvvrriricnens 33,896 | ..o [( RO [P 8,561 8,561 | .o [ | s
0199999. Total - Mortgages CloSEd by REPAYMENE. ... ...ttt ittt erbteseeens bbbt | fonbssnsansnsnsessasene 33,896 0 0 0 0 0 0] 8,561 8,561 0 0| oo
Mortgages With Partial Repayments
00-1000746. . |HUBER HEIGHTS [0] - RUPIRRRIN IR 11/16/2001 0
00-1000925. FL 12/23/2002.... | . 0
00-1000927. CA.ovvenres [ v 05/08/2002 0
00-1001049 PA. oo e 10/24/2002 0 [ orveeeeeeeeereenrennne | eveerrieeneeen 28,281 | e 28,281 | e | e | e
00-1001237.. .| DALLAS L. ST I 11/20/2002 0 [ eooveeeereereeeneenn | e 119,760 | e 119,760 | oo | oo | eeeniins
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Statement as of September 30, 2016 of the NAT'ONW'DE LlFE & ANNU'TY |NSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17
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
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal
00-1001267 cee | TROY ot OH.oovein [ v 03/07/2003.... 0
00-1002012.......courvrricrrines CEDAR GROVE NG [ e 03/04/2003.... 0
00-1100109. oo [MILFORD. ...ttt OH.oovci [ v 09/23/2003.... 0
00-1100141. ..| GRAND RAPIDS. MI 10/30/2003.... | . 0
00-1100202. oo | BALDWINSVILLE.........oveerreerreerieerreeeneressreesieenssneinneennes | NY i | e 12/10/2003.... 0
00-1100265.........oovvvrervrcrrnnee ALTAMONTE SPRINGS........cccovevreriereneerrrinernerirereneenens | Flovseiininns | e 12/18/2003.... 0
00-1100347 ... | VISALIA, 07/14/2004.... 0
00-1100375. .. |ALGONQUIN......ccoovrrrrrrirenne 09/15/2004.... 0
00-1100394. .. | FORT WAYNE 05/14/2004.... | . 0
00-1100406 ceee | EDISON..ccoticicri 05/18/2004.... 0
00-1100421.....oovvrrircrieirnnes PORT ORANGE 09/16/2004.... 0
00-1100497 ... | KENT. 08/23/2004.... 0
00-1100600. .. |FARMERS BRANCH.. 12/16/2004.... 0
00-1100669. .. |BATTLE CREEK..... 11/29/2004.... | . 0
00-1100719. ..|FARMERS BRANCH.. 12/16/2004.... 0
00-1100729. o [PHOENIX ..ccviviriceicrisriseriennnenienissenseniessssnsensenessees | A uncineeinnees | vevvnens 03/30/2005.... 0
00-1100844. ..| ORLAND PARK et [ e 07/22/2005.... . 0
00-1101147 oo SOUTH HAVEN... M | e 04/20/2006.... 1,142,867 0
00-1101287. .... | PALATINE 08/25/2006.... | . ..4,452,501 0
00-1101525 ceee [AUSTIN cerescesssensesiesssessssesesssessessne | Dunveneennenins | corneeens 07/18/2007.... 2,354,706 0
00-1101660........coorerrcrerrrenee BUFFALO GROVE.........ccoocvieinerverineenennneneenennssnennene | v | e 06/08/2009.... 2,133,153 0
00-1101702 o [CLINTON..coooiireneieniseinenseseesseniesienssensseessenensees | UT o | e 10/08/2010.... 3,236,309 0
00-1101704. .| ST.PETERSBURG........cooomerremerreeecrrenrriienerienserisnesennesees | Flviirenicians | v 08/05/2010.... 0
00-1101713. ..|SAN DIEGO.... 10/05/2010.... | ..6,683,674 0
00-1101715. o [LYNDHURST ...cooooriirinrinernenrseineeeriesnnessensseessensensnes | Nduvioseiieinns | v 12/01/2010.... 8,123,497 0
00-1101727. o [WEST BABYLON.......ccovmrvmrrininrinerveninnnnenisnisnisssennsens | NY v | e 02/15/2011.... 0
00-1101780. o [MINNEAPOLIS.........ooovvremrverieeeeneesereenrenseeniienesseennseennes | MNacicciei | e 09/20/2011.... . 0
00-1101800........coevrevrrerrrenes CHICAGO........coivererrerinerierieriseesssiserienenesesssssesenes | e | v 11/30/2011.... 9,336,350 0
00-1101813 .... | RALEIGH 03/28/2012.... | . ..3,366,115 0
00-1101817...ccorvrcricirnnes OAKLAND.....ootrvrirereerinineesnerssssssensensssssssessssssssssensens | CAuiovivnevines | vevvrens 06/27/2012.... | coveoerenrrrernee | e 9,748,419 0
00-1101864. o [ SUNSET VALLEY .....ovrivireieinnineennsinsensissnsnsssensnneene | Tevnrineineninns | vennen 07/M712012.... [ covvvveeirerieins | v 8,647,697 0
00-1101866. o+ |BUFFALO GROVE..........ooovvsrrenrrnrrerrseeesnresssissssesssiessienns | \Lveesiieeiiens | e 08/09/2012.... | covvouerenrrnrernee | e 3,950,422 0
00-1101867. .. |BUFFALO GROVE.........ccosvvenrrnerrmrinerneniseenneriennnennennens | v | e 08/09/2012.... | coveourverrrrernes | e 3,950,422 0
00-1101897. .. |PHOENIX 12/21/2012.... |. 0
00-1101908. .. | OCEANSIDE LINY.. 11/28/2012.... . 0
00-1101911. o | GRAND LEDGE..........oriiiiiiieieiisiiesisseiseisessssisessieees M [ 12/27/2012.... 4,009,375 0
00-1101919. o+ | BLOOMINGTON......ovvvuimmrinriieesensssenerssssssessessssesessans INGcei | e 12/05/2012.... [ oovvecrerneins | e 9,647,208 0 .
00-1101927. .... | BRICK 12/12/2012.... ....18,907,415 0 101,426
00-1101928 .... | ANAHEIM 12114/2012.... | . 19,092,889 0 .102,732
00-1101979....comvvrvrerieirnnes SEATTLE......ccovvvve 08/01/2013.... ...13,771,316 0 140,735
00-1102007.....ccvvvrrrerrriers LAKEWOOD 06/28/2013.... ....15,444,109 0 [ oeveereereeeeeneennne | vverreenee 174,684 | e TA884 | e | e | coeerins
00-1102015 .|BOSTON 07/30/2013.... ....13,162,205 0 | eooveeeeeeeeeeenieenn | eeerrienreen 95,758 | iiei0095,758 | oo | oo | e
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Statement as of September 30, 2016 of the NAT'ONW'DE LlFE & ANNU'TY |NSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17
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
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal
00-1102026. .. |KNOXVILLE............. 10/15/2013.... [ oo | e 5,326,502 0
00-1102029. .. | BROKEN ARROW 10/10/2013.... ...12,814,803 0
00-1102037. .. |INDEPENDENCE TWP 09/05/2013.... ...10,030,916 0
00-1102051. ..| GAINESVILLE 11/01/2013.... | ..2,947 471 0
00-1102054. ..| COLUMBUS 05/14/2014.... ....13,200,129 0
00-1102080. ..| GAINESVILLE 12112020130 [ o | e 6,689,363 0
00-1102081. ..| GAINESVILLE 12M12/2013.... [ e | e, 1,337,873 0
00-1102082. .. | TORRANCE........cooimmirieineriinrins 10/28/2013.... [ oo | e 5,255,334 0
00-1102096. .. |BALTIMORE... 11112/2013.... |. ..6,000,000 0
00-1102099. .| BEAVERTON.. . 12/10/2013.... 9,568,258 0
00-1102153 SANTAANA......ovviriciennne 05/28/2014.... | covvorerenrrreenes | e 2,046,231 0
00-1102157. v | EXTON. i 05/07/2015.... ...12,632,655 0
00-1102176. .. |PORTLAND 07/01/2014.... ... 14,247 447 0
00-1102216. .. | BELLEVUE 10/16/2014.... | . 10,622,335 0
00-1102219 .... INASHVILLE 09/29/2014.... 5,505,895 0
00-1102237. .. | SHERIDAN 10/07/2014.... ....10,229,882 0
00-1102245. .. |BEAVERTON........cc...... 10/16/2014.... 4,193,618 0
00-1102249. .. | JERICHO 12/19/2014.... ...11,801,510 0
00-1102254. .. |LONGMONT 11/06/2014.... | . ..7,803,618 0
00-1102255. .. | ZEELAND 12118/2014.... [ e | e 2,917,927 0
00-1102264. .. |CHARLOTTESVILLE............... 01/12/2015.... | covvoeverrrrernes | e 4,277,690 0
00-1102276. .| STRONGSVILLE 12/23/2014.... ....15,985,620 0
00-1102278. 01/16/2015.... | covvorvverrrreenes | o 5,877,648 0
00-1102280. 02/02/2015.... | . ..9,324,455 0
00-1102303. 01/29/2015.... | coveoerenrrneenee | e 8,079,015 0
00-1102305. . 03/10/2015.... ...17,586,448 0
00-1102309. .. | JACKSONVILLE 01/29/2015.... ....15,510,247 0
00-1102310....couvevvrcriirenes JACKSON HEIGHTS.......... 03/31/2015.... 0
00-1102315 ... |ROCKVILLE 06/01/2015.... | . 0
00-1102319....comvvnvrcricirnnes BIRMINGHAM.......covcvvrrrmerirerircenns 05/07/2015.... 0
00-110233 1. FREMONT 10/01/2015.... | cvveveerrvereiine | e 5,107,734 0
00-1102333 .... INASHVILLE 09/04/2015.... ....13,940,656 0
00-1102335.......ccovvrcrierrines SCOTTSDALE 03/31/2015.... | cevvorererrrrernee | e 6,910,963 0
00-1102350 .... |MELVILLE 04/29/2015.... | . 17,799,960 0
00-1102354........covvereririrnnes SAN ANTONIO....ccoorrererrriririenirenes 05/18/2015.... | covevuererrrrerrnee | e 8,298,014 0

00-1102356. .. | SAN JUAN CAPISTRANO 04/16/2015.... ...11,767,400 0
00-1102365. .. | STRONGSVILLE 05/14/2015.... ....18,745,488 0
00-1102366. .. |WILMINGTON 06/18/2015.... [ .oovvevrrvrrrerierns | v 7,939,057 0
00-1102368. .. | TORRANCE 10/23/2015.... | . 0
00-1102370.......ccvevevverrrerres | CHICAGO .coviioorierrieriericisrrissrsenieniesessensssnssenssenenes | e | o 06/10/2015.... 0
00-1102371.....cccccevveevveeenes [NORTH LAS VEGAS......oovvoicrivervcrnisnicnnicssiveniennene. | NV | s 05/20/2015.... 0
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Statement as of September 30, 2016 of the NAT'ONW'DE LlFE & ANNU'TY |NSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17
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
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal
00-1102374. ..| SANTA ROSA 07 WSRO R 06/30/2015.... | coveorerenrinrines | e 9,215,280 0
00-1102394. .. | ANN ARBOR M [ e 07/31/2015.... ....19,840,910 0
00-1102399.......ccvmeereririinnes WEST FARGO.......... ND.evvies [ e 09/11/2015.... 8,476,156 0
00-1102402 <. | LEHI uT 08/17/2015.... | . ..4,938,695 0
00-1102412.....cvvvrrciriinnns MADISON.....cocoorirriiriinnns Wi | e 09/29/2015.... 8,325,769 0
00-1102413. .. | KANSAS CITY |16 TS 08/27/2015.... | coveonereerrreenee | e 7,368,304 0
00-1102420. ..| COLUMBUS T1192015.... [ v | e, 7,250,000 0
00-1102421.....onvvveieririinnes COLUMBUS. T119/2015.... [ e | e, 1,500,000 0
00-1102427 .... | FOLSOM 10/23/2015.... | . 12,315,449 0
00-1102428.........cocvvevarrias COLUMBUS. 11/05/2015.... ....16,700,000 0
00-1102434. 10/13/2015.... ....19,062,581 0
00-1102435. . 10/09/2015.... 5,279,908 0
00-1102440. .. | AMERICAN FORK.. 10/08/2015.... [ .ooevereererreris | e 8,227,380 0
00-1102441. .. | SOMERVILLE. 12/18/2015.... | 17,000,000 0
00-1102442. .| SAN DIEGO.......ooovrrmrrinineinniinssrnnrieeiseessssisssssssinssesess | CAuviicineins [ v 10/19/2015.... 3,992,152 0
00-1102448 BELLINGHAM 10/01/2015.... ...12,163,451 0
00-1102449 ... | SALEM 03/07/2016.... 0
00-1102476. .. |BOULDER 02/08/2016.... 0
00-1102479. .. | MURRAY 12/10/2015.... | . 0
00-1102483. ..| SALT LAKE CITY 01/14/2016.... 0

00-1102488 .| MALDEN 04/01/2016.... 0
00-1102490 LOUISVILLE......ccoierririierirnciins 03/09/2016.... 0
00-1102491. ..|MERIDIAN 02/01/2016.... 0
00-1102493. .. |RANCHO CUCAMONGA.... 02/01/2016.... | . 0
00-1102496. .. |PHOENIX 01/21/2016.... 0
00-1102511. .. | WINSTON-SALEM.. 02/01/2016.... 0
00-1102513. .. | OCEANSIDE 03/28/2016.... 0
00-1102541. ..| GARDEN GROVE 03/29/2016.... 0
00-1102545. .. | WESTERVILLE 03/17/2016.... | . 0
00-1102551. .. |BENTONVILLE 04/21/2016.... 0
00-1102557......coovevvrercrciians ROWLAND HEIGHTS 06/30/2016.... 0
00-1102559 .... | ORANGE. 06/30/2016.... 0
00-1102560 .... |ANAHEIM 06/30/2016.... 0
00-1102562. .. | WESTMINSTER 06/30/2016.... | . 0
00-1102564. o [COSTAMESA. ...ttt 06/30/2016.... 0
00-1102567. .. |LAGUNA HILLS 06/30/2016.... 0
00-1102569. .. | SHEPHERDSVILLE.... 04/19/2016.... 0
00-1102570. ..|EVERETT. 05/03/2016.... 0
00-1102578. .. |LYNDHURST. 04/25/2016.... | . 0
00-1102599. .. | OCONOMOWOLC.........ccvrvmrrrcrirnes 06/01/2016.... 0
00-1102617.....ovvveireririinnns CONCORD 06/23/2016.... | cvvverrererirrerirns | i | s 0
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Statement as of September 30, 2016 of the NAT'ONW'DE LlFE & ANNU'TY |NSURANCE COMPANY
SCHEDULE B - PART 3

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17
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
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal
00-9000126. JCUMMING.....coiiieeiieieiiesieeissisensssissesensseesessensenns | GPiiiiiseiins [ v 03/01/2002.... 0 [ eovvmrenerneenerinees | e 10,376 | i 10,376 [ e | e | i
03-0309790. .. [INORWOOD.......ccouirimriiriiniimissrisrssnrsenssnessessenssssnnenens | MAGiini | oo 02/13/1997.... 0 [ | e, 370 | i 34,370 | s | | i
0299999. Total - Mortgages With Partial Repayments..........c.cocoviriiiiinninns 0 0 0 0 0 7,965,819 0 0 | o
0599999. Total Mortgage: 0 0 0 0 0 7,974,381 0 0
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Statement as of September 30, 2016 of the NAT'ONW'DE LlFE & ANNU'TY |NSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
GSO Capital Opportunities FUNG 11 LP..........c.comiiiiiiiinineeeseseienins WilMINGoN. .....ouveeviericenieis . | GSO Capital Partners LP 06/03/2016.... | ..covvvrerns 2 | s 164,285 | oo | e | e 9,835,715
Guggenheim Private Debt Fund 2.0-1, LLC.........cooiiiririreirnereeeeeeeeeseiscseeeeens Wilmington.... . | GUGGENNEIM PDF 2.0.......ciiiieireicieieieieie ettt 06/03/2016.... | ... 6,943,919 ....8,056,081
Vista Credit Opportunities Fund Il - B, L.P. San Francisc: . | Vista Credit Opportunities Managment...........cccocevrnrinnns 06/01/2016.... |.... ...4,978,495
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of FIXed INCOME = UNGIFAIE.............ouoiiiiii e ettt ettt ettt ettt et et se et e et ee b e et e e s et ee s et e b ee s ees et et et eet e s s e e ee s et e e e b eeEesse st sesee s st enteesen st et st en et et entensn 0 22,870,291
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Bell Institutional Fund V, LLC.... Greensboro..........coveevevevevevennnnns NC....| BEll PAMNers..........cccooovieieiiceeecceeeeee s 05/28/2015.... | ceeveveeereeieees | e . 3,822,213 | oot | e 1,358,803
Crow Holdings Realty Partners VII, LP Wilmington DE.... | Crow Holdings Capital Partners, LLC 05/01/2015.... | covverereereenees [ eereereereeienereseenenees | v T49,563 | oo | e 5,134,985
PCCP Equity VII, LP......ccovrvrinen. Dover. .|PCCP, LP. 05/10/2016.... 520,091 [ .o | e | e 5,435,710
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real EState = UNGFfIIAEEA. ... ..o iiieiiesieiis ittt ettt st ettt ss ettt et et eet a8 ee et ee s e 82 E e a8 e A eeE e 8t e 282 f et e s e bt en et ensen st et anes 520,091 4,571,776 0 11,929,498

Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

[ NW REI (NLAIC), LLG.. .

Columbus

at Have Underlying Characteristics of Real Estate - Affiliated

0

1899999. Total - Joint Venture or Partnership Interests Th:
4499999. Subtotal - Unaffiliated................. 0 34,799,789
4599999. Subtotal - Affiliated . .0 0 ] . 0
4699999, TOAIS...........ovveereeereerveereeseesseeseessseessesss e ssssess s 8,891,185 3,783,622 0 34,799,789
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
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | in B./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) / Accretion | Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Vista Credit Opportunities Fund Il - B, LP........ccc... | San Francisco.................. | CA.. | Distribution 06/01/2016 | 07/26/2016 3,811 0 3,811
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated............ccccoociiiiiniiniciiiininn, 3,811 0 0 0 0 0 3,811
4499999. Subtotal - Unaffiliated............cccoovcveriiiannnn. 3,811 0 0 0 0 0 . .
4699999. Totals. 3,811 0 0 0 0 0 | 0 | il 3811 | 3811 [ (U (U 0
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Statement as of September 30, 2016 of the NAT'ONW'DE LlFE & ANNU'TY |NSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9
Paid for Accrued Interest and | NAIC
CUSIP Identification Description Foreign| Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Mark
Bonds - U.S. Special Revenue and Special A it
59333P V7 0|Miami-Dade Cnty FL REV TXbI REf 3.856%.........cvuuverrereririeinerierissesessssisssssesiessssessssssnses | woeeesenes 08/04/2016.... | METTII LYNCN.....coooveeiveiisriseeiseesseise sttt | oesbseses st ssssss st ens s entnnnns | oesbseessensssssssessanssaes 3,500,000 | ...ooueee. 3,500,000 1FE..
59333P V8 8| Miami-Dade Cnty FL ReV TXbI REf  3.706%........cuermriierniieiieiiieisnssiesssieeesssissssessssssssensnns | cesseseanes 08/04/2016.... | METTII LYNCH......ovviiriiiiriesieisie et assenn | siessessenssssssssessssssssessessenssnsnes | soessessasesessesssssanseses 7,750,000 | .oovvevieerriiirieennes 7,750,000 | oo 1FE..
59333P V9 6| Miami-Dade Cnty FL REV TXbI REF  3.756%.........vvuurerrereererineineiienisssesessssissessesssessssesssssnses | oeeesenes 08/04/2016.... | METTII LYNCN.....coouvveieeciirceiseeiseeseeisse ittt | oerbsesssens bbb enssesssntnnnns | oesbsessessessssessanssand 4,250,000 | oooorrrniereeieninna 4,250,000 | ovooverrererieienien e 1FE..
59447T KA 0|Michigan St Fin Auth Rev TXbl Ref SEr Cr........ovivieririiiiiieriericeissiseesiesssessssissssienns. | cevnerienns 07/29/2016.... | BArCIAYS CAPItAL.........oorviurirriricisnriieiiieiiesi sttt | ertiees et | ceeeienes .26,640,000 | ...ooocvirrerirniniann 26,640,000 | ....ovorririeriienieens 1FE..
59447T KB 8 |Michigan St Fin Auth Rev TXbI REf SEI Cr.......ccuuiumiireiiiiieiie e eessssissssnnes | cesiesiens 07/29/2016.... | BAICIAYS CAPILAL........cuuorveerirreircireiieiieiieeis sttt | eenbseseseees sttt sstnnins | oesbiesssens st 7,000,000 | .ooeonririiiieinns 7,000,000 | ovoovirrereiineierienieeeseeisnis 1FE..
59447T KN 2| Michigan St Fin Auth Rev Txbl Ref Ser C- .| 07/29/2016.... | BArCIAYS CAPIAl.......voreverecersreairierieeiseeeseessessessese sttt sssnins | cessssssssssessess st sensenies | et 6,000,000 ...6,000,000 1FE..
842475 F7 5|Southern CA Pub Pwr Aut Rev Bld Amer Bd......... .109/21/2016.... | Morgan Stanley & Co Inc .13,233,600 .10,000,000 ..140,321 |1FE..
3199999. Total Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENL......... .o iuiiueietetieit et etietietete et e seeas st eesstesseesseseesesesseesssassesseesessesesseesnsanss | £8eesessnsassessessessesessessetassassessessetassessetssseseeseesesaeseesetsneseteesessetsesaetessee et eesess et et antessee et eesentes et st ensessstntas .68,373,600 65,140,000
Bonds - Industrial and Miscellaneous
02665W BH 3| American Honda Finance SrNt 2.300% 09..........couurirmiirerinierneireeineisersesesesssessseessessssssesssns | oeseseees 09/09/2018.... | VAIIOUS......oovvreiraieaiiseiisesiseseseesseisse st bbbt sees | eetbiesesaees bbb st s nsinnens | oetbsesssensesessessnssan 6,967,280 | .ooovrvrerieieiinii 7,000,000 | coovvrrereireineieiieniees 1,917 |1FE..
037833 BZ 2|Apple INC St Nt 2.450% 08/04/26...........ccoremmereerireeieriieinseiieeseesessssissss e sssssssssssenes | soeeesenes 07/28/2016.... | MOTGaN/JP/SECUMHES = BONGS...........cveuveervreeisceiseeseeiessiessesssesissesessssesse st sssssssssssssssessesssnes | sesssesssesssssssssssesssessssessssssnsens | oessseessesssssssssssnssanes 5,983,620 | ...oorrverirerierireenns 6,000,000 | ..ooovereereriererieneeereeisenis 1FE..
04774# AA 0| Atlanta Falcons Sr Nt Ser A 3.590% 09/......ccvovereeiieeeeeeeeeiieeieteeeete et sesessssnenens. | ceeievenens 08/25/2016.... | Bank 0f AMETICA BISD DEAIET.............ccveerireiereecieieeeeeieeeeete et ses st ses s ses s ssssssssesesessenens | stesesiesesesessssesenissesesessssessneseses | sersesesessesesesessesaseseens 8,750,000 | .oveverereieieeieeens 8,750,000 | .eovvieeeeieeeieeieee e 27.....
071813 BP 3 |Baxter Intl Sr Nt 3.500% 08/15/4B..........ccuumrvrmerereererisirsessesssseesssessssssessesssssesssssssssssssessssssses | neesenes 09/08/2016.... | BAICIAYS CAPILAL.......vvuerveeerrriscirseriaeiseiiseesseseseessseisse st | oesbseses st s st esssnesssntnnnns | oesbseessensasissessnssed A772,750 | oo 5,000,000 | .o 13,611 | 2FE..
092113 AN 9| Black Hills Corp Sr Nt 4.200% 09/15/46.........ccovuivmrniiriiniiisiniisiesssesesissessssssssssssessesssssenss | oernnenes 08/10/201B.... [ VAMIOUS........cvueveieereiisetiiesiescisiesssisse sttt s st sb st bbbt b st s s snsensessnsas | sesesssssssesssssesssensesssssnsessensesnss | sessensessssssssssessessnsanes 4,975,081 | oo 5,000,000 2FE..
115637 AL 4 [Brown-Forman Corp St Nt 3.750% 01/15/4........ccouriuireeirinrineiesieeneesssiseesessessssessssissesenes | cesesinns 07/2812016.... | METTII LYNCN. ..ottt bbbt | oetbiesesess bbbt essnnbneens | oesbseessensesessessnssans 5,224,150 | coveoerererieeeni 5,000,000 | .ooverrereerreineieiienienes 8,854 | 1FE..
124857 AR 4[CBS Corp SrNt 2.900% 01/15/27. ..| 07/06/2016.... | MOrgan/JP/SECUMIES = BONGS............rvrrevimiririieiiiirieniseeisseesesissssesssenssesessssssssessesssessssssssnses. | cessssssnsssesssesssnessesssssssessessns | cotnesssssessessssssessenes 4,425,750 ...4,500,000
14040H BK 0| Capital One Financial Corp Sr Nt 3.750. 07/25/2016.... | Morgan Stanley & Co Inc .19,929,000 .20,000,000
17275R  BL 5| Cisco Sys Inc SrNt 2.500% 09/20/26.... .| 09/13/2016.... | MOrgan Stanley & €0 INCu........vuueermremiemeiieriieeieeisseisesssesssessesssssesssesssssssssessessssesssssssssssssses | eossssssessessesssnessessssssssssessns | eesesssssessessssssessenes 3,996,480 ...4,000,000 . | 1FE..
191216 BZ 2| Coca-Cola Co SrNt 2.250% 09/01/26..........ccovverrerriiiriieiieiieiesiese s sssessens | evessessns 08/29/2016.... | MOrgan/JP/SECUMLIES = BONMS.........cuuervuiiriiriieiniinieissiesiesissisessssssssss e sesssssessssssssessesssssssssenss | ssssessessssssssessssssssssssessasssssnes | oensnees 11,986,080 | ....cooovirrieien 12,000,000 | ..ooovverciieieeeeee s 1FE..
20030N BU 4| Comcast Corp SrNt 3.400% O7/15/4B..........cccorremrmreriieirerinsiinessesisseesseessssssessessssssssssssseseses | seviseenns 07/12/2016.... | MOTGaN/JP/SECUMHES = BONGS...........ceuureuieunrirreeiseiseisesissesse s sesessssssssss s sessssssssssesssesssees | oesssesssssssssssssesssesssessssisnsnss | sesesneees 16,851,420 | ovvoiiens 17,000,000 | .vooncermeenrineeierieeeeeseeieeii 1FE..
20030N BW 0| Comcast Corp SrNt 2.350% O01/15/27.......ccvvuivmirieriirireriesrienienisesssssssssesseneesssssssssssenes. | sevsneeons 07/12/12016.... | CHIGIOUP. ... veuveeeresresereseeseeseessseseess s bbbt | esbsenessees bbb ns et enbenenes | oesbseestensenessnnsessees 9,988,000 | .vvuuvererirrereririians 10,000,000 | ..coouvermremereerierierereeieieenine 1FE..
22819K  AA 8| Crown Amer/ Cap Corp VI STNt 4.250%.........ccvurvrrriiireiiniiiesiieeineisssssssssesssesssssesesssssssenses. | oesesnees 09/08/2016.... | CHIGIOUP. ... vvorveerereiereriseeseeiase s ssesss s bbb bbbttt nnins | oebbseseseess bbbttt eess s bnnnns | oesbsesstesssnsssessnssaes 1,503,750 | coovvoreiinriniis 1,500,000 [ ..oovovmreiireiieeiseiseiseiseries 3FE..
256746 AB 4 |Dollar Tree Inc St Nt 5.750% 03/01/23........couiemmeiemrrreeierieiserissssessessseesssssssssessesssssessssssses | neesenes 08/10/2016.... | GOIAMAN SACNS & COMPANY........ouvvrrerurermreaeriserseeeseeeseessseise bbb ssbns | oesbsessssessssssssss st essssesssnsnnnns | oesssnessesssasssessnssand 4,345,000 | oo 4,000,000 | ooonrreinerierieeereeens 104,778 | 3FE..
256746 AB  4|Dollar Tree Inc St Nt 5.750% 03/01/23........courvemiieiiiirieririserisssiesiesessessesssssesiesesesesssesennss | eeeesenes 08/01/2016.... | TAX FTEE EXCANGE. ......ourvuuiieairirrireriiieiei ittt esissassenes | oenisesssessssnssss et sniennnes | oesseeesienssenesssssenssens 9,355,303 | ooervierirriniinn 9,000,000 | oo 215,625 | 3FE..
25746U CK 3| Dominion Resources INC Sr Nt 2.850% 08..........cceeuicuereiiieieiieeieieeeceieisse s s sesssesenins | evenieeens 08/04/2016.... | MiZUNO SECUMLIES INC.......vuvvieiecieieiee ettt sttt ettt b s s st nas | ebessmsssesesessssesssssesesssstessneseses | sessesessssesesisnsesansneens 3,998,600 | .oevercereiieeeas 4,000,000 | covevieiereeceeeee e 2FE..
26441Y AZ 0|Duke-Weeks Realty LP SNt 3.250% 06/3.........ccvvveerimririiieniniiiesiesiiessesissesesiesseensenes | OTI01/201B.... [ VAIIOUS. ...ttt sssenies | cebsnsiasbie et enies | cobrenssenes e enes 2,037,358 2,000,000 2,528 | 2FE..
26444H AA 9| Duke Energy Florida LLC 1st Mtg Bd 3.4 09/06/2016.... | Various... 112,940,824 .13,000,000 1FE..
26949@ AA 5|Eagle Creek Ren Ergy Hids LLC Sr Sec Nt 09/29/2016.... | Barclays Capital. .15,000,000 .15,000,000 2FE..
281020 AJ 6| Edison International Sr Nt 2.950% 03/1 1| 09/08/2016.... | US BANCOM......vuuivuirriniiarissieisess sttt sssantens | anssssessessessessssssssesssessnnsessenss | sbessassessesssssessessanes 3,100,110 3,000,000 1FE..
29364D AU 4 |Entergy Arkansas INC 15t Mtg BA  3.500%........ccrvurerrerreeieirnireirieseeieeseieeseeeesessssesessesesssssssensans | oeeseeneens 09/26/2016.... | GoldMan SAChS & COMPANY.........eururreireirrereiesieereieeseeeeseeseessee st sseesssssssssesses st sssssessssessessssssessnes | sesesssssssesssssesssessessssnsessesesanss | sossessesssssssnssessesnsanes 5,443,300 | oo 5,000,000 1FE..
313747 AX 5|Federal Realty INVeStors Tr St Nt 3.82........cvivrieiieierinreisississesnssssesssssssssssssesssssssensens | oessnnies 07/07/2016.... | WEIIS FAIGO......vevirrireiieiscireiisisisesisissessie s ssessss st ss st sssssesssssnssesssnns | sesssessessssssssosssssnssesssessansanses | soessessasssessessnssanseses 5,865,360 | ..o 6,000,000 | ..o 1FE..
31428X BE 5|Fedex Corp SNt 4.750% 11/15/45.........ccoeiuiiiiineiiieiieeisesiee e issessssissssssssesins | eseseens 07/05/2016.... | MOTGan StANIEY & CO INC.......cuuuvvuiiriirciieiseiis ettt ssssnies | oessseesssssss s ssessessssessssissnns | oesesneees 23,841,416 | oo 20,800,000 | .ooouevnrieirerierireenns 145,456 | 2FE..
404119 BU 2| HCA Inc High Yield Corp  4.500% 02/15/2.........ccmevumrvmmerierirereriessniseriessesssseessssssesssssessssessns | seveseenns 09/1412018.... | VAIIOUS......ovevereerseeaivsesiseseseeeseesssesse bbbttt | estsneesees s st et snienenes | ceseinenes 15,906,375 | oo 15,850,000 | ..ovverrrnrirerireeereeininne 16,750 |3FE..
437076 BN 1| Home Depot INC St Nt 2.125% 09/15/26..........ccvvviiiirniieiieieierisiessssssesssessssssessesssssesssssns | sessessnes 09/06/201B.... [ VAIIOUS........cvorvereeierisiieiieiiessiesie st sssssse bbbt s st sse s ssssessessnsas | assesessessesssssssesssssesnsessesssssnsenns | onsensens 7,836,470 | .o 18,000,000 | ....ovveriiireieieieeee e 1FE..
437076 BP 6 |Home Depot Inc St Nt 3.500% 09/15/56...........ccveurermermmeemeiseriesisessesisseessssssssessessssessssesens | seveseenns 09/06/2016.... | VAIIOUS......oovereiraereaiesseisserisesessesssesssess s ess bbb bbbkt entnees | etbsess e bbb st esbsnisnnnns | cenesneees 12,781,590 | oo 13,000,000 | .vooucermrerinerserieeieeseeieeii 1FE..
449934 AD 0|IMS Health Inc High Yield Corp  5.000%.........c.ervururmermmimimiiieiieriiesienisisesiessseessessssssssssennes | seveseneons 09/141201.... | VAIIOUS.......overeeereeeiieniiresisesesseisiee sttt | oenbieses bbbt nniannnes | oesbiestens s sinssees 5,249,375 | ....ccco.n. 5,200,000
485170 AQ 7|Kansas City Southern Inds Inc Sr Nt 4 .. | 07/26/2016.... | TaX FIE8 EXCRANGE.......evivriiieieiiisieetss ettt ess sttt nssssassesnses | ebsssssessessnsnssessessssnsessesnsansans | sesssnsans .28,719,195 .31,107,000
49338C AB 9 |Keyspan Gas East Corp Sr Nt 2.742% 08/.... 08/03/2016.... | Various... ...9,900,000 1FE..
494368 BU 6 | Kimberlv-Clark Coro Sr Nt 2.750% 02/15 ..109/08/2016.... | Merrill Lvnch.. 5.000.000 1FE..
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Paid for Accrued Interest and | NAIC
CUSIP Identification Description Foreign| Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Mark
494368 BV 4| Kimberly-Clark Corp Sr Nt 3.200% 07/30..........ccieumiirerinrerneeieeineisseresssseessesssseesssssssssesssesens | sevenseenns 09/08/2018.... | VAIIOUS. .....ooeereirreaieseiisesisesis bbb bbb bbbt tnees | etisessse bbb innnns | ceseiaeees 10,862,493 | oo 10,900,000 | .oovvvnrvrciierireeireiiniine 19,164 | 1FE..
49803X AA 1|Kite Realty Group LP Sr Nt 4.000% 10/0........ccorrvmrvmmemermerermerssesierssesesssesssssssssessesssssessesnens. | seeeeseees 09/15/2016.... | US BANCOIP. .....cvuuveurerriseesseesseeseissessseesssessssesse s sssssss sttt esssnnss | oesbsesssesssssssssssesssessssessssssnnnns | oessssssnessssssssessansssnns 7,967,920 | cooovvrnnee 8,000,000 2FE..
50077L AM 8| Kraft Heinz Foods Co SrNt 5.200% 07/1........cveriirerniiririieisirsiesssseiessssisssessssssssessesssssenss | oernnenes 08/19/2016.... | TAX FIEE EXCHANGE. .....cvvvieriucirrisisirsie st ssnsnes | soessessesssssssessssssssessessssssnsnes | ooessessasesessessnssansneses 5,306,926 | .....coc... 5,000,000 24,556 | 2FE..
57169* AX 5|MarsInc SrNtSerN 2.720% 09/27/26..........occceeemernerieriseenerisssssessesessessssssssssessesssssssssssnss | onseseees 09/27/2016.... | MOTGaN/JP/SECUMHES = BONGS...........eeureurirnrersirisriserseissessessssesesssssssess st esssssssssssssssesssesssees | sesssessssssssssssssssssessssesssssssnsnss | sesesneees .25,000,000 | .cvouvirrireernineennn 25,000,000 | coooveerrrerirerereeneniseierieniees 1Z.....
60871R AG 5|Molson Coors Brewing CO SrNt 3.000% O........ccourerrumremmerimimieiierirriseiiessisesiensenesssssessensssns | seveeeneons 07/2112016... | METTII LYNCN.....coooveeiieiirisieie it | oesbiesessess bbb essnsiennnes | oessieestenssesessssanssens 8,146,960 | ............ 8,000,000 12,667 |2FE..
64952W CH 4| New York Life Global FAg SEC Nt 2.350%..........cvumerrmiemeeieiieiseisssiesisessesissessssssssssssssessses | oneeseees 09/09/2018.... | VAIIOUS. .....oovvreirieaeeseiisesiseses s bbb bbbttt tnees | oetbseessse bbbt innnns | cesiineees 23,439,942 | oo 23,475,000 | .ovoocverrireirneinnieis 14,348 | 1FE..
693304 AT 4|Peco Energy Co 15t Mtg Bd 3.150% 10/15........cvumremireirmerierieeisseessessessessseseseessesssessenenens cevneeenne | 0812412016.... | WEIIS FAIGO......oouerrrienieniireriieeieniseiseiesssss sttt ...2,676,200 2,500,000 29,313 | 1FE..
74052B AB 3| Premier Health Partners Nt Ser G 3.992 08/24/2016.... | Barclays Capital. ...7,000,000 ...7,000,000
743756 AC 2| Prov St Joseph Health Obl UNSECUIEA  3.........c.oiiurieuiimnriieeieiseisssise e sseseseens cevnneenne | 09/20/20716.... | MEITHE LYNCR. ....ooveiiieiteeiseiseeiseis sttt | cesesisssise bbb ssnsesins | ceisseenas .15,000,000 .15,000,000
760759 AR 1|Republic Services Inc SrNt 2.900% 07/.......c.ovverriemiirerinrieirneississiesssssssessessssesessssssssssssesssssns | oersanees 07/01/2016.... | BNP Paribas SECUMHIES...........vvrirrriririrsieieiissiesississssssesssssesesss st ssessssssessesssssssssnsss | sessssssesssssssessssssssesssessanssnsies | soessessasssessessessonseses 5,104,150 | coovvrvririrrieieiieinan 5,000,000
78409V AA 2| S&P Global INC SNt 5.900% 11/15/17..c.oouieriireiieincieieee et ssisssssnins | oeseseees 07/29/2016.... | TAX FIEE EXCRANGE. .......ouivuiireiisitieeiscissei et | oetiseessss bbb sseesssniannnns | ceniseees A7,993,697 | oo 18,000,000 | .oovvvvernirerieiieiies 306,800 | 2FE..
785592 AD 8| Sabine Pass Liquefaction HGh YId COMp.........c.uweuerrimirneeierieessrisersessessseesssssssssessesssessns | eeeseees 08/2412018.... | VAIIOUS.......oevreeeseeeerssesssesiseseseesssesse st b st | oesbseses et bbb ssssenssntnnnns | oesbseesienssessssensanssae 6,315,000 | oooovrrrireereeirninnn 6,000,000 | .oooureeernerierieeereenns 124,219 | 3FE..
785592 AH 9| Sabine Pass Liquefaction Hgh YId COMP 1S.......uueiiiiriiriieisiciseiesissessiessssesesssessssenssnns | oerneines 09/06/2016.... | GoldMaNn SAChS & COMPANY.........cuririireriiieirerieirisse st ensens | sessessesss bbbt ensensseses | ressessasesessessessensenes 2,687,500 | ............ 2,500,000 75,521 | 3FE..
785592 AP 1| Sabine Pass Liquefaction Hgh YId COrp 1S.......c.curieiriririenieieieireieseineeseseeeiseeseisesssseessssssnssennes | creensennes 09/13/2016.... | VAIOUS......cocvreeeereiceceeiieee ettt ettt sttt ettt s s s nsssesesssassesensssesesnsnsenanss | svesensnsesesessnsssensssssessssssesensnines | soseeerensesesessssnsesennensdy 131,000 | vt 3,800,000 | coooeveriereeceeee 56,857 | 3FE..
785592 AR 7|Sabine Pass Liquefaction High Yield COrp..........couiuiiniiciiiiiininiseiesiesssiississsisesiesnins | veeeenes 09/20/2016.... | Bank of AMErica BISD DEAIET..............ccuiiiriiiirieririntiiesiieiiesiesissseisssisesiessesesssssssisssiesines | cevesnessnsissisnessesssnsnssnnnnnes | oo dy 109,379 | tiiiiiiiiinieniiesienes 3,700,000 [ ..ovvireiiiiriienes 3FE..
81211K AX 8| Sealed Air Corp Sr Nt 5.500% 09/15/25.........cocrvvururmreimieinerierisessesssseessesssssssessesssseessessssisssnes | sseseees 08/09/2016.... | VAIIOUS......ooeereerrreaeeieriresiseisessssisessesisse st sss s ssssssstsssssssssssssssesssessssssnens | sevenesssnssnssssssssessnssssnssonssnnnss | oosenessnssessessesssonssnnes 1,280,078 | coveiiseisnsriessisenienns 1,140,000 | oo 25,355 | 3FE..
817565 CB 8| Service Corp Intl SrNt 5.375% 05/15/2........ovvveerererecriirineirerinenienes ..| 09/14/2016.... | Bank of America BISD Dealer.............cccvrveverrererierinerireneenereenns 5,500,000 | ©ooourveeirierierieeereenns 101,826 | 3FE..
842434 CQ 3| Southern CA Gas Co 1st Mtg 2.600% 06/1 07/25/2016.... | Various ..5,776,601 5,625,000 22,344 | 1FE..
8426EP AB 4 |Southern CO Gas Capital SrNt 3.950% 1............. 12 { 09/08/201B.... [ VAIOUS. .....cvveevesrireeseiseiseise st st | cebssebsssss ettt | cnisseenas .21,545,615 21,500,000 | oooveurrrerinerereereniseierienines 2FE..
948741 AL 7|Weingarten Realty IV St Nt 3.850% 06/........c.vvurirmrirrirerriiininierssiseiesisissssssssssssssessssessenes | oernnies 08/02/2016.... | WEIIS FAIGO......vuverurirerieireireiieieissieisssssie sttt ssss s sss s enssssssenssens | sesssessesssssssessssssssensessenssnses | soessessasesessssnssonseses 3,140,820 | ............ 3,000,000 20,533 | 2FE..
948741 AM 5| Weingarten Realty IV St Nt 3.250% 08/..........cvuuremeerriinerseiiesesseesssisessessesesseesssisssssesssesesas | seeseees 08/02/2016.... | METTII LYNCN.......ooveeieeciinciiseeisseeseeise ittt | oesbiesesess st s s sb et essnntnnens | eesbsessiessesessessnssans 3,966,200 | .oooorvrririreeieeinaa 4,000,000 | ovoovereereinneierieni i 2FE..
00913R AD 8| Air Liquide Fin SrNt 2.500% 09/27/26............ccriremerrereeirierierireesseisssiesiesssesesseessssesesseseenes o 09/22/2016.... | HSBC SECUMHES. .......uvveireeurerriieresseesseiserie st ssss sttt sssssssessssestnes | sesssesssesssssssessesssessssensssnssnsnes | nevesnenes A5,441,410 | oo 15,500,000 | ..eouvermreerreerierieeeeeieieenine 1FE..
067316 AD 1|BacardiLTD Sr Nt 2.750% 07/15/26..........ccmiuririeirieiineiiesiieeise s sieees Frnes 09/07/2018.... | VAIIOUS. .....ooveveirieaiess it sisesis sttt snisnes | oettseessss bbbt inenns | oeniinenes 31,792,492 | v 31,750,000
714264 AK 4 |Pernod Ricard SA St Nt 5.500% O1/15/42.......ccvvemeerereirierierisseessesisssiessesiesessessssssssssessenes Roie 07/26/2016.... | Credit SUISSE FIrSt BOSION............cvvrueeimeiueieeiiieeiseeiesiseesereesssessesssssessssssssse st ssessssssssensns | oesssnesssssssssssssessssssssessssssnssss | sesesneees 14,893,560 | ..o 12,000,000
82620K AL 7|Siemens Financieringsmat Nt 2.350% 10/.......ccocrervvrirvernniiinnns S 09/06/2016.... | GoldMaNn SAChS & COMPANY..........irrrerirrrirererieieesse ettt ssssessens | sessessessasssssessssssnsessessasssnsses | oensnees 29,913,900 | ..vvvvvrririrrirerininns 30,000,000
82620K AM 5| Siemens Financieringsmat Nt  3.300% 09/.......ccoccvvverernrenrninnens | S 09/06/2016.... | Goldman SAChs & COMPANY..........crururireireeerireeeireieeseeseseseseese s sssesesssssssessssssesssssessssassessnes | seesssssssesssssssssssssessssassessssnsenss | osesseees 13,949,740 | .o 14,000,000
830505 AT 0| Skandinaviska Enskilda Banken SrNt 1 | Fe 09/06/2016.... | GOIAMAN SACKS & COMPANY.......uuiveirriririiirererisisisssie st ssssssssssssans | sesssessesssssssesssssnssessessansanses | oessessasssessessnssanseses 1,493,595 ...1,500,000
88167A AF 8| Teva Pharmaceuticals NE Sr Nt 4.100% 1 . 108/02/2016.... | Barclays Capital. .16,921,880 .17,000,000
G4622# AL 3|Howard de Walden Sr Nt Ser A 2.540% 09 .| 09/14/2016.... | Royal Bank of Scotland. .17,205,500 .17,205,500
Q3629# AL 7|ETSA Utilities Finance Pty Ltd Sr Nt Ser Foees 08/10/2016.... | National Australia Fdg Del. .10,000,000 10,000,000
Q3629% AM 5|ETSA Utilities Finance Pty Ltd Sr Nt Ser. o 08/10/2016.... | National AUSEralia FAG DEL............ccuuremeerrierieriesieissesssssessessesesess st ssssssssssssnses | sesssnessessssssssssessssssssessssssnsnss | neseseees 116,000,000 | ..coouvvrrereererieinns 16,000,000 | .vovuermrenrrrerrenieeeseeseiseiine 1Z.....
Q6518@ AA 0| NSW Elec Networks Fin Py Ltd St SEC Nb......viiiiiiiisiieissisiesississssissssss s snssssssssseenes | 09/16/2016.... | MOrgan/JP/SECUMIES = BONGS.......urvuirrireieierisiseienississsisessnsssessssesssssanssessesssssessessssssesssssssssasssesss | oassssssessasssssossssssssonsessansssses | onneenees 17,000,000 ..o 17,000,000 | ..o 2FE..
3899999. Total Bonds - INAUSHTIAl ANA MISCEIIANEOUS................coiviviviectiieiieeteteeete ettt ettt aetet s e aesesessesesesseaesessesesasasseessssses  tetssssesassssssessssssesessssseesssesesessseesessesetes s aseeessesetesesssses e s et etesesseses e sesesesessesenssees et s essesesnsesessaetesansneesessssetesssssesssssetesanassanssnsesesnnssens | creverseras 658,324,090 |......ccceovverrenene 652,202,500 | ..coovrrireriieiee 1,810,418
8309997, TOAI BONAS = PAM 3. e ereitesstis ettt 1 k88888088 E 818 £ 08 £0E£S00E  £48EEEoEEE o0 EoEE4EE8SEEEHEE 1 £8EEEoEEE£EEEELE LA f 8L LR LR EEE L8R E LR EEEE 0L eEE L LR L8 EE ALttt | enieeenas 726,697,690 | ..ovovvriiiiiniiniinns 717,342,500 | .o 1,950,739
8399999, TOAI BONGS........iveieeiieeies etttk ettt e84 888088048 E 8 o8 eeet ek ee f1eekseeEseeeEoeeEeeeteeseeEtees | f1eeEieeEseeeEeeE oLt e LA A eee oL LRSS eeE LR LR oL 4L LE LAt E LRttt et | snnisninas 726,697,690 | ..oooovieiiiiiininns 717,342,500 | oo 1,950,739
9999999. Total Bonds, Preferred and COMIMON STOCKS. .........c.ciieieiiicieieieiietcieie ettt ettt sttt et e s s setebessstess s4ebessssesessssstesassssssessssete  S4ebsssesessssssesassssssessssesesesssseses st etebesssseses e setebesseseses e sete b s sesesesse s et b saesesesesetbsssetesessesetes s sebes s set et s sssebebansetesessesebesnsebesansntetesnsssennsnsas | evernsens 726,697,690 XXX 1,950,739

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
E
o
r Current Year's Bond Interest
e Unrealized Other-Than- Total Foreign Foreign | Stock
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CUSIP Identification Description n |Disposal Date Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJAC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity
Bonds - U.S. Government
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 0 48 | 05/15/2(
911760 LQ 7] Vendee Mtg Tr RMBS REMIC Ser 1998-2 Cl 1.............. . 109/01/2016. | Paydown 9,076 9,076 9,332 9,213 (137) (137) 9,076 0 [ 409 | 06/15/2(
0599999. Total Bonds - U.S Government. 10,185 10,185 10,432 10,314 0 (129) 0 (129) 0 10,185 0 0 0 [ . 457 XX
Bonds - U.S. States, Territories and F
745145 UZ 3| Puerto Rico Comwith GO Ref Pub Impt 5................... | . ‘ 07/01/2016. ‘ Maturity. 750,000 750,000 790,883 753,262 (3,262) ((C1:7A ] [N [, 750,000 0 [ o 41,250 |07/01/2C
1799999. Total Bonds - U.S. States, Territories and Possession: 750,000 750,000 790,883 753,262 0 (3,262) 0 (3,262) (U I 750,000 0 0 0 | 41,250 XX
Bonds - U.S. Special R and Special A
3128H6 DC 5| FHLMC Pool #E98199 3.500% 08/15/18............ccceo.... | . | 09/01/2016. | Paydown 16,531 16,531 15,149 16,099 431 431 16,531 0 383 |08/15/2(
3128H6 SG  0|FHLMC Pool #£98619 3.500% 08/15/18..................... | . | 09/01/2016. | Paydown 46,151 46,151 42,300 44,891 1,260 1,260 46,151 0| .....1070 |08/15/2(
3128H7 CB 6| FHLMC Pool #E99066 3.500% 09/15/18..................... | . | 09/01/2016. | Paydown 35,444 35,444 32,481 34,441 1,003 1,003 35,444 0 825 |09/15/2(
3128H7 JS 2| FHLMC Pool #£99273 3.500% 10/15/18..................... | . | 09/01/2016. | Paydown 18,226 18,226 17,138 17,843 383 383 18,226 0 [ 415 | 10115720
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 0 624 |10/15/2(
312854 BP 1 |FHLMC Pool #1Q0046 2.665% 03/15/36.............cccce.. . 109/01/2016. | Paydown 579 579 577 575 3 3 579 0 11 1 03/15/2(
312904 AU 9| FHLMC REMIC Ser 181-E 7.000% 08/15/21............... .| 09/15/2016. | Paydown 968 968 982 965 3 3 968 0 44 |08/15/2(
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 0| .o 100 | 03/15/2(
312913 ZE 9| FHLMC REMIC Ser 1437-HD 7.000% 12/15/2............ .| 09/01/2016. | Paydown 10,395 10,395 10,662 10,524 (130) (130) 10,395 0 [ o467 | 12/15/2(
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 0 85 |05/15/2(
31294K UC 7 |FHLMC Gold PC Pool #£01479 3.500% 09/1............. |. | 09/01/2016. | Paydown 58,836 58,836 55,269 57,684 1,153 1,153 58,836 0 | 1,355 [ 09/15/2(
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) 11,041 0 [ o471 | 06/15/2(
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 0 239 | 04/15/2(
3133TE LG 7 |FHLMC REMIC Ser 2064 M 6.000% 06/15/28............. | . | 09/01/2016. | Paydown 4,372 4,372 4,484 4,442 (70) (70) 4,372 0 [ 193 | 06/15/2(
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 0 42 |03/15/2(
31340Y DB 2 |FHLMC REMIC Ser 12-A 9.250% 11/15/19......ccocevens . 109/15/2016. | Paydown 174 174 183 175 (1) (1) 174 0 11 | 11/15/2(
31340Y QS  1|FHLMC REMIC Ser 46-B 7.800% 09/15/20.. . | 09/15/2016. | Paydown 208 208 191 203 5 5 208 0 111 09/15/2(
31358E RK 0 |FNMAREMIC Ser 1990-72B 9.000% 07/25/2............. . 109/01/2016. | Paydown 566 566 553 560 6 6 566 0 34 | 07/25/2(
31358H GT 6 |FNMAREMIC Ser 1991-73A 8.000% 07/25/2............. .| 09/01/2016. | Paydown 1,226 1,226 1,178 1,209 17 17 1,226 0 65 |07/25/2
31358) HU 8| FNMAREMIC Ser 1991-113 ZE 7.500% 09/2............. | . | 09/01/2016. | Paydown 564 564 580 570 (6) (6) 564 0 28 | 09/25/2(
31358N  4F 6| FNMAREMIC Ser 1992-123Z 7.500% 07/25.............. . 109/01/2016. | Paydown 1,959 1,959 1,968 1,959 0 1,959 0 98 |07/25/2(
31359P  DJ  2|FNMA ACES Ser 1997-M2 CIZ 7.125% 01/1.............. | . | 09/01/2016. | Paydown 2,006 2,006 2,155 2,121 (114) (114) 2,006 0 95 [01/117/2
313602 3E 2 |FNMAREMIC Ser 1989-67D 9.000% 10/25/1.. . 109/01/2016. | Paydown 519 519 518 517 3 3 519 32 [10/25/2(
313602 DV 3|FNMAREMIC Ser 1988-15A 9.000% 06/25/1............. .| 09/01/2016. | Paydown 983 983 999 983 (1) (1) 983 57 |06/25/2
313602 GQ  1|FNMAREMIC Ser 1988-25B 9.250% 10/25/1............. . 109/01/2016. | Paydown 504 504 515 503 0 504 31 | 10/25/2(
313602 W4 2 [FNMAREMIC Ser 1989-62G 8.600% 10/25/1............. . 109/01/2016. | Paydown 638 638 613 630 8 8 638 36 |10/25/2(
313603 GW 6 |FNMAREMIC Ser 1989-86E 8.750% 11/25/1............. .1 09/01/2016. | Paydown 641 641 641 638 3 3 641 37 [11/25/2
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31371H  FZ 6| FNMA Pool #252284 6.500% 01/25/29...................... | . | 09/01/2016. | Paydown 5912 5912 5,880 5,881 30 30 5,912 0 271 |01/25/2(
31371L D9 7 [FNMA Pool #254928 3.500% 08/25/18............ccocewneene | . | 09/01/2016. | Paydown 4,370 4,370 4,139 4,294 76 76 4,370 0 ...102 | 08/25/2(
31381M V2 8 |FNMA Pool #465133 6.040% 05/25/28....................... | . | 09/01/2016. | Paydown 9,925 9,925 11,259 11,057 (1,132) (1,132) 9,925 0 ...400 | 05/25/2(
31381M VG 7 |FNMA DUS Pool #465115 6.470% 05/25/28............... . 109/01/2016. | Paydown 3,909 3,909 4775 4,684 (775) (775) 3,909 0 ....169 | 05/25/2(
31381IN  FH 1| FNMA DUS Pool #465568 4.900% 11/25/25............... .| 09/01/2016. | Paydown 4,138 4,138 4,427 4,381 (243) (243) 4,138 0 ..135 | 11/25/2(
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 ....449 | 10/25/2(
31381R  QF 4| FNMA Pool #468554 6.935% 07/25/29... . 109/01/2016. | Paydown 7,722 7,722 9,457 9,253 (1,531) (1,531) 7,722 0 359 | 07/25/2(
31381R QU  1|FNMA Pool #468567 6.935% 07/25/29....................... | . | 09/01/2016. | Paydown 7722 7722 9,457 9,253 (1,531) (1,531) 7,722 0 359 |07/25/20
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 |07/25/2(
3138L7 PE 0| FNMA Pool #AM6720 4.150% 10/25/44...................... .| 09/01/2016. | Paydown 69,978 69,978 75,270 75,109 (5,131) (5,131) 69,978 0 ...1,937 | 10/25/2(
31392R  SJ  1|FHLMC SPC Ser T-45 CIA5 6.280% 10/27.........cc..... | . | 09/01/2016. | PAYAOWN.......cccovvveereiiicreiiinnrciinsnnes [ conrerisenciicssnciiissnnes | onneviiinnes 108,665 | .......ccceeee 108,665 | .............. 111,789 | oo 110,261 (1,596) (1,596) [ ..ovvveereiseeciies [ v, 108,665 0 ...4,665 [10/27/2(
313920 KL 7 |FHLMC REMIC Ser2504 N 5.500% 09/15/1.............. | . | 09/01/2016. | Paydown 3,319 3,319 3,391 3,324 (5) (5) 3,319 0 w1211 09/15/2(
31392V XT 4 |FHLMC Struc PTC Ser T50 CI A7 5.048% 1................ . 109/01/2016. | PaydOWN........cooveeerereemrrriesereeiinenes [ coeeereienermsseennmisnnens | ovvevesenes 114,089 | oo 114,089 | oo 112,698 | .oovrvene 113,413 676 (7T [FSUTRINN IS 114,089 0 ...3,761 [ 10/27/2(
31393C CQ 4 |FNMAREMIC Ser 2003-34 CI ME 5.500% 05............. | . | 09/01/2016. | Paydown 228,346 228,346 238,764 232,201 (3,856) (3,856) 228,346 0 8,248 | 05/25/2(
313930  TX 9| FNMAREMIC Ser 2003-W10 Cl 1A4 4.505%.............. .1 09/01/2016. | Paydown 13,323 13,323 13,323 13,301 23 23 13,323 0 ...403 | 06/25/2(
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| ....1235 | 06/25/2(
31394D VB 3| FNMAREMIC Ser 2005-43 CI GC 5.500% 05............. | . | 09/01/2016. | Paydown 306,813 306,813 322,921 313,601 (6,787) (6,787) 306,813 0| 12,415 | 05/25/2(
31394E  LC 0 |FNMAREMIC Ser 2005-61 CILH 5.500% 07.............. . 109/01/2016. | Paydown 289,519 289,519 303,995 295,210 (5,691) (5,691) 289,519 () I 10,867 | 07/25/2(
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 |09/15/2(
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 |01/15/2(
31395M QS 1 |FHLMC REMIC Ser 2935 CI LM 4.500% 02/1.. . | 09/01/2016. | Paydown 9,451 9,451 8,984 9,313 138 138 9,451 0 283 |02/15/2(
31396F G3 1 [FHLMC REMIC Ser 3068 ClZ 5.500% 11/15.. .| 09/01/2016. | Paydown 373,121 373,121 386,461 380,948 (7,827) (7,827) 373,121 0 11115/2(
31396V RY 6 |FNMAREMIC 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 | 04/25/2(
31396X UC 6 |FNMAREMIC Ser 2007-88 Cl AE 6.000% 09.............. . 109/01/2016. | PaydOWN.......coourvevmrrrererrrisennisinenes | cveeerernenssisnesssisnennes | oveeveseees 123,068 | ...ccoovvne 123,068 | ...ccoovvneee 126,472 | oo 123,959 (891) T TIO I 123,068 0 5,141 | 09/25/2(
31402E  HA 9| FNMA Pool #726625 3.500% 07/25/18....................... | . | 07/01/2016. | Paydown 10,786 10,786 10,217 10,566 220 220 10,786 0 220 |07/25/2
31402Q NH 0 [FNMA Pool #734892 3.500% 08/25/18............cccceoneee | . | 09/01/2016. | Paydown 15,903 15,903 14,621 15,473 430 430 15,903 0 371 | 08/25/2(
314038 3K 7 |FNMA Pool #744302 3.500% 09/25/18....................... | . | 09/01/2016. | Paydown 43,561 43,561 41,002 42,712 850 850 43,561 0 984 | 09/25/2(
31405E 6P 5| FNMA Pool #787578 6.000% 07/25/365....................... |. | 09/01/2016. | Paydown 13,007 13,007 13,301 13,273 (267) (267) 13,007 0 558 |07/25/2(
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 |07/25/2(
677555 XD 1] Ohio St Econ Development Rev Txbl Ohio E................ . 109/01/2016. | Call  100.0000.........cccccccccecceccceccseece | covveveveviveiiicviieiiiciinens | covvvesieeen 145,000 | e 145,000 | oo 145,000 | ..o 145,000 {0 [ [P 145,000 0 6,025 | 12/01/2(
3199999. Total Bonds - U.S. Special Revenue and Special Assessment. oo 2,462,552 | ..........2,/462,552 | ..........2,526,504 | ...........2,498,731 (36,182) 0 (36,182) 0f......2462552 0 0 0 ... 88,353 XX
Bonds - Industrial and Mi:
000759 CR 9 |American Business Fin Svcs Inc RMBS Ser.................. . 109/01/2016. | Paydown 41,256 41,256 41,246 41,212 44 44 41,256 0 883 | 07/15/2(
000759 CV 0 |American Business Fin Svcs Inc RMBS Ser.................. . 109/01/2016. | Paydown 31,324 82,186 79,405 79,405 0 79,405 e (48,081) | ... (48,081) | ...........3,216 | 09/15/2(
00253C  HH 3| Aames Mtg Tr RMBS Ser 2001-4 CIA4 6.5. . 109/01/2016. | Paydown 6,153 6,153 6,150 6,275 (123) (123) 6,153 0 268 | 04/25/20
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00253C HK 6 |Aames Mtg Tr RMBS Ser 2001-4 CIM1 7.1................ . 1 08/01/2016. | Paydown 1,346 1,345 1,365 (1) (1) 1,364 (1,364) (1,364) 56 |01/25/2(
00253C HS  9|Aames Mtg Tr RMBS Ser 2002-1 CIM1 55..........c...... . 107/112/2016. | Paydown 66,296 22,804 22,804 0 22,804 (22,804) (22,804) | ...........1,876 | 06/25/2(
00802# AA 4| Aerostar Airport Sr Nt 5.750% 03/22/35....................... . 109/22/2016. | Redemption  100.0000. 63,934 63,934 63,934 63,934 0 63,934 0 3,676 |03/22/2
02149H AW 0| Countrywide Alternative Ln Tr RMBS Ser 2.................. |. | 09/01/2016. | Paydown 200,240 218,401 | .coovienees 185,632 | ..cocvveneen 185,632 {1 SOOI ISR 185,632 | ..ovvrvincriiriicncns | i 14,608 | ............14,608 | ...........7,739 | 03/25/2(
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 .....57195 | 07/15/2(
02660T ER 0| American Home Mtg Inv Tr RMBS Ser 2005-2............... . 109/01/2016. | Paydown 60,183 60,183 59,562 59,712 471 471 60,183 0 | .o 1,789 09/25/2(
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls Tr CTL 6.3........cccooereeere | . | 09/15/2016. | R ption  100.0000. 24,944 24,944 24,944 24,944 0 24,944 0 | .o 1,055 | 02/15/2(
040104 BW 0| Argent Securities Inc RMBS Ser 2003-WD C................. | . | 09/01/2016. | Paydown 216,481 216,481 216,385 222,471 (5,990) (5,990) 216,481 0 8,523 | 10/25/2(
04231#  AA 7| Armstrong/Heinz Contract Sec ABS Lease B................. . | 08/15/2016. | Redemption  100.0000. 17,991 17,991 17,991 17,991 0 17,991 0 ...745 | 08/15/2(
05164# AA 5| Aurora Health Care (Badger RE) CTL 6.J9................... | . | 09/15/2016. | Redemption  100.0000. 30,388 30,388 29,489 30,017 372 372 30,388 0 [ 1,417 | 1211520
05604F AA 3 |Bway Mortgage Trust CMBS Ser 2013-1515C.............. . 109/01/2016. | Paydown 345,617 345,617 354,257 351,211 (5,595) (5,595) 345,617 0| .....0454 [03/10/2C
05948K RM 3| Bank of America Alt Loan Tr RMBS Ser 200.................. | . | 09/01/2016. | Paydown 49,724 49,724 47,424 49,216 508 508 49,724 0| .....1,652 | 06/25/2(
05948K  XQ 7 |Bank of America Alt Loan Tr RMBS Ser 200.................. | . | 09/01/2016. | Paydown 77,648 | oo 108,286 | ...ovvevvne 106,586 | .............. 106,586 (0 (RN (T 106,586 (28,938) (28,938) 3,912 | 03/25/2(
05948K XS 3 |Bank of America Alt Loan Tr RMBS Ser 200.................. | . | 09/01/2016. | Paydown 86,894 | ..cccovvineee 121,181 | o 117,882 | v 117,882 0 [ e | v 117,882 (30,988) (30,988) | ..........4,377 | 03/25/2(
07386H QG 9 |Bear Stearns Alt- A Tr RMBS Ser 2005-1 C............cc..... | . | 09/26/2016. [ PAYAOWN.............coooooicriiiiciisirissssscscsancs | coovevevesivivisisiscsivisiiin | ceveeeeeeeeees LT TN I— LT TN I 181,498 | ..ooovvevee 184,770 2,704 2,704 [ oo | s 187,473 0| .....1206 |01/25/2
105667 AB 5 |Bravo Mtg Loan Trust RMBS Ser 2006-1 Cl................... .| 09/26/2016. | PAYAOWN........couvereriniiiriiesirseinenes | crvverisesiisesesesissesesns | oevesenienes 198,710 | coooovvre 198,710 | oo 112,909 | coovvenees 112,909 85,801 85,801 | .o | v 198,710 0 931 |07/25/2(
12189P  AF 9 Burlington Northern Santa Fe LBASS EETC.................. .| 07/02/2016. | Redemption  100.0000. 1,088 1,088 1,260 1,130 (42) (42) 1,088 0 82 |07/02/2
12489W NP 5| C-BASS Tr RMBS Ser 2005-CB6 CI A4 3.79............... |. [ 09/01/2016. | PaYdOWN...........ovvveverreermrrecerenrriinns | cooermvesisnmresssennennnns | corsnevennnns 108,609 | ...ovvvvnve 108,609 | ...ovvevenn 108,605 | .............. 108,418 191 191 | s | v 108,609 0 | 3,720 | 07/25/2C
12624P  AE 5| Comm Mortgage Trust CMBS PTC Ser 2012-CR.......... . 109/13/2016. | Goldman Sachs & Company............... 0,192,188 | ..........5,000,000 | ...........5,129,102 5,089,207 (9,589) (9,589) 5,079,618 e 112,569 | i 112,569 | ......111,704 | 10/15/2(
12644@ CA  1|CTL Cap Tr CTL Ser 2004-17 Texas Instr..................... | . | 09/15/2016. | Redemption  100.0000........cccccccecce | wovverermmemmrmverermrererenens | covvvvvirirs 122,562 | coovvvveee 122,562 | coovveveve 122,562 | ..oooovevee 122,562 (VN [ ISP 122,562 0| ....4,465 | 01/15/2
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 |10/10/2C
126650 BS 8| CVS Health Corp ABS PTC Nt 7.507% 01/1................ .| 09/10/2016. | Redemption  100.0000. 22,348 22,348 28,407 27,935 (5,587) (5,587) 22,348 0 [ 1,119 | 01710720
12665U AA 2| CVS Health Corp ABS PTC Nt 4.704% 01/1................ . 109/10/2016. | Redemption  100.0000. 36,551 36,551 36,551 36,551 0 36,551 0 | .o 1,147 [ 01/10/2C
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| c 20,582 | 04/25/2(
12667F  TA 3| Countrywide Alternative Ln Tr RMBS Ser 2 .| 09/01/2016. | Paydown 637 637 637 635 2 2 637 0 22 | 08/25/20
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 | 05/25/2(
12668B RZ 8 |CWMBS Inc RMBS Ser 2006-6CB Cl 1A4 55............ |. | 09/01/2016. | Paydown 64,664 69,593 59,733 58,610 1123 1123 59,733 4,931 4,931 2,648 | 05/25/2(
126694 E9 5| CWHL Inc RMBS Ser 2006-OA4 CI A1 1.467.............. . 109/28/2016. | PaydOown...........oveeervveeerveiisereeiinenes [ e | oo 153,633 | oo 153,633 | oo 104,044 | ... 104,044 rerrenen 132,976 | e | e 132,976 237,021 (83,488) (83,488) 2,631 | 04/25/2(
12669E 3P 9| CWALT Loan Tr RMBS Ser 2003-J9 Cl 1A6...........co..... . 109/01/2016. | Paydown 27,997 27,997 27,211 27,484 513 513 27,997 0 ...1,026 [ 10/25/2(
141554  AB 6 | Cardinals Ballpark LLC SrNt 5.770% 09.................... | . | 09/30/2016. | Redemption  100.0000..........ccccemvmee | commmrmreresmrerssescsssessiess | o 103,954 | coovvvvrvce 103,954 | coovvvvevc 103,954 | ..ooovvevee 103,954 (VN [ ISR 103,954 0 5,998 |09/30/2(
149837  AA 4| CBA Small Balance Comm Mtg Tr LBASS Frnc. . 109/26/2016. | Paydown 226,516 230,503 91,601 91,601 0 91,601 134,915 .810 | 06/25/2(
15189@ AA 7| Centerpoint Anchorage Tr CTL PTC Lease B................ | . | 09/15/2016. | Redemption  100.0000. 61,305 61,305 61,305 61,305 0 61,305 0 3,230 | 09/15/2(
152314  DP 2| Centex Home Equity Loan Tr RMBS Ser 2001.............. . 109/01/2016. | Paydown 28,332 28,332 28,330 28,250 82 82 28,332 0 ....1,386 | 07/25/2(
152314  FZ 8| Centex Home Equity Loan Tr RMBS Ser 2002.............. . 109/01/2016. | Paydown 27,247 27,247 27,247 27,189 59 59 27,247 0 914 | 11/25/2(
165167 CQ 8| Chesapeake Energy Corp Co Gtd Nt 8.000................. | . | 08/16/2016. | Goldman Sachs & COMPANY..........ccc.. | coeverereieseseiessssssssseses coerennn 4,449.875 | L.........4,850,000 | ... 2,400,000 | ......... 2,403,879 coreenenee 102,874 | s | i 102,874 2,506,753 1,943,122 | 1,943,122 | ......254,356 | 12/15/2
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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 0 | oo 177 [ 0712520
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 | 04/25/2(
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 | 12/25/2(
210805 CB 1| Continental Airlines Inc LBASS EETC Ser...........c..coeee.. | . | 09/15/2016. | Paydown 1,430 1,430 1,377 1421 8 8 1,430 0 95 |03/15/2(
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 0| s 14,117 | 02/28/2(
22357@ AA 9| Cox Tower Il PTCNt 5.409% 01/02/40..............cccoocc... . 109/02/2016. | Redemption  100.0000. 25,685 25,685 25,685 25,685 0 25,685 0 927 |01/02/2(
225458  XJ 2| CS First Boston Mtg Sec Corp RMBS Ser 20................. . 109/01/2016. | Paydown 56,334 56,334 55,243 55,858 476 476 56,334 0 11,820 | 07/25/2(
23312L  AS 7 |Deutsche Bank Comm Mtg Trust CMBS Ser 20............ | . | 09/13/2016. | Deutsche Bank Securities 5282422 | ........5,000,000 | ... 5,149,957 (5,601) (5,601) | oo | v 5,144,355 | ... [ crvrernnnnnn 138,067 | v 138,067 | ......... 75,075 | 05/10/2(
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 |08/15/2(
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 | 09/25/2(
251510  FX 6 |Deutsche Alt-A Sec Inc RMBS Ser 20054 C................. . 109/01/2016. | Paydown 54,457 65,881 61,812 61,812 0 61,812 (7,356) (7,356) 2,385 |09/25/2(
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 [ 1212520
268668 FD 7 [EMC Mtg Loan Tr RMBS Ser 2006-A CI A 0................ | . | 09/26/2016. | Paydown 36,921 36,921 29,269 29,269 7,653 7,653 36,921 0 221 | 12/25/2(
302567 AA 0 FPL Energy American Wind LLC SrNt 6.6...........cc.cc... . 107/09/2016. | R ption  100.0000. 1,860 1,860 1,853 1,337 523 523 1,860 0| s 13,624 | 06/20/2(
30706V AA 3| Family Tree Escrow LLC Nt 5.750% 03/01.................. | . | 08/01/2016. | Tax Free Exchange 9,355,303 | ...........9,000,000 | .......... 9,437,500 8,333,675 (35,872) (35,872) 9,355,303 0 | ....445625 |03/01/2(
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 |03/24/2(
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 12110720
36226M  AE 3| GRMT Mtg Loan Tr RMBS Ser 2001-1A CI AS............... | . | 09/01/2016. | Paydown 27,235 27,235 27,236 27,235 0 27,235 0 | 1,195 | 07/20/2C
36228F 3Q 7| GS Mortgage Securities Corp RMBS Ser 200................ | . | 09/28/2016. | Paydown 24813 24813 24,812 24,769 91 91 24,860 (47) (47)| ... 1,234 | 04/25/2(
39121  A* 1| Great River Energy 1st Mtg Bd 5.810% 0.......cccccocoee .| 07/01/2016. | Redemption  100.0000. 930,232 930,232 930,232 930,232 0 930,232 0| e 54,047 | 07/01/2(
404122 AN 3 |HCAIncTermLnB4 Nt1 4.088% 05/01/1.......ccoveveeee . | 08/15/2016. | Redemption  100.0000. 539,018 539,018 539,018 539,018 0 539,018 (1] 11,509 | 05/01/2(
423074 AV 5[Heinz/HJ/ Co SrNt 5.200% 07/15/45..........cccccoereren. .| 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| ...293944 | 07/15/2(
44919  AC 21595 Express LLC SrNt 3.310% 12/31/31................... . 109/30/2016. | Redemption  100.0000. 3,612,120 3,612,120 3,612,120 3,612,120 0 3,612,120 0 89,671 [12/31/2(
45254N  GA 9| IMPAC CMB Tr RMBS Ser 2003-11 Cl 2A1 1............. . 109/26/2016. | Paydown 38,349 38,349 37,774 37,787 562 562 38,349 0 374 |10/25/2(
45254N PV 3[IMPAC CMB Tr RMBS Ser 2005-5 CI A2 0.9 .| 09/26/2016. | Paydown 61,573 61,573 60,275 60,275 1,298 1,298 61,573 0 375 | 08/25/2
45254T PM 0 |IMPAC Secd Assets CMN Owner Tr RMBS Ser............ . 109/01/2016. | Paydown 21,311 21,311 21,311 21,264 A7 47 21,311 0 682 | 08/25/2(
452547  PY  4|IMPAC Secd Assets CMN Owner Tr RMBS Ser............ .| 09/26/2016. | Paydown 37,918 37,918 38,019 37,933 (15) (15) 37,918 0 371 [ 11/25/2(
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 | 05/25/2(
45660N  YZ  2|Residential Asset Sec Tr RMBS Ser 2004-R...........ccoeee. . [09/01/2016. | PaydOWN......ccoourreverrrererrriiennesinenes | creeereseenssesnesssisnenees | oveeveseees 129,977 | v 129,977 | oo 118,604 | ..o 128,701 492 492 | o [ s 129,193 784 784 3,361 |08/25/2(
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| .nn2,449 | 01/25/2(
485170 AJ  3|Kansas City Southern Inds Inc Sr Nt 4. . | 07/26/2016. | Tax Free Exchange. 28,719,195 1,107,000 8,693,282 .28,695,821 23,374 23,374 .28,719,195 0| ...843432 |05/15/2(
50026* AA 3 |Kohls Corp CTL Shelby MI 7.600% 12/15/................... | . | 09/15/2016. | Redemption  100.0000. 14,898 14,898 15,739 15,239 (342) (342) 14,898 0 [ o785 | 12/15/2(
50180L AC 4 |LB-UBS Comm Mtg Tr CMBS Ser 2008-C1 Cl A............ | . [ 09/11/2016. | Paydown........ccooovueummviemnmrviiinnriiisnenes [ o | ovnvviiennd 499,990 | .............. 499,990 515,575 502,295 (2,305) (2,305) [ vvevereveenrieeeienis | cveereiinnns 499,990 (U I 18,400 | 04/15/2(
52465# BF 1 |Legg Mason Mtg Cap Corp LBASS Ser 2001-C............. | . [ 09/10/2016. | R ption  100.0000. 18,385 18,385 19,937 18,595 (210) (210) 18,385 0 659 | 04/10/2(
52467@ BC 8 |Legg Mason Mtg Cap Corp CTL Ser 2003 Cl................. .| 09/15/2016. | Redemption  100.0000. 50,126 50,126 55,133 51,184 (1,058) (1,058) 50,126 0 [ 2,742 | 11115/2(
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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 |09/25/2(
55265K Q3 6 | Master Asset Sec Tr RMBS Ser 2003-9 Cl 2.........ccoeeerr | . [ 09/01/2016. | PAYAOWN.......coovverveverrvirmrrriirernisines | cooeereseeeerisensessesnees | cevnneseiinns 197,645 | ..o 197,645 | ..o 192,612 | cccovies 194,252 3,393 3,393 | oo | v 197,645 0 ....7,058 [ 10/25/2(
576434 A2 0|Master Asset Securitization Tr RMBS Ser...................... | . | 09/01/2016. | Paydown 40,100 40,100 40,501 40,214 (114) (114) 40,100 0 ...1,567 | 01/25/2(
576434  J5 4 |Master Asset Securitization Tr RMBS Ser...................... | . | 09/01/2016. | Paydown 98,416 98,416 | .o 100,169 98,787 (371) (371) 98,416 0 ...3,449 | 03/25/2(
576434 N2 6| Master Asset Securitization Tr RMBS Ser...................... | . | 09/28/2016. | Paydown 32,425 32,425 31,881 32,075 968 968 33,043 (618) (618) ...1,985 | 04/25/2(
576434 UH 5 |Master Asset Securitization Tr RMBS Ser...................... | . | 09/01/2016. | Paydown 13,977 13,977 13,977 13,977 0 13977 0 ....467 | 08/25/2(
576434 WD 2 |Master Asset Securitization Tr RMBS Ser...............c..... | . | 09/01/2016. | Paydown 11,478 11,478 11,567 11,458 20 20 11,478 0 ...457 | 09/25/2(
57643M UM 7 |Master Asset Securitization Tr RMBS Ser............ccccccc... | . | 09/01/2016. [ PYAOWN............ovicvoriiisiriscscscscssscscsns | oo | cevveeeeeeeees 127,013 | oo 127,013 | oo 124,631 | oo 125,336 1677 T4 O IS, 127,013 0 5,317 | 12/25/2(
580645 AE 9 |McGraw-Hill Cos SrNt 5.900% 11/15/17......cccovuvvuuncee . | 07/29/2016. | Tax Free Exchange. ...17,993,697 ....18,000,000 | ......... 17,956,800 | ......... 17,990,601 3,095 3,095 | ovvvverieniienienns | e 17,993,697 0 ....837,800 | 11/15/2(
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 18 18 | ......1,777 | 09/25/2(
59549W  AB 9 |Mid State Tr LBASS Ser 11 CIM1 5.598%.................. . 109/15/2016. | Paydown 14,716 14,716 14,715 14,715 0 14,716 0 549 |07/15/2(
59560# AC  8|Mid America Pref Cap Tr ABS Cumulative G................ | . | 08/27/2016. | R ion 100.0000 665,347 665,347 756,865 672,330 (6,984) (6,984) 665,347 0 39,072 | 08/27/2(
61762D AU 5| Morgan Stanley BAML Tr CMBS Ser 2013-C9.............. | . | 09/07/2016. | Bank of America BISD Dealer............. | cccvcveoverereisercricnnnnns 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 |05/15/2(
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 | ......... 11,191,997 (589) (589) [ oovrerereererirnereins | vereinns 11,191,408 corerenn 057,840 | i 557,840 ....342,909 | 08/15/2(
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) | ..ooovevereririririi | v 10,897,595 oo 872,145 | 472,145 | .......296,044 | 08/15/2(
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 ceverereeeens(11.583) [ s | e (11,553) | coooevererieeninernns | e 19,177,499 889,024 | i 889,024 ....407,546 | 11/15/2(
63080# AA  5|NARACaves 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 |09/15/2(
63651P  AA 2| National Inst Health Twinbrook CTL B BId..................... | . | 09/15/2016. | Red jon  100.0000. 30,844 30,844 30,844 30,844 0 30,844 0 ....1,186 | 01/15/2(
64352V EF 4 |New Century Home Equity Ln Tr RMBS Ser 2............... . 109/01/2016. | Paydown 37,344 37,344 37,336 37,273 72 72 37,344 0 ...1,280 [ 11/25/2(
653240 AA 9| Newtown CTL Ser2002 6.082% 05/15/23................... | . | 09/15/2016. | Redemption ~ 100.0000. 30,154 30,154 30,153 30,153 1 1 30,154 0 ...1,223 | 05/15/2(
65535V CN 6 | Nomura Asset Sec Corp RMBS Ser 2004-AP1.............. . | 09/01/2016. | Paydown 11,085 11,085 11,084 11,055 29 29 11,085 0 383 |03/25/2(
65535V DC 9 |Nomura Asset Sec Corp RMBS Ser 2004-AP2.............. .| 09/01/2016. | Paydown 11,006 11,006 10,919 10,952 54 54 11,006 0 ..449 | 07/25/2(
65535V GH 5| Nomura Asset Sec Corp RMBS Ser 2004-AP3.............. .1 09/01/2016. | Paydown 13,100 13,100 13,099 13,068 31 31 13,100 0 ..463 | 10/25/2
70466@ AA  6|Peach State Labs Inc Sr Sec Term Ln Nt 1.................... | . | 09/30/2016. | R ption  100.0000. 93,164 93,164 93,164 0 93,164 0 3,327 | 06/30/2(
742741 AA 9| Procter & Gamble ESOP Deb Ser A 9.360% .| 07/01/2016. | Redemption  100.0000. ...199,200 99,200 262,420 231,409 (32,209) (32,209) 99,200 0 01/01/2(
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 |02/25/2(
75405W  AE 2| Residential Asset Secs Corp RMBS Ser 200................. .| 09/26/2016. | Paydown 571,704 571,704 508,102 544,454 8,015 8,015 552,468 | ....oovvveveveverererinnns | e 19,236 | .............19,236 3,507 | 11/25/2(
755920 AG 0 |Receipts on Corp Sec Tr ABS Coll Tr Ser..........cccoeveee. . | 08/01/2016. | Redemption  100.0000. 315,790 315,790 350,593 320,158 (4,367) (4,367) 315,790 0 [ o 20,526 |08/01/2(
760985 M9 9 [Residential Asset Mtg Prod Inc RMBS Ser............cccco.... . 109/01/2016. | Paydown 4,612 4,612 4,612 4,601 1 1 4,612 0 .150 |01/25/2(
760985 US 8| Residential Asset Mtg Prod Inc RMBS Ser.................... .1 09/01/2016. | Paydown 20,604 20,604 18,991 19,976 628 628 20,604 0 552 |03/25/2
760985 ZF 1 |Residential Asset Mtg Prod Inc RMBS Ser. . 109/01/2016. | Paydown 23,781 23,781 23,780 23,723 58 58 23,781 0 09/25/2(
76110W MC 7 |Residential Asset Sec Corp RMBS Ser 2001................. .| 09/01/2016. | Paydown 37,849 37,849 37,842 37,770 79 79 37,849 0 . 1,450 | 09/25/2(
76110W  MF 0| Residential Asset Sec Corp RMBS Ser 2001................. . 109/01/2016. | Paydown 42,670 78,607 41,787 41,787 0 41,787 883 883 3,289 | 09/25/2(
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 | 09/25/2(
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 | 05/25/2
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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 I 80,500 | 08/04/2(
78402C  AA  1|SC Commercial Mtg Pass Through CTL Ser 2............... | . | 09/01/2016. | R ption  100.0000. 22,423 22,423 23,447 22,910 (487) (487) 22,423 0 1,036 | 11/01/2(
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 | 12/25/2
81441P  BZ 3| Security Natl Mtg Loan Tr RMBS Ser 2004-................... | . | 09/01/2016. | Paydown 28,806 28,806 28,806 28,806 0 28,806 0 1,148 | 11/25/2(
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 | 01/15/2(
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) .409 [10/25/2
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 | o2, 147 | 08/25/2(
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 |09/25/2
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 |09/25/2(
86359D FQ 5| Structured Asset Sec Corp RMBS Ser 2005-................. | . | 09/01/2016. [ PaydOwN............ccccooocooiiiiceiiisssssiscscscncs | coovevevevivivivivivisisisiiin | ceveeeeeeeeee 101,378 | oo 101,378 | oo 102,471 | oo 101,661 (283) (2:5c) ) N [DRR 101,378 0 3,654 |06/25/2(
863590 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 | 12/25/2(
88031R  AA 6| Tenaska Alabama Il Partners LP Sr Sec Nt................... .| 09/30/2016. | R ion 100.0000 30,396 30,396 30,396 30,396 0 30,396 0| .....1396 |03/30/2
89054X AA 3| Topaz Solar Farms LLC Nt 5.750% 09/30.................. |. | 09/30/2016. | Red ion  100.0000...........vvvveeree | wrrrereremrirerernnniereres | v 172,954 | oo 172,954 | ..o 172,954 | ....ccccceee. 172,954 (1 [ [SPOORTTE IS 172,954 0 9,945 | 09/30/2(
89615# AH 9| Trident Seafoods Corp Sr Sec Nt 5.960%.............eevens . 109/21/2016. | Maturity. 2,000,000 2,000,000 2,000,000 2,000,000 0 2,000,000 0 ....119,200 |09/21/2
91737# AA 3| United States Govt SS Ls FinTr CTL GSA G................ . 109/15/2016. | Redemption ~ 100.0000..........ccccvcvees | cocveverevevevivevcscvciiririn | coveveeeeeeees 109,591 | covvvvveeee 109,591 | oo 109,231 | oo 109,500 92 £20 EN [SSR 109,591 0.....3438 | 11/15/2(
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 0 ...458 | 10/15/2(
91741@ AA 9| US Govt Ft Collins Tr GSA CTL APHIS Ls.............ccce.ee. | . | 09/15/2016. | Redemption  100.0000. 52,428 52,428 52,428 52,428 0 52,428 0| .....1888 | 12/15/2(
91802M  AA 8| Utility Contract Funding LLC Nt 7.944%............ccccooeeenn. . 108/01/2016. | Call  101.1946........ooorerererererrenns [ correresenercseenniisnnnns | ovveverinns 1M4,719 | oo 113,364 | coovvvrs 113,302 [ oo 113,342 1,376 YL RN ISR 114,719 0 | .o 7,505 | 10/01/2C
91847*  AA 4 |VAEvansville INCTLLs Fin Tr 4.950%........cccovvrveneees . 109/14/2016. | R ption  100.0000.........ccocvuimens [ crvereriririineiieniinciins [ v 102,124 | oo 102,124 | oo 102,124 | oo 102,124 {1 ST IR 102,124 0 3,371 [ 10/14/2(
92922F  EB 0 [ Washington Mutual Mtg RMBS Ser 2003-AR10............. | . | 09/01/2016. | Paydown 38,508 38,508 37,940 37,601 908 908 38,508 0 851 |10/25/2(
93934F CM 2 |Washington Mutual MSC Mtg PT RMBS Ser 20............ . | 09/01/2016. | Paydown 12,810 14,872 14,993 14,947 (1) (1) 14,946 (2,136) (2,136) 561 | 10/25/2(
94978# AU 1| Wells Fargo Bank Northwest NA CTL MWRA L............. | . | 09/15/2016. | Redemption ~ 100.0000. 9,216 9,216 9,649 9,501 (286) (286) 9,216 0 ...442 | 05/15/2(
94978# BC 0 Wells Fargo Bank Northwest NACTL 6.59.................. . 109/01/2016. | Redemption  100.0000. 19,314 19,314 19,314 19,314 0 19,314 0 850 |11/01/2(
949838  AM 1| Wells Fargo Mtg Backed Sec Tr RMBS Ser 2................ . 109/01/2016. | Paydown 294,288 294,288 279,758 282,869 | ..o | e 11,420 | e | s 11,420 294,288 {1 11,991 | 04/25/2(
94989V AE 9| Wells Fargo Comm Mtg Tr CMBS Ser 2015-NX. . 109/07/2016. | Bank of America BISD Deale ..16,125,000 5,000,000 5,449,400 15,437,067 .(40,317) | .. .(40,317) 15,396,751 728,249 .......352,550 | 09/15/2(
96188# AA 6| WETT Holdings LLC Sr Sec Nt 4.310% 12/...........cc.. . 109/30/2016. | Redemption ~ 100.0000. 66,667 66,667 66,667 66,667 0 66,667 0 | .oeenn2,155 [ 12/18/2(
96928# AC 7 |William Blair CTL CTL PTC Ser 2004-1 7........cccccc.c.... .| 09/25/2016. | Redemption  104.4269. 42,249 40,458 46,388 42,309 (60) (60) 42,249 0 [ 2,124 | 0172520
98881@ AA  4|ZC Specialty Ins Co CTL Ser 2002-31 7......cccooovvivenens . 107/15/2016. | Redemption ~ 100.0000...........cccoorvee [ corrmrermmmmrmnermiiisnnnns | coverveiienns 123,600 | ...oovveeeee 123,600 | ...ovveeeee 123,600 | ..o 123,600 (U (RSOOSR (TP 123,600 0 8,818 | 12/23/2(
878742 AW 5| Teck Cominco Ltd Co Gtd Nt 6.250% 07/1.................. | | [ 09/20/2016. | Variou: 2,253,750 2,800,000 2,937,256 2,928,845 (1,433) (1,433) 2,927,412 creernnnnn(673,662) | ...........(673,662) | .......192,760 |07/15/2(
74041E  AC 9 |Preferred Term Sec Ltd XVILBASS MezzN................. R| 09/23/2016. | Paydown 61,506 61,506 3,415 553 2,862 58,090 60,952 61,506 0 512 | 03/23/2(
74042C  AA 6| Preferred Term Sec Ltd LBASS Sr Nt Cl A- R| 09/22/2016. | Paydown 8,010 8,010 5437 5,709 2,301 2,301 8,010 0 92 |03/22/2(
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 | 12/22/2(
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 | 03/22/2(
817260 AE 1| Sensata Technologies 1st Lien Term Ln B.................... | F| 09/30/2016. | R ption  100.0000. 12,438 12,438 12,350 12,358 79 79 12,438 0 317 | 10/14/2(
D5861# AA 7 [Nuplex Industries GmbH SrNt SerA 6.1...........c........ R| 09/20/2016. | Call ~ 113.2989 v 13,595,866 | .........12,000,000 | ......... 12,000,000 | ......... 12,000,000 cireere 1,595,866 | oo 1,595,866 | .. | i 13,595,866 0| ..837,083 | 07/30/2(
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N6508#  AA 3] Nuplex Industries BV SrNt 6.125% 07/3.................... | F| 09/20/2016. | Call  113.2989 9,063,911 8,000,000 | ...........8,000,000 | ...........8,000,000 L 1083,911 | ....1,083,911 9,063,911 0 | ....558,056 | 07/30/2(
3899999. Total Bonds - Industrial and MISCEIIANEOUS..........cuuuuiisiiiesiis itk bbb bbb | ciiins 193,903,835 | ....... 190,101,006 ....186,974,341 ....161,260,182 ...2,862 ..2,940,798 | oo 0 [ 2,943,660 0] 189,693,519 o0 ....4,210,315 | ........ 4,210,315 | ...7,378,432 XX
8399997, Total BONdS - PAIt 4.y o | s 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 o [ 4.210,315 | 4,210,315 | ...7,508 492 XX
8399999, TOAl BONGS...........vveoieveeieeiisseieesiteee ettt esssneess | ssesessssssseeesseessseee s ees e et s es st sseessseessesssesssesssesssessssenssesssnsssesnssesnssennes | ervies 197,126,572 | ....... 193,323,743 ....190,302,160 ....164,522,489 2,862 2,901,225 0 2,904,087 [ 192,916,256 o0 ....4,210,315 | ........4,210,315 | ....7,508,492 XX
9999999. Total Bonds, Preferred and COmMMON SHOCKS.......ccooveeiiiiiiiiiiiiiiiiiiiriiiriies i | cvsses 197,126,572 XXX ....190,302,160 | .......164,522,489 ....2,862 22,901,225 | oo 0 [ 2,904,087 w0 ] 192,916,256 0 | 4210315 | 4,210,315 | ...7,508,492 XX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................0.
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Cre
dit
Qual
Cumulative ity of|  Hed
Prior Year(s) | Current Year Adjustment Refe | Effectiv
Schedul | Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se
el ) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep
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
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.A.CV. | )/Accretion Items Exposure y end
Purct 1 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 | ... .2 L1 T N DUV RS IR DR 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co ROMUWSFPUBMPROBK5P83 | .07/16/2015 | .07/09/2018 | ... ....2,121,464 248.6100 69,709 63,051 | .... IR0 T IR [T IR R 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co KB1H1DSPRFMYMCUFXT09 | .07/16/2015 | .07/09/2018 | ............ 40,895 | ..10,230,416 | .ocovovrricrrrrieniii 246.7500 | ........ 364,379 345327 | ... | ... 345327 | ... 244922 | ..o | i [ e | s [ s 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...........c.ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co O2RNEBIBXP4ROTD8PU41... | .07/16/12015 | .07/07/2017 | ............. 4414 | ...1,104,259 246.3600 28,163 28,679 |..... 28,879 22777 | coveveneereerenin | ceveeveevisssneees | revessnssesesenes | covesesesssesinssenes | veveens 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co KB1H1DSPRFMYMCUFXT09 | .07/16/2015 | .07/09/2018 | ........... 29,232 | ....7,312,672 244.0100 292,027 294,637 |.....| ...... WAST NI A (13 T [N R T [ I 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 | . 1476,192 | i 250.6200 | .......... 44,434 37,985 | ... 37,985 | 27,851 [ oo | v | e | e | s 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co 4PQUHN3JPFGFNF3BB653.. | .07/16/2015 | .07/09/2018 | ... ....4,557,037 102428400 | .00 190,909 | cooovvvcvcenncncenenees | ceveeeeeeneecenceeeeens | i 197,276 | | 197,276 | oo 135,760 | cooceccercrcccecscaes | covveenessessiseseees | ceveeesesssssissnes | covesessessessesssssins | covees 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co FOR8UP27PHTHYVLBNG30. | .07/16/2015 | .07/07/2017 | .................. 55 | oo 13,651 239.4200 511 634 | .. 634 | ............ (< T NN [T [N IR 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |& Co 4PQUHN3JPFGFNF3BB653.. | .07/16/2015 | .07/07/2017 | ................. 670 | ........ 167,522 | woovveeeereeeeesi 243.9600 4,902 5424 | .. D424 | A,236 | v | v | oo | e | oo 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 | ...ooooceens 1,077 1321 | ... 1,321 997 | covvvrereeeeeeenns | ceveernereisninnnes | oo | e [ 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 | ............. 2554 | ... 638,904 | ....oooviieiirereere 2446200 | ......... 18,006 19,513 | .... 19513 | LETCHECTN [T [N [N [N R 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity..... .|Index |&Co 4PQUHN3JPFGFNF3BB653.. | .07/16/2015 | .07/07/2017 | ... . 1,319,141 248.5300 29,583 27,518 | oo | 27,518 | 122,138 [ s [ i [ [ s 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 | ............. 8,196 | ....2,050,186 | ....ocoooorcmvmercrcerrcrcriccreres 247.3700 | ........ 49,255 48,196 | ..... 48,196 | ....... 38,519 [ ooovevcviveverininns [ reveviienininniiiinns [ v [ e [ e 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 | cooovovoreiciecrceccererce 240.9300 | ....... 717,236 801,661 | .....| ...... 801,661 | .....539,324 | ..ccoooooiiiiiiiiacss | v | e | e | 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 | ............ 13,910 | ....3,479,663 254.8600 82,902 66,265 | .... +000rrr86,265 | ........ 49,143 | i | i | | s | s 003.....
Equity/ | JPMorgan Chase
Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co 4PQUHN3JPFGFNF3BB653.. | .08/04/2015 | .07/31/2018 | ............ 19,608 | ....4,905,067 | ..ocoooouererereririiiriririiininens 250.6600 | ........ RTINS I 128,350 | .| e 128,350 | ........ LS 0[07.2 RN NN IR IR DR 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co 4PQUHN3JPFGFNF3BB653.. | .08/04/2015| .07/31/2018 | ... ...25,494,824 ....247.9000 808,771 | ... | oo 808,771 | ... 575,373 | oo | v | v | v | o 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options............c......... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co FOR8UP27PHTHYVLBNG30. | .08/04/2015| .07/31/2017 | w.ooovvvereee 173 | v 43,275 | o 241.7100 1,367 1,713 | ... PR I & 1< T (RO 1,303 | oo | e e | e | e 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...............c...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co 4PQUHN3JPFGFNF3BB653.. | .08/04/2015 | .07/31/2017 | ............. 3802 | ... 951,208 242.5200 28,746 35,326 |..... 35326 | ... W4 401V [ U NN I DR 003......
Equity/ | JPMorgan Chase
Mn7zaie Indey CAI I Ontinng VAQI R Hedne - Fived Indexed Anniitv | N/A Indey & Ca 7HRGI XNRIGOFIIR7RNFA7 | nrinamnisl 07/219017 A 7RR 1R02 440 245 K700 49 9AN 4R 4RR 4R 4RR KL nn2
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Cumulative ity of|  Hed

Prior Year(s) | Current Year Adjustment Refe | Effectiv

Schedul | Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se

el ) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep

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

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.A.CV. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/04/2015 | .07/31/2017 | ............. 8,649 | ...2,163,751 | .o 248.1900 | ......... 47,053 48,284 | .... 48284 | 38485 | .o [ v [ v [ e [ 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity....  N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .08/04/2015 | .07/31/2017 | ............. 22,218 | ...5,558,132 | .oooooroiiieiiiiere 247.1200 | ....... 128,866 | .oovevvvecervcccereries | o e 137,760 | | RECTAY (IO IOOOOR (0112 Y VRTINS I 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/04/2015 | .07/31/2018 | .............2,655 | ....... 664,287 240.7900 29,183 32,698 ... 32,698 | ....... AT (VI S DN IR IR R 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 | oo 250.7200 | ....... 112,660 | oovevvceccrccrccrcnees | coveercesessccssesens e 101,983 || 101,983 | ....... LK. 20 I DO NN RN DR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co TH6GLXDRUGQFUS7RNEY7. | .08/04/2015 | .07/31/2017 | .............9,579 | .....2,396,353 239.3100 86,118 | ...ooovvvveevcvvvvinnns [ covvrvvmvvvvsnvnssinnns | covneeneennnn 113,168 || i 113,168 7 [T T ISR [T I IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |&Co THBGLXDRUGQFUS57RNEY7. | .08/04/2015 | .07/31/2017 135 33,867 240.0600 | ...........1,170 1516 |.... 1,016 | 1435 [ oo [ e | e [ oo | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co 7H6GLXDRUGQFUS7RNEY7. | .08/04/2015 | .07/31/2018 | .......... 124,414 | 31,123,339 | oo 2434600 | ... 1,226,719 | coovovevvveverervrennns | oo 1,311,082 | LA311,082 [ 901,565 | i [ i [ e [ e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |& Co THBGLXDRUGQFUS7RNEY7. | .08/25/2015 | .08/21/2018 | .......... 154,124 | ..38,555,662 | ....ooooovcvverrrrrirriei 243.5600 | ..... 131,270 | oo | o e 1,625,822 | 1,625,822 | LA 112,265 [ e [ e | v [ e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co THBGLXDRUGQFUS7RNEY7. | .08/25/2015 | .08/21/2018 | ............ 18,133 | ....4,536,036 | ...cocoooorrrrriiiiiirserc 2453000 | ........ 122,757 | oo | v v 171,879 || e 171,879 | 119,216 | oo [ e [ v v [ e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .08/25/2015 | .08/21/2018 | ............: 40,798 | ...10,205,998 246.6400 259,475 355,086 |..... 355,086 [ .....248,757 | ...ooooovevivererines [ reveviieniniinnininns [ reviissnnisinnienns [ eevessmsssssssssiesinns [ e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .08/25/2015 | .08/21/2018 | ......... 143,768 | ...35,964,925 | ...cccoooovevcvcccreccicicreccnens 238.6200 | ... 1,314,037 2,003,205 |..... 12,003,205 [ ..1,310,661 | ....ooocvvveveverenns [ eovevvnvninnninininns [ eovevnnsiinininnnns [ eoveienssssiissssinnnns [ e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/25/2015 | .08/21/2017 | ...covvvvveeneees 819 | ....... 204,974 239.0000 5211 9972 | ... 9,972 | e 7,325 [ coveeevcveveneneninns [ revevinevevinenenenes [ eevesssssssssssenns [ cevesssssesssssssssiens | ceneens 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .08/25/2015 | .08/21/2017 | ............. 1,566 | ........ 391,663 239.0600 9,926 18,977 | .... L8977 | LICHEZIC I RS [T [N IR IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .08/25/2015 | .08/21/2017 | ............ 2564 | ... 841,433 | oo 238.6700 | .......... 16,641 31,906 |..... ...31,906 23,356 | ..vovevevevennvinenns [ v [ v [ o [ 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 | ......c.....6,555 | .....1,639,704 | wvvirervicicrcssscccrssscenes 238.9900 | ..oovvnens 41,687 79,825 | ... 79825 | ....... 58,031 | coveveverevevererenns [ revevivenenennneninns [ revevisssesssenenes [ sevevssssessssssseniens [ ceveens 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .08/25/2015 | .08/21/2017 | ............ 5,040 | ....1,260,879 243.7000 23,992 43226 | ... ..43226 | ... KT [51C T [ U IR I IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co THBGLXDRUGQFUS7RNEY7. | .08/25/2015 | .08/21/2017 | .............. 3,140 | ... 785,500 | ..ovvvverrereeieneie 247.1300 | .......... 11,932 19,965 | ..... .. 19,965 | ... 15,702 | oo | ceversenniisennnns | cevssesesinnnes | sevevesssessssesenns | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/25/2015 | .08/21/2017 | ...oc00000e9,291 | 12,324,232 | oo 2447500 | .......... 41,345 73,004 | ... ..73,004 | ... BBAT0 | covovevevevevererenes [ revevimeneninnneninns [ eovevisssesisnninns [ cevesssssesssssssinsens [ coveees 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/25/2015 | .08/21/2017 | ............ 12,642 | ....3,162,588 244.2000 58,281 e 104,040 || 104,040 | ....... RSV 5T [N U NN IO IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .08/25/2015 | .08/21/2018 | ............ 84,169 | ..21,055614 | ..ooooivcrere 238.9300 | ........ 758,359 | ..oooevecrecennns | o ceeeenn 1,153,689 | ... LA53,689 | 757,150 | e [ e [ e | s | s 003......
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1 2 4 5 6 7 8 9 10 1 12 13 14 16 17 18 19 20 21 22 23
Cre
dit
Qual

Cumulative ity of|  Hed

Prior Year(s) | Current Year Adjustment Refe | Effectiv

Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se

) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep

Description of Iltems(s) Hedged, Used for 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

Description Income Generation or Replicated (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.A.CV. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/25/2015 | .08/21/2018 | ............. 21,136 | ...5,287,312 | oo 249.6200 | ....... B LCRL:T: T NS I cieeeennennn 150,605 | | e QESIOCTOLT OOOORS (072157 £< T IO T (TS IS IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .09/08/2015 | .09/01/2017 | ............ 1551 | ... 388,023 | ..ooorovererre 232.4700 | ......... 13,588 21,864 | (LI A4 T [ [N [N I 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .09/08/2015 | .08/31/2018 | ............ 74,863 | 18,727,676 | ..ooovvverervcrrcrcrsrercrsccrers 233.3400 | ........ 821,245 | ..oooooveeeviviiininnns [ ovisniniiiinniiininnns ...1,354,537 21,354,537 [ Ll BB4,657 | oo [ v [ v [ e [ 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEY?. | .09/08/2015 | .08/31/2018 | ............ 10,883 | ... 2722416 | oo 243.7800 | ......... 75,526 | ..ooovvvevviveiinnnnnns [ covevsmssissiniinnnnnns 113753 || 13,753 | ... 07 (<X T N NS IR IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co TH6GLXDRUGQFUS7RNEY7. | .09/08/2015 | .08/31/2018 | .........112,391 | ...28,115,838 ...233.5300 | ... 1,222,819 2,015,999 12,015,999 [ 1,245,016 | .....oocoveevcveninns [ v [ o [ o [ e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS57RNEY7. | .09/08/2015 | .08/31/2018 | .......... 116,162 | ...29,059,088 | .....ccoovoervrrrrrerirreiis 2415400 | ........ 893,286 | ...ocvvveerreriinnns | e ...1,383,747 L A,383,747 | 1928186 [ e [ e | e [ e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEY7. | .09/08/2015 | .08/31/2018 | ............ 15,263 | ....3,818,242 | cccoocovcvivcccvcrcccccrcrnens 239.8700 | ....... VLK 72 N I 199,488 || ... QICISIOE<T< T OO < 1 £ VOO PR (TS I I 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co THBGLXDRUGQFUS7RNEY7. | .09/08/2015 | .08/31/2018 | .......... 132,285 | ..33,092,466 | ......ccccoomrerrrrrriirrrriin 238.0400 | ..... 1,189,244 | oo | e ...1,904,935 21,904,935 | 4,236,127 | o [ [ [ [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .09/08/2015 | .09/01/2017 | .............2,.944 | ...... 736,406 234.4800 23,079 <o 4T 469 32,880 | o [ e [ e [ e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEY7. | .09/08/2015 | .09/01/2017 | ............. 1,838 | ....... 459,774 | oo 233.8600 | ......... 14,924 00000:30,669 | ........ WA 0TI N OV IR IS IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .09/08/2015 | .09/01/2017 | ............ 6,084 | ....1,522,071 232.6600 52,752 cieeeernnnnn 108,230 || e 108,230 | ........ £ kI [N N RN I IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .09/08/2015 | .09/01/2017 | ...cveverena 7,316 | 11,830,238 | o 237.7800 | ..oovvnens 47,409 0000rn96,883 | ..o (SIS STV [N RN IR IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .09/08/2015 | .09/01/2017 | ............. 4,068 | ... 1,017,613 | oo 241.0800 | ......... 21,560 83028 | K25 (1S [N U NN I IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEY7. | .09/08/2015 | .09/01/2017 | ............. 28,599 | ..7154,321 | oo 240.0700 | ....... 161,298 325,060 325,080 | .....240,174 | ....oooooooeecvcieons [ eovivinnviniininsinns [ covminmssisnsnsnnns [ covsssmssssssssssinnnns [ o 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .09/08/2015 | .09/01/2017 | ........... 12,911 | ....3,229,808 238.4000 80,694 e 164,264 | | [CT L7 OO b [ N VOTOOORN IR IS I IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .09/08/2015 | .08/31/2018 | .............. 1218 | ... 304,600 | ..ooovrverereenereceneners 233.5600 | ......... 13,236 21811 | LT YZ T8 [T [N [N IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .09/28/2015 | .09/22/2017 | ....oovvvvverennnes VAT 18,212 233.4600 664 1,244 BA3 | o | e | e | e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .09/28/2015 | .09/24/2018 | ................ 684 | ... 171,057 | i 234.0100 | ...........7,870 012,038 | TA39 | oo [ reviviienivinnnininns [ eevevsiesisissninns [ ceveissssessssssssisnns | o 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFUS7RNEYY. | .09/28/2015 | .09/24/2018 | .......... 105,803 | ...26,467,603 | ...cooooverereririiiririiirinans 232.9200 | ... 1,272,808 | ...oovvvvvevevrrerennns [ oo cieeennnn 1,957,039 21,957,039 [ 1,194,020 | ..o [ i [ e [ e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS7RNEY7. | .09/28/2015 | .09/24/2018 33,286 8,326,866 243.8500 | ........ 251,311 349,621 | ... | ...... 349,621 | ... 237,890 | ceoooucverrerennn | oo | s | 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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1 2 4 5 6 7 8 9 10 1 12 13 14 16 17 18 19 20 21 22 23
Cre
dit
Qual

Cumulative ity of|  Hed

Prior Year(s) | Current Year Adjustment Refe | Effectiv

Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se

) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep

Description of Iltems(s) Hedged, Used for 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

Description Income Generation or Replicated (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.A.CV. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .09/28/2015 | .09/24/2018 | ............ 86,259 | ..21,578434 | .ooooovviviiiiircrcinicicrccncs 241.2000 | ...... 733,198 | ..ooooovvvvvvvvivinnnns [ covevsmsnissmsninnnnnns cieeeennn 1,054,879 21,054,879 [ Ll T01,584 | s [ e [ e [ i [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .09/28/2015 | .09/24/2018 | ........... 35,739 | ....8,940,471 239.8500 322,008 e 470,485 | | 470,485 | .....309,062 | ....ooioiiciiiiains | v | e | e | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .09/28/2015 | .09/24/2018 | ........... 234,030 | ...58,545,040 | .....ooooovorrmereremnnercrreeneren 237.7100 | 2,312,220 | oo | e 3,444,969 3,444,969 | .2,216,287 | ....ooocvevevererinns [ rereviierininnnininns [ v [ v [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .09/28/2015 | .09/22/2017 | ................ 206 | oo 51,553 232.0600 2,024 3,787 2518 [ oo [ v [ e [ e [ 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co 7H6GLXDRUGQFUS7RNEY7. | .09/28/2015 | .09/22/2017 2,260 565,299 232.3600 LIVRSte) A OO 11 N RN N NN IR I 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co THBGLXDRUGQFUS57RNEYYT. | .09/28/2015 | .09/22/2017 | ..............6,348 | .....1,588,038 232.8100 59,926 LG112258 | 112,258 | ... 75432 [ oo [ e | e | e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .09/28/2015 | .09/22/2017 | ............ 9,038 | ....2,260,949 | ....ooooviriniiiriiiiricrcriecnens 233.0700 | ......... 84,144 | ....ooooooeis [ e LABTB75 || RESTACT£T0 OO (1S N VORI U (TS IS I 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co THBGLXDRUGQFUS7RNEY7. | .09/28/2015 | .09/22/2017 | ........... 14,793 | ...3,700,717 | oo 237.8000 | ........ 106,089 | ..ooovveveerrerrnes [ e .. 196,634 | ... | ... 196,634 | ... 140,615 | ..oovveeeccvcnes [ v oo [ v [ e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .09/28/2015 | .09/22/2017 | ............9,230 | .....2,308,989 2415100 53,165 95,454 | L 70,898 | oo | cevevinmriiinenns | ceveisseniiinens | e | o 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .09/28/2015 | .09/22/2017 | ............ 16,080 | ....4,022,543 | ..coococcvcicicccineas 238.9500 | ....... 107,896 | oovevveecercenccecrens | coveercessescsssssens ..198488 | .| ... QECIEIE:TC I OO X & - T VOO R TS I IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .09/28/2015 | .09/22/2017 25,034 6,262,568 238.7500 | ....... 169,983 313,095 | .....| ... 313,095 | .....226,220 | .o | v | e | e | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .10/14/2015 | 10/13/2017 | cevvvcvcrcecncbT | e 15,197 234.4300 582 989 B74 [ oooeoeeeeemieiiiinns [ eevevmmiiiiinniiinins [ cevimsmeiiiisniinns [ cevesssssesssneeseieens | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .10/14/2015 | .10/12/2018 | ............. 1284 | ...... 321,240 | oo 234.7600 | ......... 15,525 21,908 | e LISTC] 1 I RS PR [N [N IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFUS7RNEY7. | .10/14/2015 | .10/12/2018 | .......... 164,448 | 41138417 | oo 234.6200 | ... 1,999,693 2,823,885 2,823,885 | ..1,751,822 | ....coocouvuuerumenns [ covmmmmnimnimniiinnns [ eovmmsmninnnnninnns [ covsesnsssssnsssnnennns [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .10/14/2015 | .10/12/2018 | ............. 37,067 | ....9,272,643 | ..ooovvvererenncrinnncrcrsecnenes 245.3500 | ....... 286,527 358,506 | ... | ... RITRSTVCT I LS X 7.2 T IO IR RN R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFUS7RNEYY. | .10/14/2015 | .10/12/2018 | ........... 248,268 | ..62,106,768 | .........cocoovercrcrrrcrcriccrers 234.6500 | ... 3,013,976 | ..o [ covririniiiriniiiiinnns coeeeennnni4,257,293 24,257,293 | 12,841,842 | ..o [ e [ e [ i [ 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .10/14/2015 | .10/12/2018 | ............. 37,764 | ....9,447,140 242.6700 328,550 e 427,788 | | 427,788 | ... 287,159 | oo | o [ v | o [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .10/14/2015 | .10/12/2018 | ............ 70,492 | 17,634,181 | coooooioieicicccicceneee 2411500 | ........ 654,867 869,464 | .....| ...... 869,464 | .....575,948 | ...coocoiiiiiirirecss | coreresereresiicreins | v | et | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFUS7RNEYY. | .10/14/2015 | .10/12/2018 | ........... 224,899 | ..56,260,799 | ....oooooovcrieererieiicrcriceneres 239.2900 | ..... 2,260,238 3,065,646 ..3,085,646 [ ...1,995,942 | ......coooouvvevenns [ v [ e [ e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS7RNEY7. | .10/14/2015| .10/13/2017 | ......ccccooe.....84 | oo 21,023 233.9900 824 oo 1,401 950 [ covvoerereerereenis [ eerreessensisienen | sveveeesseessies | eeveeresessiensiens | e 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|  Hed
Prior Year(s) | Current Year Adjustment Refe | Effectiv
Schedul | Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se
el ) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep
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
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.A.CV. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .10/14/2015 | .10/13/2017 | ............ 1878 | ....... 469,808 | ..oooovveereriiiiiriiiiisiniieiinans 234.3400 | ......... 18,085 30,716 |..... 30,716 | ........ LR LT N VNN IR IS DR 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity....  N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .10/14/2015 | .10/13/2017 | ........... 1791 | 2,949,722 | oo 234.5800 | ....... LRV R N I ..190,338 | ... | ..o QICIURCHCTC I OO 0 X2 SRR [T (TS (S IO 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .10/14/2015 | .10/13/2017 | ........... 14,304 | ....3,578,366 | ..ooooverererireririniniririiininans 2391700 | ....... 105,995 | coovevvvvcerrcneenenens | coveeresesssssssssssns LAT5372 || AT IO [ 72T IR [N IS IR R 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .10/14/2015 | .10/13/2017 | ............ 4,986 | ....1,247,360 243.0800 29,419 46,452 | ..... e 86,452 | 34,722 | oo [ v [ e [ e [ 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co 7H6GLXDRUGQFUS7RNEY7. | .10/14/2015 | .10/13/2017 22,476 5,622,644 240.2300 256,789 | .....| ...... 256,789 | ... 186,981 | ..ccoocoiiiiiiiicicss | v | e | e | s 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |&Co TH6GLXDRUGQFUS57RNEYT. | .10/14/2015| .10/13/2017 | ............ 50,494 | ..12,631,557 240.1400 353,962 580,421 | ....| ...... 580,421 | ..o0422,255 | coooveeveeeieens [ e [ e | e | s 003......
Equity Basket Options CALL - Rainbow Equity/ | Citigroup Fin
Options VAGLB Hedge - Indexed Universal Life.... | N/A........ Index | Products Inc TH6GLXDRUGQFUS7RNEYY. | .10/16/2015 | .10/14/2016 | .....29,982,286 | ...29,982,286 | ......ccccooeveveevccvicrrrrcree 2,023.8600 | ..... 1,238,268 635,767 | .....| ... 635,767 | ..... (Ui VA [T IS IR IR R 003......
S&P500 Index CALL Spread (SPX) Equity/
Options VAGLB Hedge - Indexed Universal Life.... | N/A........ Index | Wells Fargo & Co  7HBGLXDRUGQFUS7RNEY7. | .10/16/2015 | .10/14/2016 | .............. 7,181 | 15,570,152 | oo 2,023.8600 | ....... 716,655 | ..ooooeecvceecennns | o ceeeennn 1,033,628 | ... 1,033,628 | ... 284,367 [ oo [ e | v [ e | e 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co THBGLXDRUGQFUS7RNEY7. | .11/05/2015 | .10/30/2017 | ..............3,880 | ........ 970,561 | wooooereerriieiiiisenecnieiies 235.1100 | .......... 31,698 60,986 | ..... 180,986 | ... A1T04 | e | v [ e | e [ e 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/05/2015 | .10/30/2018 | .......... 154,362 | ...38,615,143 | ...coccoccvevcccvcrcccvcrcsnaes 2354900 | ... 1,643,953 2,551,954 | ... 12,551,954 | 1,592,236 | ....ooocveveveririnns [ v [ v [ e [ e 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY?. | .11/05/2015 | .10/30/2018 | ............ 34,352 | ....8,593,399 246.3700 226,377 314,304 | ... | ... 314,304 | ....216,295 | oo | v | e | e | s 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/05/2015 | .10/30/2018 | ........... 217,248 | 54,346,677 | ...coovvvvverrrrcrcrnncrcrsssneres 235.4900 | ....2,313,688 3,591,615 | ... 13,591,615 [ ..2,240,908 | ......ocoovemererenes [ reveviverevinenininns [ eeveviveniniinninns [ eevevisssssiinsesisnens [ eeviens 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co 7H6GLXDRUGQFUS7RNEYY. | .11/05/2015 | .10/30/2018 | ............ 62,615 | ..15,663,731 | .oooovovercrircrcrccsrcrcriccrcns 2436600 | ....... 467,733 674,096 | .....| ...... 674,096 | .....454,503 | .....cooovicivivicas | v | v | e | s 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .11/05/2015 | .10/30/2018 | ............ 57,736 | ..14,443355 | .oooooovviiiiiiicicicr. 242.2600 | ....... 459,582 673,267 |.....| ...... YR YA IV L £ T [N IR IR [N IR 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/05/2015 | .10/30/2017 | .............3,531 | ...... 883,212 235.5700 28,139 54,084 | ... 54,084 | KT 1T 2 [SUUPOIPSPPISPPPOPOPS VPSPPPPPPPPPPPOPOPOTS VPPPOPPPPPPPPPPPOTS DVPSPPPIPSPPPPPPPPPOIIOS DOSPOON 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/05/2015 | .10/30/2017 | ............ 6,039 | ...1,510,716 | cooooovoviieicrcicceccrcrccs 235.3600 | .......... 48,674 93,611 | ... 93611 | ....... (5.3 .25 O VNS RN IS DR 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |& Co TH6GLXDRUGQFUS7RNESY. | .11/05/2015 | .10/30/2017 9,306 2,328,009 235.3600 | .......... 75,007 [ covvvveessessinisnns | covsinssssensessssns 144254 | 144254 | ... CLRU R (s I [— p— 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/05/2015 | .10/30/2017 | ............ 20,270 | ....5,070,823 | ..ooovovoririeircrcnricrcriceccnes 2401300 | ....... 124,054 234544 | .| ... YT OO [ 1o X151 A [T IR IR [N IR 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/05/2015 | .10/30/2017 | ............ 15,703 | ....3,928,323 | ..coccovcvcvcccvcrccccrenans 2436000 | ......... 76,632 | ..ooovvvveevvveivninnns [ covevrisiisniniinninnns ..139,832 | .| JECISRCIC 7 OO [17:1- A0 IO U TS IS I 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .11/05/2015 | .10/30/2017 | ........... 17,328 | ....4,334,890 241.4300 98,079 .. 183451 || 183,451 | 134,386 | ..o | e [ e | s | s 003......
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1 2 4 5 6 7 8 9 10 1 12 13 14 16 17 18 19 20 21 22 23
Cre
dit
Qual

Cumulative ity of|  Hed

Prior Year(s) | Current Year Adjustment Refe | Effectiv

Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se

) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep

Description of Iltems(s) Hedged, Used for 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

Description Income Generation or Replicated (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.A.CV. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/05/2015 | .10/30/2017 | ............. 29,835 | ....7,463,486 | .....ooooriierirceiicririaenen 241.0500 | ...... 172,744 324,307 | .....| ... KTV A (s [ [N N RN [N IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/05/2015 | .10/30/2018 | .............2,860 | ....... ALY £ 235.2200 | ........ 30,807 e 47,894 29,794 | oo [ v [ o [ o [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/05/2015 | .10/30/2018 235,520 | ..58,917,628 | .....coovvvervverercvrrercrrssreres 240.3000 | ....2,044,312 3,057,313 13,057,313 [ 1.2,002,399 | ...ooouvvevevererinns [ reveviverininenininns [ eeveviieniniinninns [ eevesisssisiinsesisinns [ e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/16/2015 | .11/10/2017 | ........... 34,815 | .....8,709,270 239.1600 229,430 e 831,332 | | TR 7. IO 1 1o I [N U IR [ B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co TH6GLXDRUGQFUS7RNEYY. | .11/16/2015 | .11/12/2018 | ............1,287 | ....... 321,853 ....232.9900 23,897 | .o 14449 | o [ s [ s [ e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS57RNEYY. | .11/16/2015| .11/12/2018 | ............ 1,473 | ........ 368,448 | oo 233.2200 | .......... 17,380 27,080 | . 16,418 | oo [ e [ oo | e | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/16/2015 | .11/10/2017 | ...............810 | ...... 202,695 | .oooovovereneneneicennenereees 2331100 | oo 7,487 14202 | L 9437 | oo [ e [ e [ e [ 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co THBGLXDRUGQFUS7RNEYY. | .11/16/2015 | .11/12/2018 | .............1,620 | ........ 405,317 | v 233.5500 | .ooveerne 18,876 29,357 | .o AT867 | cooeveereververnes [ eermrerersnniinrenns [ reverenervereienns | cereveriiesessennenes | veees 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc..cee. VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co TH6GLXDRUGQFUS57RNEY7. | .11/16/2015 | .11/12/2018 230,355 243.7000 6,952 9,951 8,692 | oo | eveeceeeeeeneienns | eeeeereeriennis | eeereseeeeseseenes | oo 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/16/2015 | .11/12/2018 137,838 | ..34,481,429 | ..ccoooovcvivcccvcrccccccneas 2335100 | ..... 1,607,185 2,501,950 12,501,950 [ ...1,522,008 | .....ocooveuevevenns [ reverimenirinnninines [ eevivinnniiiininins [ e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/16/2015 | .11/12/2018 | ............ 21,452 | ...5,366,487 | ..ooovorvrriiiireieiricieici 244.1800 | ....... 158,317 225465 | .....| ...... 225,465 | ... 152213 | oo | v | e | e | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/16/2015 | .11/12/2018 933,239 233.1600 | ......... 44,133 e B8TT4 | LR 1T A N U IR IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFUS7RNEY?. | .11/16/2015 | .11/12/2018 192,378 | ..48,125,230 | ..cccocvcvevcvcvcrcccrcrcrinans 233.6200 | ..... 2,233,506 | ...ooouvereriiiiirinins [ onririniiiiiniiiiinnns creveennnn: 3,474,851 L3 AT4851 | 12,116,553 | oo [ e [ e [ e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/16/2015 | .11/12/2018 | ........... 31,689 | ....7,927,195 | .oooooioioiciiieieere 241.7800 | ....... 260,479 381,561 | .....| ...... 381,561 P71 I [ NN IR [N I 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/16/2015 | .11/12/2018 | ............ 54,093 | ..13,531,840 | .cooovoverrrrrrncrinrrercrrecnene 240.2000 | ........ L (515 A I IR coeeeennennnn09,299 || i 709,299 | ..o 462,863 | ..o | cererercreresiiesiins | v | oo | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/16/2015 | .11/12/2018 | ............. L 1915,348 | s 239.2500 | ......... 70,287 | .ooooveevvevieeiviinnns [ covvemisnissanninninnns e 105,509 || e 105,509 (G104 [ RN NN I IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .11/16/2015 | 11/10/2017 | ..oooccveeerenn 271 | 67,701 233.3700 2,468 e 4080 | 3121 | e | e | s | e | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/16/2015 | .11/12/2018 220,817 | ..55,239,608 | ......oocoocrreerercrrrercrreenere 238.3300 | ....:2,108,803 | ..o | e 3,189,134 13,189,134 | 2,044,034 | ......ocoooemeririnns [ v [ e [ e [ e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/16/2015 | .11/10/2017 | ...............553 | ....... 138,456 233.3500 5,053 9,582 (311 [N U TN IR I 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS7RNEY7. | .11/16/2015 | 11/10/2017 | ......ccrs227 | oceevec 56,856 233.3700 2,073 3931 2,621 | oo [ eerrererneninne [ | e | e 003......
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Statement as of September 30, 2016 of the NAT'ONW'DE LlFE & ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cre
dit
Qual

Cumulative ity of|  Hed

Prior Year(s) | Current Year Adjustment Refe | Effectiv

Schedul | Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se

el ) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep

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

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.A.CV. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/16/2015 | .11/10/2017 | ...........cccc. 366 | ... 91,654 241.1500 2,143 3,980 ... 3,980 2,897 [ covevevevevnnevennnns [ eevnnnneenennenennens [ eevennneeennneenens [ eevensneeesnseessennees [ ceneens 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity....  N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/16/2015 | .11/10/2017 | ............ 6,391 | ....1,598,695 233.4500 58,027 ..110,063 | .| ..o 110,063 | ........ AR 1:1: T [N NN (SN I DR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/16/2015 | .11/10/2017 | ........... 15,575 | .....3,896,242 | w.oooovererririrririnininans 239.1200 | ....... 102,951 | coovevreecerneenenenens | cevveeeesssessssssesns ..193456 | .....| ... 193,456 | ......138,037 | oo | covvvesrseseessessses | ceveeesssssesssssns | covesessessessesssssans | covee 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEY?. | .11/16/2015 | .11/10/2017 334 83,626 238.6900 2,266 4,267 | ... coeeeennni4,267 3,031 [ cooevevereveviveninns [ v [ e [ e [ e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co 7H6GLXDRUGQFUS7RNEYY. | .11/16/2015| .11/10/2017 | ... .91,561 239.0800 2,423 4558 | ... 4,558 3,251 [ oo [ v [ o [ o [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |&Co THBGLXDRUGQFUS7RNEY7. | .11/16/2015| .11/10/2017 | .............7,942 | ....1,986,753 | ...ovoovrrrerrrirrrererireriaane 241.9200 | ......... 44,395 81,787 | ..... 81787 | 59,956 | ovevveereereeriens | erereeereeeisnenies | oo | oo | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/16/2015 | .11/10/2017 | ............ 16,209 | ....4,054,808 | ...occoocvevcccvcrcccicrerinens 2384000 | ....... 111,679 210,650 |.....| ...... YA TVXCICIVRN OO Lo (- [ OO T IR B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |& Co THBGLXDRUGQFUS7RNEYY. | .11/16/2015 | .11/10/2017 | ...ovvovvvrennne 826 | ....... 206,705 | ..o 240.8900 | ............ 4,916 9,136 | ... 9,136 6,634 | ovvrerecerienee | e | e | e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co THBGLXDRUGQFUS7RNEY7. | .11/16/2015 | .11/10/2017 | ............ 13,396 | .....3,351,051 | coovorireeieinns 2334900 | ........ 121,364 230,226 | ....| ...... 230,226 | ... 153,759 | .o | e [ e | e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/16/2015 | .11/10/2017 | ................ 294 | ... 73,630 233.8000 2,622 4977 | .... e 8977 3,337 [ coveiiiereveierininns [ v [ e [ e | 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/16/2015 | .11/10/2017 | ............c.ccc. 79 | e 19,855 242.0600 440 809 | ... 809 17 2 [UOURORRSSSUSSSSSOOONS UVSSOSSSOSOSSOPSOOOR DUSSSSSSOSSSSSOOPIOS DUOSSSSSOSSSSTOOSSSOOOON OSSO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/16/2015 | .11/12/2018 | .............1,955 | ...... 489,043 | ooooovveeeeieieieiininersnienienans 2417300 | .o 16,109 23604 | ... 23604 | e LT LG RS IR IR IR R 003......

Equity Basket Options CALL - Rainbow Equity/ | Goldman Sachs

Options VAGLB Hedge - Indexed Universal Life.... | N/A........ Index | Group TH6GLXDRUGQFUS7RNEYY. | .11/17/2015 | .11/15/2016 | .....28,207,161 | ...28,207,161 | ...cccccvvcvvcvcccccvcccccrcens 2,023.0400 | ... 1,429,539 562,632 | .....| ... 562,632 | ... ((7(SREIVEE) N R IS [T IR R 003......

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

Options VAGLB Hedge - Indexed Universal Life.... .|Index | Ltd 7H6GLXDRUGQFUS7RNEYY. | .11/17/2015| .11/15/2016 | ... ...15,555,104 .2,023.0400 1,075453 | .... 21,075,453 | 314,920 | o [ i [ s [ i [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc..ees VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |& Co TH6GLXDRUGQFUS7RNEY7. | .11/24/2015 | A1/17/2017 | ..o 54 | s 13,474 233.9300 486 906 |..... 906 B08 [ oo | e | oo | oo | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/24/2015 | A1/17/2017 | oo 43 | 10,829 234.1400 386 720 | ... 720 | oo L1 R IR [T [N IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity....  N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/24/2015 | .11/17/2017 934 233,672 2433000 | ........... 4,895 8,748 | ... 8,748 | ........ (11 [N N T IR B 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 | ........ AT,057 | oo 233.9300 | .ovveeene 15,038 28,030 |..... 28,030 | ........ JECRIU/CI [FRRRIIRPOO SPPORRSORRPON PSSRSO IPRPORTOORRR IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co TH6GLXDRUGQFUS7RNEYY. | .11/24/2015 | A1/17/2017 | w.cccvere0 1,737 | 434,463 ....234.2100 28,770 | o | 028,770 [ 11iii19,372 [ v [ i [ v [ eevisisseisiisesisisens [ v 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Obtions...................... VAGLB Hedae - Fixed Indexed Annuitv.... | N/A........ Index |&Co TH6GLXDRUGQFUS7RNEQ7. | .11/24/20151 A1/17/2017 | ................ 906 | ... 226.577 241.9400 5.163 9.348 | ... 9.348 6.845 | ..o i D D L 003......
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1 2 4 5 6 8 9 10 1 12 13 14 16 17 18 19 20 21 22 23
Cre
dit
Qual

Cumulative ity of|  Hed

Prior Year(s) | Current Year Adjustment Refe | Effectiv

Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se

) of Premium Premium o Valuation Exchange Year's Value of e Incep

Description of Iltems(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at

Description Income Generation or Replicated (a) or Central_Clearinghouse Date Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.A.CV. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/24/2015 | 11/17/2017 | .......c...... 670 | ..ccccc. 167,537 234.1600 5,967 1124 | TABE | oo [ reverinevivinnnininns [ rovevissnissssnenns [ eevesssssesssssssssenns [ o 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/24/2015 [ 11/17/2017 | ........... 14,013 | ....3,505,377 | oo 234.0700 | ....... 125412 233,860 | .....| ...... 233,860 | ... 157,184 | cocoocoiccccciccicss | v | v | e | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/24/2015 | . 530,234 2414300 | ......... 12,463 22662 | ... LGS [ RS IR IR IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/24/2015 | 11/17/2017 | ............ .....1,302,981 238.8000 35,783 086,175 | e LICKe e RN RN IR IR DR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co TH6GLXDRUGQFUS7RNEYY. | .11/24/2015 | A1/17/2017 | .............744 | ...... 186,104 ....242.0200 .7,636 5,596 [ ..voveveveveveveninns [ v [ o [ o [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFU57RNEY7. | .11/24/2015 | . 929,915 239.3200 | .......... 24,794 5,701 K772 I IO [T USRI IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/24/2015 | 11/17/2017 | ................866 | ....... 216,609 239.5900 5,680 10,463 | TAT [ v [ i [ v [ o [ e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co THBGLXDRUGQFUS7RNEY7. | .11/24/2015 | 11/17/2017 | ............ 10,320 | ....2,581,539 | ..coovireeens 239.8900 | .......... 66,561 | ... [ e 122,295 | 122,295 | ... 87,820 [ ovooveeereerererns [ rerereerirerrinenns | verrneeinsenies [ e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .11/24/2015 | 11/17/2017 | ............. 23,536 | ....5,887,721 | oovoorreeriererii 239.5500 | ........ 154,866 285120 | .....| woeee 285,120 | .....204,045 | ...ccoooiiiiriiiin | e [ i [ e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/24/2015 | .11/19/2018 | ............ 359,945 234.4600 | ......... 16,389 25057 | ... LTSI RS IR IS IR IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/24/2015 | .11/19/2018 | ............ 1,042,639 | 233.9600 | ......... 48,431 e 14240 | L1 2 I [ NV [N I IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/24/2015 | .11/19/2018 | ............1,975 | ....... 494,181 234.0100 22915 035,109 | e WA I:7:X I S IS IR IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/24/2015 | .11/19/2018 | ...............300 | .......... 75,020 244.6000 2,210 3,086 2,087 [ oveeevevevnnenennnns [ eevnennenennnnnennens [ eevnennensnnnenenns [ eevennnseessnseessnnees [ ceneens 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/24/2015 | .11/19/2018 | ........... 84,412 | 21,116,483 | oooooroveieireer 2341100 | ....... 974,958 | ...oooooeoeevcrirnnnnns [ covnmrmnniminnnininnnns coeeeennnn 1,493,471 LA93ATT | L913432 [ e [ s [ i [ i [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/24/2015 | . 2 AT9,976 | o 2446100 | .......... 73,063 | ..ooovvvvvvrmviinnnnnns [ covesmmmisssmnninnnnnns e 101,970 || e 101,970 | ........ (SIS 15 A [ NS RS IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/24/2015 | .11/19/2018 | ............ .....1,358,536 234.0200 62,941 e 96,473 58,943 | ...ooovereveievininns [ v [ v [ e [ e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .11/24/2015| .11/19/2018 | .............3,438 | ........ 860,173 242.2300 28,161 40,507 | 26,873 [ oo | e | e | e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .11/24/2015 | . 139,856 | ...34,986,482 | ...covovuuririiiririiiririiininaas 2341200 | ....1,615,342 | oo | e o2 473,315 2473315 | 1,512,894 | oo [ v [ e [ e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/24/2015 | .11/19/2018 | ............ .....2,056,770 241.6300 69,146 100,102 || 100,102 (STC0TCIS T [N RN IR I IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS7RNEY7. | .11/24/2015| .11/19/2018 | ............ 38,872 | ..9724.312 | oo 2421200 | ........ 319,920 [ oo | e e 860,722 [ | 460,722 | ......305,358 | cooucvueerirrernns [ e e | e | e 003......
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cre
dit
Qual

Cumulative ity of|  Hed

Prior Year(s) | Current Year Adjustment Refe | Effectiv

Schedul | Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se

el ) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep

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

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.A.CV. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/24/2015 | .11/19/2018 | ............ 16,671 | ... 4,170,327 | oo 240.2800 | ....... 148,869 218204 | ... | ... YR 07N OO 1 £ T T RN IR IR IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity....  N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .11/24/2015 | .11/19/2018 | ......... 144,030 | ...36,030,432 | cccoccvcvevcccccrcccrcreinens 238.7900 | ... 1,371,161 2,036,371 | ... 12,036,371 | ..1,308,993 | ......ccoveevevevenns [ eovevimvvinininininns [ eovinnmininininnnns [ eovenenssssisssssininns [ 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 80 20,088 234.4800 588 1314 | ... 1,314 885 [ .oouveeeuemeniiinnns [ eevvssmniniinniiiinns [ eevsssssnssssnienns [ e | 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 | ............ 8,332 | ...2,084,281 | ..ooooooiiiiiiircicinncncrcenes 239.2200 | .......... 45,991 | e | e 103,542 | | 103,542 | ........ 72T NS DO IR IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co TH6GLXDRUGQFUS7RNEYY. | .12/04/2015 | .11/30/2017 | .............1,560 | ....... 390,230 242.7300 6,879 15,335 | .... 5335 | 11,272 | s [ v [ o [ o [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |&Co TH6GLXDRUGQFUS57RNEYY. | .12/04/2015 | .11/30/2017 | .............2,440 | ........ 610,418 | covvoreereeeeees 240.0900 | .......... 12,737 28,686 | ... 28,686 20577 | covvveeeereeerens | evereerersnsneses | eovereneieiissies | covereerssieeenies | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/04/2015 | .11/30/2017 | ............ 8,887 | ...2,223,219 | .o 239.7300 | ......... Ly 0151 T TS IO 106,926 | | e 106,926 | ........ (2T [ N NS IS IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |& Co THBGLXDRUGQFUS7RNEY7. | .12/04/2015 | .11/30/2017 | .....ccvvveee. 7,619 | .....1,906,047 240.1000 39,773 89,513 | ..... 89,513 | ........ 64,214 [ oo [ e | v [ e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |&Co TH6GLXDRUGQFUS57RNEY7. | .12/04/2015 | .11/30/2017 22,368 5,595,491 239.9000 | ........ 118,325 266,196 | .....| ...... 266,196 | .....190,585 | ....vooereerrienns [ e [ e | e | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/04/2015 | .11/30/2017 | ............. 1,586 396,776 234.7200 | ......... 11,467 25621 | ... 25821 | LA LA R [T IR [N R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/04/2015 | .11/30/2017 | .............. 677 | oo 169,418 | e 234.4900 | ........... 4,957 11,075 | .... 11075 | TAB9 | oo [ v [ eovvsssssssssnnnnns [ covssssssssssssssssenes [ coneees 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/04/2015 | .11/30/2017 | .covvvvvveeeeee. 716 | o 179,107 234.2200 5,320 11,878 | .... 11878 | T973 [ coveeevevevivereninns [ revevisevsvinsnenenes [ eevesssssesssnsinns [ eevesssssessssssssssens | ceneens 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/04/2015 | .11/30/2017 | ............ 4,332 | ....1,083,791 234.2500 32,146 71,760 | ..... e T1760 | e LIS LT [ U NN I IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/04/2015 | .11/30/2017 | ............ 1415 353,941 242.5800 6,296 14,057 | .... e 14057 | LLCRCTECIN R NPT IR [N IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/04/2015 | 11/30/2017 | ....c0e000e.. 5,675 | 0l 1419746 | s 2344800 | .......... 41,544 92,863 |..... 92,863 (5725 {* I NS NS IS I B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/04/2015 | .11/30/2017 | ............. 7,057 | ....1,765,382 234.3600 52,010 116,211 || 116,211 | ........ £ T R U NN I DR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co THBGLXDRUGQFUS7RNEY7. | .12/04/2015 | .11/30/2017 | .....covveveee 3217 | e 804,885 | ....ovovorrreinii 241.6300 | .ooveeene 15,251 34,144 | ... 34,144 | 24,851 | oo | e | e | e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/04/2015 | .11/30/2018 | .............1,328 332,298 234.8900 | .......... 12,951 22,718 | ..... 22718 | ....... JICHCL<IC T RS RN IS IR IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/04/2015 | .11/30/2018 | ............. 5420 | ....1,355,825 234.6000 53,494 93931 | ... 93931 | ....... L5 41573 R [ R NS IR IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .12/04/2015 | .11/30/2018 | .............. 7,158 | 790,578 | oo 234.5300 | .......... 70,862 | .oooveeeeeereeeees | ceverrsereiireennnns e 124,446 | | 124,446 | ... 76,306 [ oo [ e | v | 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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Cumulative ity of|  Hed

Prior Year(s) | Current Year Adjustment Refe | Effectiv

Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se

) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep

Description of Iltems(s) Hedged, Used for 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

Description Income Generation or Replicated (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.A.CV. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/04/2015 | .11/30/2018 | ............. 4775 | ....1,194,622 245.1900 29,226 e 47,710 32,322 | covovevevevnnerennnns [ eeveennenennnnnnnnnns [ eevnenneenennennnns [ eeeennneeesnnneenennens [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/04/2015 | .11/30/2018 | ............ 97,428 | ..24,372,561 234.5000 965,510 cieeennn 1,696,214 1,696,214 | ..1,039,715 [ ..ooooooveeevcviriens [ v [ o [ o [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/04/2015 | .11/30/2018 | ............. 21,420 | ...5,358,315 | ooooorvvererrrercrcernercrssesenes 2452700 | ........ 130,659 212,990 | .o | oo 212,990 | 144,380 | oo | oo | e | oo | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/04/2015 | .11/30/2018 | ............. 29,716 | ....7,433,832 234.6300 293,003 514,309 | .....| ... LT CTOie I OO £ T [URORN UO UT IR B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co TH6GLXDRUGQFUS7RNEYY. | .12/04/2015 | .11/30/2018 | .............4,880 | .....1,220,881 242.5200 33,821 56,780 JRCTALCI:ICTN T NPT [T [N R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS57RNEYT. | .12/04/2015 | .11/30/2018 | .......... 115,022 | ..28,773,894 | w.oooovveerveeeeees 2345100 | .....1,139,868 2,001,616 02,001,616 [ ...1,227,052 | ovooeeeeeeeeevens | eveeeereriieniinis | eeeeeeeriesenies [ eeereenesiee s | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/04/2015 | .11/30/2018 | ............ 12,971 | ....3,244,930 241.9000 92,746 oo 166,145 | | 156,145 | .....103,008 | cocoovercvcccrcrcacs | covsvemesrsssssisnses | cevsvesssssssisiees | covvsessessessessssiins | o 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co THBGLXDRUGQFUS7RNEY7. | .12/04/2015 | .11/30/2018 | ............. 33,334 | ....8,338,828 | ...oocovvrerrrrrerrrei 2425900 | ........ 230,338 386,320 | ... | weouen 386,320 | ......256,347 | ..o | e [ e | e | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .12/04/2015 | .11/30/2018 | ............. 24306 | ....6,080,369 | ....occcooomrriiirrriiienrrii 2411100 | ....... 180,107 305,356 | ... | ... 305,356 | ......200,053 | .oooriveerieeniens [ e [ e | e | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/04/2015 | .11/30/2018 | ............. 20,444 | 5114311 | o 240.5600 | ........ 155,171 264,467 | .....| ...... WL A OO 2 - N OO IR IR B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .12/04/2015 | .11/30/2018 | .......... 170,279 | ..42,597,007 | cccoovovcvcvcccccvcccicccnens 239.2500 | ... 1,372,452 2,357,935 12,357,935 | 1,518,465 | ....oooooveeveveriens [ v [ o [ o [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/15/2015 | .12/08/2017 369 92,432 231.9400 3,163 6,891 | oo L £ I [T IS DO I B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/15/2015 | .12/08/2017 | .............. 1,502 | ....... KL 231.7600 | ......... 12,979 0028262 | ... LETC72< T8 TS [N [N [N R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/15/2015 | .12/08/2017 | ................ 127 | e 31,645 | oo 231.1200 | ...oococeens 1,132 e 2454 | LT PR [N [T [N I 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/15/2015 | .12/08/2017 | ....cvvovveeeeeee 309 | s ) 2 T 240.1300 1,635 3,639 2,806 [ .evovevevevevevennnns [ revnnnnenninnnnnnnnns [ eevsnnnnennnnnnnnns [ eevennsesesssenennnnens [ ceneens 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/15/2015 | .12/08/2017 | ................ 675 | ..o 168,858 | ..ooooveveririniririiiiiiiriiininans 235.0700 | .......c... 4,847 10,722 | 7,263 [ oo [ rovevemsnsnsnsnenenns [ eovevsssssssssnenes [ v [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .12/15/2015 | .12/08/2017 | .............. 8,227 | ... 2,058,186 | ...coovvvvrvrrrirrrrinens 231.9700 | .......... 70,345 | oo [ e e 153,225 || 153,225 99,644 [ oo [ e | v [ e | 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/15/2015 | .12/08/2017 | .............2,997 | ........ TA9.84T | oo 2395700 | .eoooveene 16,426 00000e36,580 | ... 501515 [N NS RS IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/15/2015 | .12/08/2017 | .............. 1,867 | ....... AB7, 111 | i 231.8000 | ......... 16,114 35,204 22,813 [ oo | v | e | e | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS7RNEY7. | .12/15/2015 | .12/08/2017 | .............. 7,591 | .. 1,898,982 | ..o 232.9200 | ......... 61,564 | ... [ e e 134,888 | | s 134,888 | ........ 88,866 [ ...ooveeerrererer [ e | v [ e | e 003......
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1 2 4 5 6 7 8 9 10 1 12 13 14 16 17 18 19 20 21 22 23
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dit
Qual

Cumulative ity of|  Hed

Prior Year(s) | Current Year Adjustment Refe | Effectiv

Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se

) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep

Description of Iltems(s) Hedged, Used for 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

Description Income Generation or Replicated (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.A.CV. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/15/2015 | .12/08/2017 | .............. ....1,913,149 236.6000 50,169 PRIy Y 0 OO I 11,573 | ........ (ST N O RS IS DR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/15/2015 | .12/08/2017 | ............ 1476 | ....... 369,221 | ooooovoceerereee 240.5700 | ........... 7,601 16,890 | (N E: U [T PR U [N IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/15/2015 | .12/08/2017 | ............6, 1584831 | s 2371100 | .oovvenens 40,356 89,750 62,270 | oo | v | eeereeeeeiisens | cevevesensnnneneenes [ e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/15/2015 | .12/08/2017 | ............ 19,153 | 4791425 | oo 238.0700 | ....... 115,112 256,375 | .....| ...... AT R £ T IO (o (1T [N U RN [N B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co TH6GLXDRUGQFUS7RNEYY. | .12/15/2015 | .12/08/2017 | ............1,544 | ....... 386,240 240.1700 8,152 8,133 [ /cIcIC TN U [T [T IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS7RNEYT. | .12/15/2015 | .12/08/2017 | ............ 17,935 | ... 4,486,635 | .oovoorrrerieeeieiea 2376400 | ... 110,659 246,302 | ... | ... 246,302 | ... 171,897 | oo [ e [ oo | e | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/15/2015 | .12/10/2018 | ............1,201 | ....... 300,475 | ooovovecerenenererceeeeneneenee 231.8200 | .......... 13,465 23553 | oo LICHCLCT A RS [N [N [N R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options. VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFUS7RNEQT. | .12/15/2015 | 12/10/2018 | ........ ....2,185,305 232.1800 96,529 168,706 | .....| ..... 168,706 | ... 100,475 | oo [ cvenvcnisens [ v [ oo [ 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .12/15/2015 | .12/10/2018 | ............ 15,629 | ....3,909,768 | ...coovrvviirriicrrens 231.8800 | ........ 174,733 305,700 | ... | weuues 305,700 | ... ABTATT | oo | e [ e | e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/15/2015 | .12/10/2018 | .............3,708 | ....... 927,653 242.1700 26,477 44164 | 2 X I RN VRN IR I IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/15/2015 | .12/10/2018 | ........... 84,784 | ..21,209,648 | .....ooovvrcvirrrerricicieriieiee 232.1400 | ....... 937,715 | ooooeeeeeeemnniminnnns [ eormmmmnmimsnnninnnnnns cieeeenn 1,640,171 ..1,640,171 LS (G- N NN IR IS IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/15/2015 | .12/10/2018 | ............ 2483816 | o 2433400 | .......... 67,119 | coooovvveeermniiinnnnns [ eovevmmssisnmniinnnnnns e 110,843 || 110,843 | ........ WK 7 I OIS RN R B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFUS7RNEYY. | .12/15/2015 | .12/10/2018 | ............. 29,180 | ....7,299,576 | ..ooovvvereriicririsricrericcrens 232.0000 | ...... 324,769 567,854 | .....| ... 567,854 | .....337,466 | .....ccooiocciivicss | coverrccieresiiciiins | e | e | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/15/2015 | .12/10/2018 | ............ e 1702,897 | e 240.7900 | .......... 51,803 87,301 | LSIGKe (VI [N NN [T I IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/15/2015 | .12/10/2018 117,480 | ...29,388,742 | oo 232.0200 | .....1,306,375 2,284,280 12,284,280 | ..1,357,838 | ..ooooueveveveririnns [ reverinerininenininns [ reveviieniniinninns [ e [ e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/15/2015 | .12/10/2018 | ............ 16,800 | ....4,202,733 | oo 239.2800 | ....... 136,753 232,988 VLt OO Lo £ [N RN T [N I 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .12/15/2015 | .12/10/2018 | ............. 20,293 | ....5076,419 | .cooooiivirrrerrii 240.8700 | ........ 153,819 259,154 | .| ... 259,154 | ... 169,092 | .oooocverivi | s [ s | e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/15/2015 | .12/10/2018 | ............. 28,285 | ....7,075,768 238.7500 235,897 coeeeennennn 802,907 | | e 21072 o7 A LY £ I NN RN IR IO IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/15/2015 | .12/10/2018 | ............ 55,251 | ..13,821,708 | ...coovovvrervccrcrccrccrcriccrcns 238.4600 | ....... LTCICRE 74T I DR e 198,528 | | 798,528 | .....509,240 | ..o | coveveccreresiicsiin | v | e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS7RNEY7. | .12/15/2015 | .12/10/2018 152,663 | ...38,190,161 | .oooovvrererrerrerirecrrerienens 237.2400 | ..... 1,360,227 2,342,626 2,342,626 | L AATETB8 | ... [ oo [ [ [ s 003......
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Statement as of September 30, 2016 of the NAT'ONW'DE LlFE & ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cre
dit
Qual

Cumulative ity of|  Hed

Prior Year(s) | Current Year Adjustment Refe | Effectiv

Schedul | Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se

el ) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep

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

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.A.CV. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2017 | ................ 628 | ....... 157,068 231.9600 5619 11,730 | .... 11730 | 7545 | oo [ v [ v [ e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity....  N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2017 | ............ 2,09 | ... 524,420 | .ooooooiereree 232.1300 | ........ 18,595 38844 | ... ......38,844 25,045 | .ooooocveveveverenns [ v [ v [ o [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2017 | ............ 11,277 | 2,821,034 | o 232.0400 | ....... 100,477 209,869 | .....| ...... WLV R oIS T OO Kt TV [N IR IR [N IR 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 LA24153 | 124,153 | ....... RS 4671 A N DTS IR IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co TH6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2017 | ... ...1,019,277 ....236.7100 59,376 | ..... 59,376 | .......40,549 [ ...oooooooieieveicens [ v [ v [ o [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |&Co TH6GLXDRUGQFUS7RNEYT. | .12/29/2015 | .12/28/2017 | .............4,476 | ....1,119,624 239.9300 25,332 53,806 | ... 53,806 | ........ 38,047 | oo | oo Lo oo | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2017 | .......... 51,261 | ..12,823 484 237.3600 338,836 719,696 | .....| ...... 719,696 | ... 495,129 | cocoocciiicccvcceces | covevescreresiicsiins | v | e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |& Co THBGLXDRUGQFUS7RNEY7. | .12/29/2015 | .12/28/2017 | .........c.... 2,689 | ... 672,565 | ..o 237.6600 | ......... 17,449 37,094 | ... 37,094 | L 25,806 [ ..ovvooeoreerirenns | cereriserenninenns | ceveieenssiinens | e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co THBGLXDRUGQFUS7RNEY7. | .12/29/2015 | .12/28/2017 | ............ 13,879 | ..34T1,976 | ..coooooicriicesccc 237.5600 | ......... 90,630 | .o [ e ...192,608 | ... ...... 192,608 | ... 132,806 [ ....ovorvveveeirns | o [ v | e [ e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2018 | .............. 1,507 | ....... 376,994 | .oooovoieiireieieneneene 232.3400 | .......... 17,105 28991 |..... 28991 | ...... LA <] 1 IR PR [T IS IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2017 | ................ 325 | ... 81,182 232.3900 2,840 5938 .. 5938 3842 | oo [ v [ o [ o [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2018 | ................ 544 | ... 136,040 232.1100 6,227 10,564 | ..... cverrn 10,564 (532510 USRS IS [N I B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2018 | ............ 17,782 | ....4,448,355 232.2700 202,360 343,098 | ... | ... KX VietC I (1 Y £ T [N IR T [N IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2018 | ............ 39,626 | ....9,912,780 | .oooovorrrrrirriririeieree 232.1800 | ....... 452,526 | e | e L. T67482 | ... . 767,482 | ... 452,660 | ..o | v | v | v | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .12/29/2015 | .12/28/2018 | ............ 11,202 | ....2,802,225 | oo 2425500 | .......... 81,773 | oooeveeeevvmniinninnns [ wovevemssisssssiinnnnns 2131638 || 131,638 | ........ RELo 5 I [ VNS NS IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2018 | ............ 84,445 | 21124811 | oo 232.1000 | ....... 967,742 | ..ooovovevevivviininnns [ covviriniiisiniiininnns 1,641,092 | 21,641,002 [ 966,994 | s [ i [ e [ e [ 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co THBGLXDRUGQFUS7RNEY7. | .12/29/2015 | .12/28/2018 | ............ 12,983 | ...3,247,885 | ..coovvvvirrcrrnans 242.7100 | ......... 94128 | oo [ e e 151,248 || 151,248 | ....... 99,268 [ .vooveeevrrererern [ e | v [ e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2018 | .......... 108,741 | ...27,202,701 | oo 232.2800 | ....1,236,388 2,097,230 |..... 2,097,230 | . 1,238413 | ..oooooeveeiierininns [ v [ e [ e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2018 | ............ 31,016 | .....7,758,870 240.1200 252,777 e 14,469 | | 414,469 | .....265,857 | ...ccoioveccieveces | covevescrcrescicieies | ceveeesesisesiiines | e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .12/29/2015 | .12/28/2018 | .......... 163,139 | ..40,810,950 | ...ovoovvvrverrrrrrreii 232.0600 | ..... 1,872,840 | ...oooooeecve | o JRRSOONC I £ (T B LTS TT6 | L A870,398 | oo [ e [ e | e | s 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 4 5 6 8 9 10 1 12 13 14 16 17 18 19 20 21 22 23
Cre
dit
Qual

Cumulative ity of|  Hed

Prior Year(s) | Current Year Adjustment Refe | Effectiv

Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se

) of Premium Premium o Valuation Exchange Year's Value of e Incep

Description of Iltems(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at

Description Income Generation or Replicated (a) or Central_Clearinghouse Date Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.A.CV. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2018 | ............ 67,043 | ..16,771,507 239.6000 559,140 920,047 | .....| ...... 920,047 | .....587,285 | ..ocooeccicvaces | coverescreresiscseies | cevvveserisssiienes | v | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/29/2015 | . 157 39,315 2324200 | ........... 1372 2871 | . IECI<T: T PR ORI [T [N IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2018 | ............ 45,690 | ...11,429,863 | ..oooovvrereriiiniriniieniniiininens 240.2500 | ........ 370,091 606,497 | .....| ...... 606,497 | .....389,5071 | ..ococcrereies | corererereressreseins | v | v | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2017 | .............. 1234 | ... 308,790 | ooovovecerereeerercsenenereeenens 232.4600 | ......... 10,751 22507 | ....... LT RS [N IR [N R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co TH6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2017 | ............1,940 | ....... 485,378 ....231.7200 23,509 | ..ooooecveveveveninns [ v [ v [ e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFU57RNEY7. | .12/29/2015 | . 371 92,777 241.2700 1,932 4,090 2930 | oo | oo oo | e | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2017 | ............. 3454 | ... 864,013 | .oooovoieiereecciccenencre 232.1200 | .......... 30,636 84,029 | L1024 T T NS IR IS IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co THBGLXDRUGQFUS7RNEY7. | .12/29/2015 | .12/28/2017 | ........... 15,148 | ..3789,411 | oo 232.0500 | ........ 134,968 281,774 | ... | oo 281,774 | 181,480 | oo | e | e | e | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEYY. | .12/29/2015 | . 4342 | 1,086,172 | oo 240.0900 | ......... 24,358 D674 | 36,598 | ..o [ s [ e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/29/2015 | . 35,312 8,833,715 238.5300 308,629 511,290 | ... | e LR I OO 7, X VI [N IR IR IR B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2018 | ......... 156,048 | ...39,036,998 | ....cccccvevcccvcveccicrciinnns 238.2400 | ... 1,381,026 2,291,952 12,291,952 | 1,443,938 | ...ooooveveveverinns [ v [ o [ o [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2018 | .......... 196,036 | ...49,040,381 | ..ooovoeuuruririririiiririiininans 236.7800 | ....1,848,620 3,089,302 13,089,302 [ ..1,917,816 [ ..oovovvveveveririnns [ reveviverininenininns [ eeviviienisinnninns [ eevevisesssiissesisiens [ v 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFUS7RNEYY. | .12/29/2015 | .12/28/2017 | ............ 13,660 | .....3,417,156 237.4400 89,745 190,895 || i ECIUREICI TN OO 3 IV Y:1< T VTR T (TS IS IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/12/2018 | ............. 1154 | ... 288,772 232.3900 | ...ooovvvvvverrrnvinnns | oo 10,389 | oo Jr—a 21156 | (LI [T IR [T [N R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .01/20/2016 | .01/12/2018 | ............ 19,506 | .....4,879,558 237.8000 | ..oooovvvveverrvererens | ceveres 129,323 | oo cirreernnnnnnn208,015 || e 268,015 | ... 138,692 | oo | v | e | oo | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/12/2018 | ............. 27,990 | ....7,001,873 237.6100 | ...ooovvvvvvvrvririnnns | e 187,810 | oo 388,848 | | 388,848 | .....201,038 | ...cccioiecciciaiss | v | e | e | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/12/2018 | ............. 6,109 | ....1,528,292 237.8900 | ..oooooeviereinns | v 40,321 83,504 | ... 43,183 [ oo | v | e | e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .01/20/2016 | .01/12/2018 | ............ 16,166 | .....4,044,159 237.6100 | ..oooovvvvevenrrrrenens | e 108,476 | cooevecececcceccccs coeveeneennnn 224592 | | Y Z X1 OO [ T [T N IR I I 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/14/2019 | ............. 159 | ... 399,928 2321700 | .oooovvvvvvvvrvvevinnns | ceverers 18,801 | oo ceereennennnnn31,029 31,029 | L2272 T R [N [N [N R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/14/2019 | ................. 294 | ... 73,449 232.5600 3,400 reneneennD,606 2,206 | oo [ e [ e | e | s 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|  Hed

Prior Year(s) | Current Year Adjustment Refe | Effectiv

Schedul | Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se

el ) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep

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

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.A.CV. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .01/20/2016 | .01/14/2019 | ............. 26,999 | ....6,754,070 232.3400 | ...oooovvvevennririinns | oo 315,348 | .....ooooverviriirnnnns cieeeennennnn520,288 | | e 520,288 | ... 204,940 | ..coocoiiiiciiivicss | v | e | e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity....  N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/14/2019 | ........... 14,117 | ....3,531,581 242.7500 | ...oooovvvevevvvvriiens | e 105,315 | oo e 164,881 || 164,881 | ........ ESIoK15Io R [ U [N I DR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .01/20/2016 | .01/14/2019 | ............ 33473 | ....8,373,671 232.2900 | ..ooovvveverenrreneiens | ceveres 391,972 | .ooooovvrvvrmniiininnns e 846,415 | | 646,415 | ... 254,843 | cooocovoicccriciies | e | v | e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .01/20/2016 | .01/12/2018 | ................. VE TN - 44,443 232.2500 [ .oooovvvermrmnenmnnnens | v 1611 3278 .. 3278 | cvrrenes LICCLCT A IR TN TS RN IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co 7H6GLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/14/2019 | ... .....2,019,704 243.0000 59,584 93,020 | ..... 93,020 | 33436 | i | e | e | e | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |&Co TH6GLXDRUGQFUS57RNEY7. | .01/20/2016 | .01/14/2019 | .......... 110,088 | ...27,539,582 232.2900 1,289,129 | s 2,125,950 | ... 2,125,950 | ......836,821 [ ..o [ e | e [ e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .01/20/2016 | .01/14/2019 | ............ 34,986 | ....8,752,118 240.3700 | ....oooovvvvervrvriinns | e 290,734 | ...ooooovveriviiirnnnns cieeeennennn863,298 | | 463,298 | ... 172564 | ..o | v | e | e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |& Co THBGLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/14/2019 | ............ 71,124 | ..17,792,482 232.3000 832,156 e 1,372,932 | L LA372,932 | BA0TTE | e [ e [ [ [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co THBGLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/14/2019 | ............ 72,402 | ...18,112,162 239.7100 | cvooooerrerrerris | e 619,040 [ ..o 991,632 || L 991,532 | .....372,492 | oo | e [ e | e [ e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .01/20/2016 | .01/14/2019 | ............ 10,534 | .....2,635,130 240.6000 | .....oooovvvevrrrrinnns | cererers 86,588 | ..........cowuuuinnnns e 137,852 || 137,852 | ........ 51,264 | ..ooooverevevererenes [ v [ v [ e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .01/20/2016 | .01/14/2019 | ........... 16,059 | .....4,017,362 238.8800 | .......cooovvvvvvvriens | cereiee 142,445 229,253 | ..... 229,253 | ... RSICR: (07 [N NN (RN I DR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .01/20/2016 | .01/14/2019 | .......... 135,151 | ...33,809,389 238.4200 122317 | s creeennnn 1,973,580 | ... 2 1,973580 [ 750,463 | .oooooevevevevevines [ v [ e [ e [ e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co 7H6GLXDRUGQFUS7RNEYY. | .01/20/2016 | .01/14/2019 | ............ 91,122 | ..22,795,152 236.9900 | ...oooovvvevervviriiens | e 877,508 | .....oooovevuvrirrnnnns cieeennnn 1,425,659 | ... 21,425,859 [ 1548157 [ i [ i [ e [ e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/12/2018 | ............. 1261 | ....... 315,369 232.4200 | ...oooovvvevevrvriinnns | e 11,321 23,070 |..... 23070 | ... LRI T [N [N [N R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .01/20/2016 | .01/12/2018 | .............5,067 | .....1,267,506 232.3700 [ .oovvevveeeeirierens | e 45,652 92,948 | ..... 92,948 | ... L g1 - I RS UV IR IO IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/12/2018 | ............. 8,256 | ....2,065,313 239.9900 | ..ooovvvvvvvvrrrrrinnns | v 48,050 | .o ...99,400 |.... ...99400 | ....... (AR 1STV I [ U NS I IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co THBGLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/12/2018 | .......coovneeec 621 | ... 155,417 232.5500 5,542 11,297 | ... ..11,297 5755 | oo | eoeeereeeneeennies [ eeveveeeissneienns | seeeeereesreressessnns | oveees 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .01/20/2016 | .01/12/2018 | .............5,085 | ....1,271,979 232.2100 | coooveevrvereennrnennns | cererens 46,169 | .o ..94,002 | .... ..94,002 | ........ LT RS DO RN RN B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .01/20/2016 | .01/12/2018 | ............ 15,567 | .....3,894,206 239.5100 93,245 193,082 | | 193,082 (ISR A NN VNS NN I IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .01/20/2016 | .01/12/2018 | .............. 2,939 | ..o 735,275 236.9600 20,486 42,380 | ... 42,380 | 21,894 | oo | v | v | e | e 003......
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1 2 4 5 6 8 9 10 12 13 14 16 17 18 19 20 21 22 23
Cre
dit
Qual
ityof| Hed
Current Year Adjustment Refe | Effectiv
Type(s Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se
) of Premium o Valuation Exchange Year's Value of e Incep
Description of Iltems(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Number of Notional Strike Price, Rate of Index (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at
Description Income Generation or Replicated (a) or Central_Clearinghouse Date Contracts Amount Received (Paid) Paid Income Carrying Value | e | FairValue | (Decrease) | B.A.CV. | )/Accretion Items Exposure y end
Equity Basket Options CALL - Rainbow Equity/ | Goldman Sachs
Options VAGLB Hedge - Indexed Universal Life.... Index | Group TH6GLXDRUGQFU57RNEYY. | .01/19/2016 | . 34,115,583 | 34,115,583 | oo 1,880.3300 | o | e 1,602,700 | ..ooovvvvvvrerrrcienns ceeeennnn4,032,190 4,032,190 [ ..2,429,490 | ....ooooveveveririnns [ v [ e [ e [ 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2019 | ............. 392,796 22,658 28,525 5,867 [ covevevevevevnvennnns [ eovmvessssssssssnnnns [ eovssssssssssnnnnes [ sovsssssssssssssssnenes | s 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/03/2016 | .01/29/2019 | ............. 20,515 | .....5,132,097 290,906 365,091 | ..ooo | e 365,091 | ....... 2T S NS NS IR R 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/03/2016 | .01/29/2019 | ............ 18,467 | ... 4,619,790 | oo 2337100 | v | e 267,038 | .....ooooveruviiinnnnns 2336219 | .| e 336,219 | ........ (SIS [N U RS I DR 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co TH6GLXDRUGQFUS7RNEY7. | .02/03/2016 | . ...2,391,179 89,946 2101735 || IO Z<ICT OOROOONY I 1 £ N VRO RPN TS IS IO 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS57RNEY7. | .02/03/2016 | .01/29/2019 | ............ 10,887 | ....2,723,409 | .oovcoerrcierieeriiienirerrreni233.5600 | o | e 158,292 | oo ...199,500 | ..o | .o 199,500 | ........ 41,208 [ oo [ e | e e | e 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .02/03/2016 | .01/29/2019 | ............ 1,979 | ....... 495,004 | ..o 2435600 | i | s 19,395 22,228 2,833 [ coooeeveveennnrnnnnns [ reveennenennnnnennnns [ eevnenneenennnenens [ eeveenneeennnnnnsnnnees [ v 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co THBGLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2019 | ............ 81,469 | ..20,380,273 | ..o 233.8500 | oo | e 1,172,338 | oo, e 1,474,206 LAATA206 | 301,868 | o [ e [ [ [ s 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2019 | ............. 27,553 | ...8,892,771 | oo 282.0800 | oo | e 287,658 | ...coovvvecirii 339,857 | | L 335,857 | ....... 48,199 [ oo | ceverineriiinenns | e | e | e 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY?. | .02/03/2016 | .01/29/2019 | ............ 31,516 | ...7,884,158 | .oooovoviiiiicicirinicenerneenennni233.4200 | oo | e 460,771 | oo coeeeennennn 81,057 || s 581,057 | ..i120,286 | ..ocouvereeuiccss | covereccrerescicseie | e | e | e 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2019 | ........... 71,087 | L AT770,611 | oo 2415900 | s | e 755,123 | .ooooovevvvrecininnnnns cirieensnsnnn 886,667 | oo | e 886,667 | ... 131,544 | ..o | v | e | e | s 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co THBGLXDRUGQFUS57RNEY7. | .02/03/2016 | . SOOI 2 B I 638,794 | oo 2810500 | oo | i 27,757 32,782 5,025 | cooeeeeereeeceeeenes | oo | eeeeeeeiesesssenes | eereeeeeeresssiserenes | v 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2019 | ............. 2,331,489 | 000002403000 | e | s 104,384 | oo e 124,350 | | 124,350 | ....... LECHCICICTN RS IR [N [N IR 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .02/03/2016 | . 167,502 | ..41,902,380 | .coooccvvvccciiiciiciiiienreeeeeeni240.2800 | oo | e 1877701 | oo —v< TR KT 22,28T437 | 359,436 | oo [ v [ o [ e [ s 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/03/2016 | .01/29/2019 | ............. 35,710 | ....8,933,099 | ..ooooviverrrnnrrirnrrrrrernesseseni238.5500 | covvvvevvveverrrrvirnns | e 428,872 | oo coeeeernennnn519,955 || i 519,955 | ........ (S T0TS T [N U IR IR IR 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEY7. | .02/03/2016 | . 2,202,031 | oo 2810800 [ oo | v 71,212 99,501 | ........ p2:3:1c I T TS NN IO DR 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2018 | ......ccce0e.. 517 | 129,400 5,054 e 1,252 | i 2,198 | e [ [ [ [ s 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/03/2016 | .01/29/2018 | .............1,626 | ....... 406,715 | .oooovveeeeeneeennnnneninnnnneeen 2412000 | o | s 13,055 | oo ceeverneennnnn 18,237 18237 | 5,182 [ ooevevevevenerininns [ revevinnnininnnenines [ eevesssesssssenenes [ eevesisssessssssssiiens | e 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEY?. | .02/03/2016 | .01/29/2018 | ............. 20,808 | ....5,205,247 | .....cccoouvueuerrcnccrerneesesee.280.5200 | oo | e 173,536 | coovevvecccrccrccccs coeveennennnnn 283897 | | e 243697 | ........ (V[ [ OO NS IR IO 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2018 | ............ 40,401 | ...10,106,697 | .oeovovvrerrrcrirrererrrnenni239.4400 | oo | s 357,144 | oo e D08,837 | | L 505,837 | ... 148,693 | ..ooooevev | e | e | e | s 003......
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Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se

) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep

Description of Iltems(s) Hedged, Used for 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

Description Income Generation or Replicated (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.A.CV. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEY?. | .02/03/2016 | .01/29/2018 | ............. 320,120 | cooovoveccreneceecrrenceneneeecerenn238.7500 | o | v 722 | o, 16,700 | e LT £ T TS R T I B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .02/03/2016 | .01/29/2018 | .............2,046 | ....... 511,735 23,443 34,083 | L LLCCZTU I R PR IR [N IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/03/2016 | .01/29/2018 | .....vvrerevere 713 | e 178,444 8,795 12821 | L5 TS IR RN IR IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/03/2016 | .01/29/2018 | .............2,939 | ...... 735,103 20,834 28403 | 7,589 [ coveveveveveveveninns [ revevinsnenineninenns [ revevsssssssssnenes [ eevesssssessssssssninns | o 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co 7H6GLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2018 | ... ..1,712,876 80,180 L6735 || 116,735 36,555 | .ovovvvevevvnnvinines [ v [ v [ e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS57RNEY7. | .02/03/2016 | .01/29/2018 | ............ 11,017 | .....2,755,943 90,668 e 127,009 [ | 127,009 36,341 | oo | e | e | e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFU57RNEY7. | .02/03/2016 | .01/29/2018 220,514 | coooovvececenicecenieneeiennssnennni233.2200 | i | e 10,666 | ...coovecceccrccces coeveennenennn 15,542 15542 | L LX< [N I TN IR B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co THBGLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2018 | ................861 | ....... 165,383 | oooovvevererrerriernerni238.1000 [ o | i 7299 | oo 10,587 | KL< SRR [SVROIRRON ISURRRI ISP BN 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .02/03/2016 | .01/29/2018 28,433 1,346 | oo cevee 1,959 B13 | o | e | e | e | o 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/03/2016 | .01/29/2018 | .............1,892 | ...... 473,300 22,420 32,633 | oo LIV <IN RS [P IR IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/09/2018 | ...............231 | .......... 57,762 2,431 2,859 | .o L:2< 1 R NN [T [N IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc........ VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co TH6GLXDRUGQFU57RNEYY7. | .02/16/2016 | .02/09/2018 936,934 23,933 24,157 224 | oo [ e | e [ e | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .02/16/2016 | .02/09/2018 | .............. ....1,786,480 69,057 19521 | LL:LCT RS PR [T [N IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .02/16/2016 | .02/09/2018 | .............2,552 | ....... 638431 | oo 250.8400 | i | e 14,649 | oo wennn 14,133 ((C [N [N RN RN I I 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/16/2016 | .02/09/2018 | .............1,801 | ....... 450,413 | oooooeveeeennieniinniiinnnnnen 251.0500 | s | s 10,191 9,795 (396) [ ovoveeerverennns | cevreveeiirssneens [ e | cerseeeereiisinesenns [ e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .02/16/2016 | .02/09/2018 | ............... 247 | .........d 61,699 2,999 3,626 B27 [ oovovveememmeennnnns [ eevmmmmennmmnennnnnns [ eenmmmmennnmnenenns [ eerensnenessneeennnnees [ eeveens 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc.ceuuee. VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co TH6GLXDRUGQFUS57RNEYT7. | .02/16/2016 | .02/09/2018 | .............. ....1,996,715 50,524 50,823 299 [ oo | oo | v | oo | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/16/2016 | .02/09/2018 | ......covcveveeercTO | e 17,389 592 659 67 | coveeereeereeeees [ s | e [ e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/16/2016 | .02/09/2018 | .............3,69%4 | ....... 924,023 | ..ooovvvvvenvcnenrnenneiensnesesnni250.5900 | oo | e 21,498 | ..o c000rr20,891 ({5107 1 [N NS RN I B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/09/2018 25,802 585 563 (272 ) [FSOS [UT [NNN [UPTTN BUS 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
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dit
Qual

Cumulative ity of|  Hed

Prior Year(s) | Current Year Adjustment Refe | Effectiv

Schedul | Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se

el ) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep

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

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.A.CV. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .02/16/2016 | .02/09/2018 | ................. 160 | .eovoveens 40,126 236.7400 [ ..ooovovrrernviririnins | v 1,950 2,358 | .. 2,358 | oo L1071 R IR [T IS IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity....  N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/09/2018 | ............. 24,801 | ....6,204,261 246.3200 | .....oocovvvvvvrvriiens | e 184,273 | oo cieieennnnnn 196,626 | | e 196,626 | ....... LIS TN R [T [T [N R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYT. | .02/16/2016 | .02/09/2018 | .............5,042 | ....1,261,419 244.0600 | .....oovvveverrrrrinens | cererens 42,407 | oo v AT017 | e BT017 | L[V [T N DO IS B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/16/2016 | .02/11/2019 | ............. 5268 | ....1,317,938 238.2100 | ..ooovvvvvevevrvvrennns | ceverers 74,126 | oo e 18,229 | L 18229 | L% [VC T [T O RN IR B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co TH6GLXDRUGQFUS7RNEYY. | .02/16/2016 | .02/11/2019 | ...............557 | ....... 139,224 241.9300 6,795 6,852 | ... 6,852 L5 [OUUSUSSSSSSSSSSSOOOOS NVSSOSSSOSOSPOSPPOONN DUSSSSOSSOSOOSOOPOOS DUSSSSSSOSOSSSOSSOSIOIOY DO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc.ce. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |& Co TH6GLXDRUGQFUS57RNEYT7. | .02/16/2016 | .02/11/2019 | ... 587 | . 146,781 260.6200 3,204 2,188 | ... —a L) (1,018) [ covvvroereeerrenes | cerermnerenmnenes | ceverssemnssneees | seversseresisneneees | ceves 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .02/16/2016 | .02/11/2019 | ............ 14,387 | .....3,599,087 239.4400 | .....oooovvverrviriinns | e 193,363 | oovovverccrccrcccs coeeeennennnn201,160 || e 201,160 | .......... T797 [ v [ v [ eevevssssssssssenns [ eevesssssesssssssesinns [ oo 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |& Co THBGLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/11/2019 | ............. 24,417 | ....6,108,049 240.6500 | ...ooovvverenis | e 313,265 | ... 321,224 | L] 321,224 | ... 7,959 | oo | cerrereverssenien | eeeveneriensnnnes | cevenesesseesen | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co THBGLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/11/2019 | ............ 12,360 | .....3,091,983 250.0500 | .ooveerimeriirenis | s 108,521 | oo 95,401 | 96,401 | L (IR 12[0) ) [N [N [T [N O 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .02/16/2016 | .02/11/2019 | ............ 15,125 | ....3,783,733 240.8200 | ......ocovvvevrverirrns | e 192,847 | oo e 197,265 | | e 197,265 | .......... L3 L [T RO TN IR B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/11/2019 | ............. 1249 | ... 312,490 255.3100 8,707 6,831 | ... 6,831 (7<) ) T [N [N IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/16/2016 | .02/09/2018 | .............2,755 | ....... 689,078 2455600 | ....cooovvevevrrnvennns | cererern 21,348 | ..oooooverirniiiiiinnns ceerrrnrennnnnnn23,092 | 000023092 | e LIS RN ISR IS RS R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co 7H6GLXDRUGQFUS7RNEYY. | .02/16/2016 | .02/11/2019 | ............ 80,553 | ...20,151,056 240.3200 | ....oooovvvvieririiinns | e 1,047,185 | ..ooovvvvvvreerrriinn e 1,077,673 LA1,077673 | e KTVt [ U NN I DR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .02/16/2016 | .02/11/2019 | ............. 28,022 | ....7,009,948 248.8900 258,362 232,335 | ..... 232,335 | ...... ((5X0720 ) ISR I [N [N R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/16/2016 | .02/11/2019 | .............8,189 | .....2,048,465 253.9000 | ..oooovvvveverrnrvenens | v 60,841 | ..oooovvvvevneiiirnnnns e 89,279 | 89,279 | L (RR<1:7J ) RN IS NN [N R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .02/16/2016 | .02/11/2019 | ............. 6,753 | .....1,689,360 239.8300 89,411 92,604 |..... 92,604 | ......... 3193 [ v [ v [ e [ s [ 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co THBGLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/11/2019 | ............ 64,302 | ...16,085,676 247.8100 | .ooooovveccreris | e 619,867 | ...oovvvrverirnns cereennnn: 569,081 | | L 569,061 | ....... (50,808) | vvvvveevverenenns [ eorerrrerrinriiinan | cevvveveiiinnnenes [ e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/16/2016 | .02/11/2019 | .............5,769 | ....1,443,070 247.6300 56,071 51,602 |..... ereeeeeD1,802 [ ittt (B1489) [ i [ i [ e [ e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .02/16/2016 | .02/09/2018 | .............. 1,529 382,577 243.2300 | ..o | oo 13443 | oo, coeeeennennnnn 15,095 [ L 15095 | L LICCL:Y PR [P IR RN IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/09/2018 | ................. 33 | s 78,325 256.7400 | ..ovvoverereereveni | s 1,246 | oo e 1,009 [ 1,009 (VX7 SOOI ISURRORRIORTY (RSP ISSORRR SO 003......



Statement as of September 30, 2016 of the NAT'ONW'DE LlFE & ANNU'TY |NSURANCE COMPANY
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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Cre
dit
Qual

Cumulative ity of|  Hed

Prior Year(s) | Current Year Adjustment Refe | Effectiv

Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se

) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep

Description of Iltems(s) Hedged, Used for 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

Description Income Generation or Replicated (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e (Decrease) | B.JA.CV. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .02/16/2016 | .02/09/2018 | ................. 793 | e 198,277 6,729 T4 [ oo [ eeviviiiiiiiiiiiiiins [ eevesimisissiniinns [ e | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .02/16/2016 | .02/09/2018 | ................... L7 I 24383 | .ooovorevveererreenerererennrnnnnnn239.3300 [ oo [ i 1,046 | oo ceerernnenenenenn 1,284 || 1284 | 188 | oo [ cevvvvneeneeneenennes [ cevevveneeeeeneeens | ceveeeneeeeeeseseeseens | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/16/2016 | .02/09/2018 | ................ 714 | . 178,547 5,060 252 [ oooeoeeeeemmneennnns [ v [ e [ eoseessenessssnssnnnnes [ e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .02/16/2016 | .02/09/2018 | .............. 2453 | ... 613,627 25977 | ovvevereeeeereeiin | ovvrrerennrnn30,592 | vevis | 1000030,592 | oo L LT [N O T IR B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co 7H6GLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/11/2019 | ... 399,103 .18,059 (2515) [ IS IR IS IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS57RNEY7. | .02/16/2016 | .02/11/2019 | ..............6,562 | .....1,641,635 | .oovvccerrcrrrrcirrirerrrsnrerenn 2440900 | oo | e 73,629 | oo e 11,920 (1,709) [ oo oo | e [ e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/11/2019 | .......... 123,255 | ..30,833,371 | cccocvccvvcivicvcrcciiirenreeeeeeei248.7200 | o | e 1,243,639 | ...ooovvvvvvicrrriinn e 1,163,355 | | ..1,163,355 | ....... (LCIUZCZ ) RN I NN [N DR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co THBGLXDRUGQFUS7RNEY7. | .02/16/2016 | .02/11/2019 | ............. 1,001 250,515 9,654 | v | cerverienrenrenn8,857 [ | 8,857 | s (T97) [ oo | cevvvrvenersnneees [ e | coverenesesesisssnenes [ veveres 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 | .........cccecce 195 | ... 48,854 e 1828 | cevverennnenn 1,983 || 1,983 | 125 | e [ [ [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/03/2016 | .02/28/2018 | ............. 6,638 | ....1,660,470 | .....ooooovervcrrcrncerereneeeeeeeei252.4100 | oo | v 3771 | i | v 32,785 | | 10032,755 | L (CX31<) 1 T [T [T IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 | ............ 8,499 | ...2,126,180 | ..oooovovrrrrirrreririrrrerisseernnn241.9800 | oo | v 84,483 | ....oocvvvevevvvirnrns | cvvrreriennnnn 91,856 | | 191,856 | 7373 | coocvevenevenonns [ eovevemssssssssssenns [ eovssssssssssssnnes [ eovssssssssssssssssenes [ coneens 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/03/2016 | .02/28/2018 | ................ 898 | ... 224,549 5413 | oveveverevvverernnines | cvvvrerrereeneenn 932 [ | 932 | (1) [T NS RN IR IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 | ............. 4,941 | ...1,235918 28,951 (2,906) | cvvverevnimreens [ wevvrmsnneneenrenns | coveernersssnins | eeverssessssseessenes | o 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 | ............. 3642 | ... 910,993 | oo 249.5200 | s | e 24144 | ..o | 22,866 | | 22,866 | ....... (UIV2:) ) [T [N [N N R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/03/2016 | .02/28/2018 | ................. 378 | 94,460 2,794 (34) [ oo | e [ i | e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFU57RNEYY. | .03/03/2016 | .02/28/2018 | ............ 18,919 | . AT32,747 | oo 2503700 | i | s 119,378 | oo coereennennn 110,885 | | 110,885 | L (L:I151) N T IR [N DU R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 | .............. 2,031 | ... 507,952 | ..ovvvrerrrinneriiennennenn200.7100 | i | v 12,569 | oo rvvereeennn 11,572 ((CI7 ) ORISR ISR ISR ISR B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/03/2016 | .02/28/2018 | .............8,755 | ....2,190,028 | ...ocoovorcrvicrercnirrrerrsesercn.248.3800 | cooovvcvvvevcvcvevennns | o 61,894 | .....oooovveueririnnnns coeeerreennnnnn 80,137 (KN E:7 ) [T [T IS RS R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/03/2016 | .02/28/2018 | ............. 21,047 | ...5,265,148 | .....oocoovvvvviviricrcirirneeseren. 2486200 | oo | e 146,909 | .cooovvvvccrcciccs e 141,906 | | 141,906 | ((X0[0) N T [T [T IR IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 | .............. 1123 | ........ 281,000 | oo 2821600 | i | e 11,064 | oo crrerereenn 12,000 936 [ ovvererererennis [ eerresssensiienen | sveveeeeseensies | eeveenesessienniens | s 003......
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

81’9030
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dit
Qual

Cumulative ity of|  Hed

Prior Year(s) | Current Year Adjustment Refe | Effectiv

Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se

) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep

Description of Iltems(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year d Increase Changein | (Amortization| Hedged Potential | Entit| and at

Description Income Generation or Replicated (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc.euun. VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS57RNEY7. | .03/03/2016 | .02/28/2018 132 33,009 928 899 (29) [ covvvrrrrererennin [ ennreerirenniinins | v [ v | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 | ................... 57 | oo 14,202 270 220 ((C10) N [FURURR R IN IR IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/03/2016 | .02/28/2018 | ................ 854 | ... 213,627 coverennennn 1,831 8,316 | .oooovrrt 11T RN IR IS IR IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEY?. | .03/03/2016 | .02/28/2018 374 93,612 3,559 3,821 262 [ oooooeeeeiiiiiiiinns [ eeriiimiiiiiiniiiinns [ e [ e | 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co TH6GLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 | .............1,644 | ....... 411,226 8,847 | ..o | cvererrrereeenenn 1,398 [ | i 7,396 [ it (1,257) [ s [ e [ i [ o [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS57RNEYY. | .03/03/2016 | .02/28/2018 | .............3,736 | ........ 934,540 35,714 ...38,398 2884 | oo | e | e | e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFUS7RNEYY. | .03/03/2016 | .02/28/2018 | ................... 88 | ..o 21,999 517 ....466 ((51 ) [FURRRRRSE S I IO IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co THBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2018 | .............. 2,638 | ... 659,817 25,927 28,085 | ... 2,158 | e [ e [ [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc..cee. VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co TH6GLXDRUGQFUS57RNEYT7. | .03/03/2016 | .02/28/2019 | ........ccccee... 182 | v 45,649 2,215 24 (L0 FSUURTIRTOR SSURORRRIORR (ORI USRI BN 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/03/2016 | .02/28/2019 | .............. 2,183 | ... 546,192 26,135 24794 | (TR ) 1 TN [T [T IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2019 | ............. 1,341 335,352 | ooovvvvverericeeeeeninerensnsnnsnnn 2438000 | s | e 16,020 | coovovviccecccces ...15,190 ((-1cI0) N [ RN NN I I 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/03/2016 | .02/28/2019 | .............6,189 | .....1,548,315 39,983 28112 | (A7) RN IS NN [N IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2019 | ............. 27,053 | ....6,767,689 328,429 | ..o | crreeennennnn 313,387 [ | i 313,387 | ...... (ECX0Z: ] ) T I IR RN R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2019 | ............ 15,512 | ....3,880,504 | oo 242.9500 | oo | s 190,178 | oo | i 182,013 | | 182,013 | ......... (L [C12) ) RN NN IR [N IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/03/2016 | .02/28/2019 | ............ 10,930 | .....2,734,284 85,583 1000rr86,900 | ... (ECHCICKC) N RN IS NN [N DR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFU57RNEY7. | .03/03/2016 | .02/28/2019 | ............ 37,894 | ...9479,455 | ...oooooviiviniiniiniinirennnenesen 2834700 | oo | e 455,102 | oo | 432,403 | | 432,403 | ...... (2Z5i51%) N IR I VTN [N R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2019 | ............ 16,174 | ... 4,046,193 | oo 2542800 [ i | e 124,220 | oo 96,152 | L (28,088) | ...vvevevvvererenns [ i | e [ e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/03/2016 | .02/28/2019 | ............ 56,208 | ..14,060,956 | .......occoooocecerrcecererneeeeece:243.1000 | covvovcvvvvvivrririnnns | e 684,612 | ....oooovevveererevnnns | cvvereereennn054,257 | | il 654,257 | ....... ((CIVR1S15) ) IR IS DU [N DR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/03/2016 | .02/28/2019 | ............. 24,758 | ...6,193,444 | _..ooiiiiiiiiiiienneeeenn251.2900 | oo | e 216,384 | ... | e 178,668 [ | i 178,668 | ...... (ECTA7A5)) NN I RN [N DR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2019 | ............ 49,780 | ...12,452,952 399,235 | ..oovveevrrerinnns | errreernnend315,701 | it | e 315,701 | ... (83,534) | cvvvveeverererenn | cererererneneriin | e | e | e 003......
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cre
dit
Qual

Cumulative ity of|  Hed

Prior Year(s) | Current Year Adjustment Refe | Effectiv

Schedul | Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se

el ) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep

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

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.A.CV. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/03/2016 | .02/28/2019 | ............ 64,978 | ..16,254,894 250.5200 | ...ooovvvvevenrverinnns | e 586,751 | ..oooovvvvvrmiviinnnnns o 82,111 || 492,111 | ... ((CZCL:10) N TN IR NN [N DR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity....  N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2019 | .......... 45220 | ..11,312,223 251.5000 | ...oooovvvvverrririiens | e 391,605 322,027 | ..... 322,027 | ...... ((SISRCY£) ) ISR [T [N [N R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/03/2016 | .02/28/2019 | ......ccvveeveee. 723 | . 180,978 251.4000 6,294 5,185 | ... creeeerneD 185 [ ittt d(1,109) [ v [ v [ v [ v [ 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 | ... 23185 | L (CT10) N U IR [T IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co 7H6GLXDRUGQFUS7RNEY7. | .03/03/2016 | .02/28/2019 | ... ..40,932,280 249.2100 | ..ooooovvevereririiinns | e 1,560,977 1,343,136 | ... ..1,343,136 | ..... (VA VR-Z D [N [N [N IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |&Co 7TH6GLXDRUGQFUS57RNEY7. | .03/03/2016 | .02/28/2019 | ............ 10,588 | .....2,648,679 2478400 | .ovvverrreerieeri | s 106,832 | oo e 94,355 [ 94,355 | L (124TT) | oo | e | eevveneisniiieens | e | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .03/22/2016 | .03/16/2018 | ............ 1,240 | ....... 310,183 242.3300 | ...oooovvvevernriiinnns | oo 11,345 | oo 13,205 | ... 13205 | LIE:ICIUL VPR PR (TS IS IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |& Co THBGLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/16/2018 | .............. 6,648 | .....1,662,981 250.8900 39,354 37,982 | ... 37,982 (1,372) | oo [ cevernnseneenienns | cevereneessininenes | cevsvesesmssssseessnes | ceveeee 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co THBGLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/16/2018 | .............2,988 | ....... 747,368 242.8400 | ....coooovvviecre | e 27,605 30,786 | ..... 30,786 | ..covuune 381 | e [ e [ | s | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .03/22/2016 | .03/16/2018 | .............. 2273 | ... 568,711 251.3600 | ...oooovvvevevrrirennns | cererers 13,005 | cooveivcecercceciees 12,496 | ... e 12,496 ((S1c1e) N [ RN IR I I 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .03/22/2016 | .03/16/2018 | ............ 10,249 | .....2,563,875 250.2100 63,133 61,878 | ... ......81,878 ((17251:) ) T [N [T IR IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/22/2016 | .03/16/2018 | .............2,571 | ....... 643,206 250.4400 | ...oooovvveverrrrninnns | e 15,633 | cooveecereeeerrereens 15,239 | < 15,239 (394) [ oo | e [ i | e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co 7H6GLXDRUGQFUS7RNEYY. | .03/22/2016 | .03/16/2018 | ............. 27,177 | ....6,798,528 248.9500 | .....oooovevevvvvriinns | e 180,182 | oo 2181220 || 181,220 | ..o LIUET: I PR PN [T IR IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/16/2018 | ............. 1485 | ... 371,598 248.8300 9,908 9,997 |..... 9,997 £1S TN [UURUSSRSSUSSSOSOOONS NSSSOSSSOSSSSOSPPOORN DUSSSOSSSOSSOIOOOOOS DUSSSSSSSSSSSSOSSOSIOIOY DO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/22/2016 | .03/16/2018 | ............ 14,519 | ....3,632,131 248.7300 | ..oooovvvveverrrrrenens | v 97424 | ... e 98475 | e 98475 | e LILLS3 I VPO IR IR IS IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .03/22/2016 | .03/16/2018 | ................... 98 | oo 24,533 243.1000 894 994 | ... 994 | oo 100 | oo [ e [ v | e | o 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co THBGLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/16/2018 | .........covun.cs 450 | ........ 112,457 2429700 | oo | v AA2T | oo JER X1 e 593 | ABB | oo | e [ i | s [ 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 93 23,380 240.4000 978 1123 | ... PRV I /< N IO 145 | oo [ e [ e | o | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .03/22/2016 | .03/16/2018 | ................. 305 | o 76,184 255.8500 | ..ooooovvvvvvviiininins | e 1,334 | oo e 1,129 [ 1,129 (1015 1 [ NS RN I IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/16/2018 | ............. 2,061 | ....... 515,617 241.6500 20,261 22921 | ... 22,921 2,660 | oo | e [ oo | e | s 003......
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Statement as of September 30, 2016 of the NAT'ONW'DE LlFE & ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cre
dit
Qual

Cumulative ity of|  Hed

Prior Year(s) | Current Year Adjustment Refe | Effectiv

Schedul | Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se

el ) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep

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

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.A.CV. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .03/22/2016 | .03/16/2018 | ................. 612 | oo 153,080 243.1400 5,569 6,183 | ... creeeennn8,183 814 [ oooooiieiiiiiiinns [ eeriiiiiiiiiiiiiiiins [ e [ e [ 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity....  N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/16/2018 | ............ 4,465 | ....1,116,989 252.9100 23,442 21,529 | ... 21529 | (URCHIC) N T [T [N IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/22/2016 | .03/16/2018 | .............2,802 | ....... 700,828 241.8200 | ..oooovvvveverrrnvennns | ceverenn 27,287 | cooooveerevrnerrinnnnns ...30,822 | ... ...30,822 3,535 [ covvvevevevnnevnnnnns [ revnvnnenninnensnnnns [ eevsisnsnssnnsnnnns [ eesennnensnnssnsssnnens [ seneees 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/22/2016 | .03/15/2019 | ............ 1,153 | ........ 288,389 242.7900 | ..ooovvvvveverrrviennns | cererers 13,880 | oo . A3726 .. 213726 | (15T N [N N IR IS I 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co TH6GLXDRUGQFUS7RNEYY. | .03/22/2016 | .03/15/2019 | ...............487 | ....... 121,898 242.7000 5,886 5829 | ... 5,829 ((57 1 [FSURRSRN R NN I B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |&Co TH6GLXDRUGQFUS57RNEYY7. | .03/22/2016 | .03/15/2019 | ..............6,829 | .....1,708,355 242.6800 82,563 81,781 | ... L8178 | (782) | oo [ eevreeiiseiienies [ eevieneiieiiienns | cevereisesiiesisenns | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .03/22/2016 | .03/15/2019 | ............. 5483 | ....1,371,690 256.9800 36,299 27,532 | ... 21532 | (L7 1 RN IR [T IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |& Co THBGLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/15/2019 | ............. 24,607 | ....6,155,620 2421600 | ..ooooerceenis | e 303,647 | .o 302,796 | oooe | s 302,796 (153 USRI SRR ISR ISR B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co THBGLXDRUGQFUS7RNEYY. | .03/22/2016 | .03/15/2019 | .............5,079 | .....1,270,553 2428100 [ ..oorvovveveeiiinees | e 61,100 | .o ......60,408 | ... 80,408 (892) | vevovrrvereeernnns | werrennrirseennin [ rsereeinneneins | cevenesesssessenns | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .03/22/2016 | .03/15/2019 | ............. 6,019 | ....1,505,801 253.3800 | ....ooovvvvvvrrrivennns | ceverens 46,770 | oo 38449 | L creenn.38,449 (<72 ) i U [T [T IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .03/22/2016 | .03/15/2019 | ............ 56,428 | ..14,115946 242.3200 | ....ooovvvvvevrririiens | e 691,803 | .....ooovvvrurrrirnnnns ...688,602 | .....| ..... 688,602 (1CH7[U1) N RN [N [T [N IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/22/2016 | .03/15/2019 | ............ 20,182 | .....5,048,649 2531200 | ..ooovvvvvevenrrenirnns | e 158,628 | covevvercercrrrrecns ..131,008 || 131,098 | ... (P Z:%10) ) IS IR RN RS R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co 7H6GLXDRUGQFUS7RNEYY. | .03/22/2016 | .03/15/2019 | ............. 24,343 | ....6,089,662 243.0100 | ..oooovvevvvvvvreriinns | oo 290,413 | ..oooovvrvvriviiiiinnns ..286/490 | .....| ... 286,490 (1CKe72<) N NN [T IR RS R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .03/22/2016 | .03/15/2019 | ............. 5870 | ....1,468,487 250.6400 | ......ooovvvvevrvvirnns | oo 51,364 | ..o ....44,585 | .. e 44585 | L ((CHA£°) ) [T [N [N IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/22/2016 | .03/15/2019 | ........... 63,682 | ...15,930,722 251.8200 529,199 .. 449,405 | ... ... 449,405 | ...... (TN LT I R DTS PR B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .03/22/2016 | .03/15/2019 | ............ 10,486 | .....2,623,068 250.1400 93,636 82,120 | ... 82,120 | L (A1 ()1 RN T TN [N IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |& Co THBGLXDRUGQFUS7RNESY. | .03/22/2016 | .03/15/2019 | ............ 80,786 | ...20,209,336 250.3800 [ coovvvcsvevevrrnnes | v 714145 | oo ..623467 | ... | ... 623,467 | ....... ((TUCTL:H PUUSSRPRSRIRRY PSUSHPUOTSIIN SSSNSSSMOETY RO Peees 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .03/22/2016 | .03/15/2019 | ........... 77,025 | ..19,268,654 249.0000 | ....ooovvveverrrrrenens | cerere 721,727 | oo ..046,327 | ... ... 646,327 | ...... (Z£T10[0) 1 IS IS IR [N R 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 |..... creeeeeenn 1,960 | (74721 S IS RN IO IO 003......
Morgan Stanley &

Equity Basket Options CALL - Rainbow Equity/ | Co International
Ontions VAGLB Hedae - Indexed Universal Life.... | N/A........ Index |Ltd THBGLXDRUGQFUS7RNEY7. | .03/16/2016 1 .03/15/2017 | .....26.600.266 | ...26.600.266 2.015.9300 LGA189T oo 1.901.925 | 1901925 1 ..790.034 | D D D L 003......
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1 2 4 5 6 7 8 9 10 1 12 13 14 16 17 18 19 20 21 22 23
Cre
dit
Qual

Cumulative ity of|  Hed

Prior Year(s) | Current Year Adjustment Refe | Effectiv

Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se

) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep

Description of Iltems(s) Hedged, Used for 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

Description Income Generation or Replicated (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.A.CV. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/04/2016 | .03/29/2018 60,111 2,214 2372 | e 158 | oo [ cevvvveeennencennnees [ v | o | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .04/04/2016 | .03/29/2018 | .............1,825 | ....... 456,627 | ..ooooovveevnreeenrinienrnnnnn 2428800 | o | s 17441 | e 218872 | LI I PR TN [N [N IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/04/2016 | .03/29/2018 | ................452 | ....... 112,975 2,143 1,796 (B47) [ e | e [ i | e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/04/2016 | .03/29/2018 | .............2,029 | ....... 507,617 | cooovvvvcerereceecnnceccnenenesesenn243.5200 | oo | v 18,760 | coovovcveceeccccccees 220120 | e LIRCICIUL VPR RTINS RN IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co TH6GLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2018 | .............1,687 | ....... 421,987 8,717 T587 | e 1130) [ e [ e [ v | e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS7RNEYYT. | .04/04/2016 | .03/29/2018 | .............. 27974 | 0000002829200 | e | i 42,995 | ..o ...46,497 3,502 | oo | oo | e | eereeeeresssesseens | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .04/04/2016 | .03/29/2018 | ............. ....1,665,890 38,846 35,587 (KIV2:L) ) [N [N IS IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co THBGLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2018 83,426 3,164 e 3417 X T (S (USRNSSR (USNURUTN BOT 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc..cee. VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co TH6GLXDRUGQFUS57RNEYT7. | .04/04/2016 | .03/29/2018 | ................406 | ........ 101,510 2,465 2,295 | .o (RI(0) ) PSRRI ISURRIRRIORR IR USRS BN 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .04/04/2016 | .03/29/2018 | ............. 26,178 | ....6,548,583 | ......ccooovvecerreecerenneesenen251.3900 | oo | e 156,877 | coovercerccrccsccccns e 145,286 | | e 145,286 | ...... (GRRCICE D RN I TN [N DR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2018 | ........... 1,774 | ....... 443799 | oo 2007800 | i | s 11,016 | oo JRR— 07 ... 10,346 ((7(0) 1 [FSURR N INNN I I 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/04/2016 | .03/29/2018 | ............. 37,998 | ....9,505,535 | ....ococoovrrvnercrrnirerernnssesenn280.2100 | covvovevvvevirrririnnns | e 243,828 | oo coereennennnn231,923 || e 231923 | ...... (RECI015) ) RN IS IS [N DR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .04/04/2016 | .03/29/2018 | ................293 | e 73,332 | oo 289.3600 [ oo | i 1,975 | oo RO ) &) 1,913 ({5741 [ R IO IO IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2018 952,557 26,622 028,136 | e (115N [ RN NN I I 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/04/2016 | .03/29/2018 | ......c0c0c0e00.286 | v 71,488 2,701 2914 213 [ oiiiiiimmiiininns [ eerimmenisiinniiniens [ e [ e | 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2019 | ................208 | .......... 51,981 2,550 e 849 | (([V) N[OOI NN RN IS B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2019 | .............. 2,162,521 | i 283.0400 [ | e 106,147 | oo e 101,997 || s 101,997 (4,150 | e [ revermriseneenienns | ceverenerssininenes | ceveresessssneeesenes | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/04/2016 | .03/29/2019 | ............. ...1,221,454 32,109 23,224 ((RC1C12) ) NS IR IS IR IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/04/2016 | .03/29/2019 | ............ 16,818 | ....4,207,291 | oo 242.9200 | oo | e 207473 | ..o e 199,696 || e 199,696 | ........ (UYL 40 ) [P [ NI IS B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2019 | ...........1,715 | ....... 428,927 20,722 e 19,796 (926) | vevovvvveeererinn | werrererirseenii [ veveenriesenenes | cereneeesssessen | s 003......
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1 2 4 5 6 7 8 9 10 1 13 16 17 18 19 20 21 22 23
Cre
dit
Qual

Cumulative ity of|  Hed

Prior Year(s) Adjustment Refe | Effectiv

Type(s Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se

) of Date of Premium o Valuation Exchange Year's Value of e Incep

Description of Iltems(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Strike Price, Rate of Index (Received) Current Year d Increase Changein | (Amortization| Hedged Potential | Entit| and at

Description Income Generation or Replicated (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Income e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/04/2016 | .03/29/2019 | ........... 82,395 | ..20,611,971 | coooooveccrenvccccrncicerennceeeenei243.0200 | oo | 001,012,521 [ s | 973,201 || i 973,201 ((cicR<7[0) ) IV IR RN RN R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2019 | ............ 18,910 | ..4730,431 | oo 2540800 | o | e 147,484 | | i 116,435 | | 116,435 | ... ((CHI0Z1e) N IR I [N [N IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/04/2016 | .03/29/2019 | ............ 11,506 | ... 2,878,378 | oovcccvcvcccrerccirereniserereei242.9500 | cocvvvvvvccvvvncccenens | cerere TALTT6 | s | e 136,405 | | 136,405 (5,371) | covvvrvevemmmmrsnees [ eevernsneneneienns | conmenneeeesninns | cevevesssssssseensenes | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEY7. | .04/04/2016 | .03/29/2019 330 82,518 e 826 | (7)1 NS NS IR IS IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co TH6GLXDRUGQFUS7RNEYY. | .04/04/2016 | .03/29/2019 | ...........57,575 | .. 14,402,959 | ......ccooviiiiiiniiiiiesssesesei252.5700 | oo | ceeerenb79,346 | s | c000000000..390,640 | oo | oo 390,640 | ...... ((CIST(0[C) N T T IR [ IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc.ce. VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co TH6GLXDRUGQFUS57RNEYT. | .04/04/2016 | .03/29/2019 | ............4,377 | ....1,094,923 33,346 | c0eerr(6,092) | oo | e [ e | e | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .04/04/2016 | .03/29/2019 | ............ 95,656 | ..23,929,408 | .......ccooovciccrrciciienneseenn251.3400 | oo | 20000e839,280 [ s | e 701,017 [ | 701,017 | ..... (RECICILS) N NN IR RN IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co THBGLXDRUGQFUS7RNEY7. | .04/04/2016 | .03/29/2019 | ............. 24583 | ....6,149,726 | ..o 249.3400 | i | 234,548 | | e 203,487 | | 203,487 | ... (31,081) | cevvvvveevvnreerenns [ v | cevrveveniinisnees [ eevenrennenesesennnes | e 003......

Equity Basket Options CALL - Rainbow Equity/ | Goldman Sachs
Options VAGLB Hedge - Indexed Universal Life.... Index | Group THBGLXDRUGQFUS7RNEY7. | .04/06/2016 | .02/15/2017 | ....51,874,413 | .51,874413 | ..ccocoovirrirriiiiiiieesceenni2,015.9300 | oo | 5,208,191 | i, 18,925,503 | 717,312 | oo | e [ s [ i [ s 003......
Equity Basket Options CALL - Rainbow Equity/ | Goldman Sachs

Options VAGLB Hedge - Indexed Universal Life.... Index | Group TH6GLXDRUGQFUS7RNEYY. | .04/18/2016 | .04/14/2017 | .....29,958,752 | ...29,958,752 | .....cocoovcreccrcrcrineseseeesei2,080.7300 | coovvvvvvvvvevvvcrennns | 200,156,408 | o .1,244361 | ... RSY 15X T [N RN IR IR DR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .04/20/2016 | .04/13/2018 | ................... 19 | s 4,868 ...185 ([ [ U IS [N IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .04/20/2016 | .04/13/2018 | ................. 682 | ..o 170,579 6,570 (351) [ oo | cevrereeeiriseneens [ e | cereeeeeneeisissnens [ e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/13/2018 124 30,995 Y. A IO (LT N [ SRR RN I IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .04/20/2016 | .04/13/2018 | ................. 633 | ... 158,471 6,270 ((zie1c) N [N RN NN I IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/20/2016 | .04/13/2018 | .....covvvveeeeeee 29 | . 7,260 276 (15 [ IS RN IR IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/13/2018 | .............. 2,952 | ... 738482 | ..ooovvvevvvrrerrcrienirrnnnnnnnnnnn258.9700 | oo | e 16,831 [ s 212279 | (1<, ) [N [T [N RS R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/13/2018 | .............. 5,969 | ....1,493,105 ..51773 (2,987) | coverveereerimrreees [ reveirnsenennienns | ceverenerssininines | cevsresssssnnneesenes | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/20/2016 | .04/13/2018 | ............ 10,801 | .....2,702,018 ..54.269 | ... (GL:[5) ) NN IS NS [N R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .04/20/2016 | .04/13/2018 | ............. 8,484 | ...2,122,475 ..46,035 | ... (TUREISIC) N R I NN [N DR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/13/2018 26,464 6,620,192 | ..oooovvrrerrrcrrerirnerrenn250.9600 | covvovevcrireriivins | ereeen 186,570 | oo | v 154,167 || i 154,167 | ....... (110X YN VRO SSSURRRRRUN ISURRURRTI USRI O 003......




€2'9030

Statement as of September 30, 2016 of the NAT'ONW'DE LlFE & ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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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.A.CV. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .04/20/2016 | .04/13/2018 | ................. 451 | e 112,882 2433700 | ..ooooeveevvviriininnns | e 4738 | s ..4549 | .. L A549 | (1) N [URUOR UUUN IR I I 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity....  N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/13/2018 | ................. 729 | ... 182,399 249.5000 5571 4762 | ... oo 4,762 (t:[01e) N [ RN RN I I 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYT. | .04/20/2016 | .04/12/2019 | .............1,022 255,631 2438300 | ..ooooovvveverrrrvinnns | v 13,356 | coovveerrcrcerrereens S 3 V2N e T2 [ ittt d(1,744) [ s [ i [ i, [ eeveisiesiiiissisiiinns [ i 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .04/20/2016 | .04/12/2019 | ............. 6,278 | ....1,570,550 243.9600 | ....oooovvvvevrrrvennns | cererers 81,616 | ..ooovvvvvvvnviiinnnnns JROPOPOROY (11:7: 1 I 70,849 | L (T[T I NN [N R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co 7H6GLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/12/2019 | ... ....2,075,125 258.6700 59,062 37,875 | ... 37875 | ... (VAT E:70 ) ISR IS [N [N R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |&Co TH6GLXDRUGQFUS57RNEYT. | .04/20/2016 | .04/12/2019 | ............ 17,959 | ....4,492,603 243.9000 | .ovvverrirenrieeris | s 234,005 | .ovvverrieriis 203,315 [ | e 203,315 | ....... (30,690) | voovvverveeriienns | ceveniieriieniiies | e | e | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .04/20/2016 | .04/12/2019 | ................ 412 [ 103,101 243.6100 5432 4738 | ... oo 4,738 ((CIST:Y N [ NN RN I I 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |& Co THBGLXDRUGQFUS7RNEYY. | .04/20/2016 | .04/12/2019 | ......ocovvennees 258 | ......... 64,634 255.1600 2,142 1,49 | ... JRo— s 0} (B46) [ ..vovoerrvereenens | cevrreverermnineees [ eerresrnerenerenes | ceverenesenesinenenes [ vevenes 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co THBGLXDRUGQFUS7RNEYY. | .04/20/2016 | .04/12/2019 | .......... 114,150 | ...28,555,859 243.9400 1,485,096 | s cev. 1,289,555 | ... ..1,289,555 | ..... (195,541) | covoveevencecrens [ e | e [ e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .04/20/2016 | .04/12/2019 | ............. 22,656 | ....5,667,688 2551100 | ..ooovvvvvvvennverennns | ceveres 188,273 | oo e 131,590 || e 131,590 | ... ((SIEHCICKC) N RN I NN [N DR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/12/2019 | ............ 2,506 | ... 626,893 243.8700 32,703 28416 | ... —i A (C2:70 i NN [N [N N 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/20/2016 | .04/12/2019 | .............2,451 | ... 613,245 252.1300 23,068 17,231 | ... 17,231 (5,837) | cevvevvevevmmmrnnens [ wevernssnneneienns | conmennereesninn | cevevesssmsessnnensenes | v 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co 7H6GLXDRUGQFUS7RNEYY. | .04/20/2016 | .04/12/2019 | ............ 74,076 | ..18,530,890 253.4900 658,537 s BTT.865 | | 477,865 | ... (RECIUXCT 72 IR IS IR IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .04/20/2016 | .04/12/2019 | ............ 2,655 | ... 664,095 251.4000 25,750 19,523 | .... e 19,523 ({72720 i [N [N [N R I 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .04/20/2016 | .04/12/2019 | ......... 105,077 | ...26,285,940 252.1300 | covovvvvvverennrrnenens | e 988,770 | ..ooovvvvvvrvvrivrnnnns ceeveereennenn 138,592 | | 738592 | ... (P2SIUR ) N N IS IR IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .04/20/2016 | .04/12/2019 | ............. 7,598 | ....1,900,641 250.2500 | ...ooovvvvvvernririnnns | e 77,269 59,929 | ... 59,929 | ...... (GA<T10) ) IR I RN RN R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co THBGLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/04/2018 12 3,049 243.9800 94 119 | ... .G119 25 | oereeerererienns | ceeenssiesisensiins | eeveeseseenisenns | soeeessessiessinnns | 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 | .............1,586 | ....... 396,704 284 4700 | ...oooovvveveerrvvennns | cererere 11,846 | oo ceeeeennennnnn 15,024 | L 15024 | L KINIC 20 [FPURRRROPSPPPOPOPOTS VPSPSPPPOPSPPPPPOPOTS DVPSPVPPPSPPPPOPPOTS DVPSPSPPPSPSOPOPPOPOIIOS DUSOOON 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co 7H6GLXDRUGQFU57RNEY7. | .05/09/2016 | .05/04/2018 135 33,669 256.8200 432 488 | ... ....488 LTC [UOURUOPUOPUPPPOOOOOOS IVVSPOSPPPPOOPOPPPOOTS IVVOPOOSOPPOPIOPPOTS IVVSOTPPOPPPSPOPOPPOOOON BOOTOON 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/04/2018 | .............. 2,760 | ....... 690,484 2447700 20,232 25634 | ... 25634 | ......... 5402 | oo | e [ e | e | e 003......
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Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se

) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep

Description of Iltems(s) Hedged, Used for 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

Description Income Generation or Replicated (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | B.A.CV. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEY?. | .05/09/2016 | .05/04/2018 209 52,161 | oo 2858400 | oo | 1,468 | oo ceereenneneennenn 1,851 creeennn1,851 383 [ oooeieeiiiiiiiiniens [ eeveeiiniiiiniiiiiins [ e [ e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/04/2018 | ............. 5743 | ... 1,436,694 | ...oooooviiiriiiiiriniiirirsssrernn255.7800 | oo | e 19,929 22,825 2,896 | ..oooeveveveneveninns [ eovevenssnninsnsnnnns [ eovssssssssissnnnns [ s [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .05/09/2016 | .05/04/2018 | .............8,749 | ....2,188,750 66,233 84,102 | LGS RS IR IR IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEY?. | .05/09/2016 | .05/04/2018 | ............ 17,189 | ...4,299,973 | oo 2534800 | oo | s 70,474 | ..o e 83,167 83,167 | LPZCISK TN RS IR [N [N IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co TH6GLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/04/2018 | ... ..339 2,478 .3,136 858 [ ...ooooeeveveeiiiinns [ o [ o [ o [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc.ce. VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co THBGLXDRUGQFUS57RNEY7. | .05/09/2016 | .05/04/2018 202 50,562 863 oo 1,024 | 161 [ e [ [ [ | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .05/09/2016 | .05/04/2018 | ................. 337 | e 84,281 2,577 3273 896 | oo | cererrnerenniinnnes [ v | e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co THBGLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/04/2018 | ............ 17,709 | ... 4,430,083 | ..coovvverrrirrreirreerenn252.6200 [ v | e TT211 | s JR——l e} 91,985 | L TATTA | o | e | e | ceversssessssssnnes | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co 7TH6GLXDRUGQFUS57RNEYT. | .05/09/2016 | .05/04/2018 | ............ 54,122 | ..13,539,119 | oo 251.8200 [ oo | v 249,502 299931 299931 | ... 50,429 | oo | oo Lo oo | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .05/09/2016 | .05/04/2018 | ................. 462 | ... 115,494 3,380 4,282 LTI [OOOORPUPOOPVOPOOOTS IVVOPOOPPOPOPPOPSOOOTS IVVOVOOPOPPOOPPOOIOS IVVTSPPPOPSSOPOPPOPOOOOS DOPOOON 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/04/2018 | ................. 798 | ... 199,570 | oo 2494000 | i | e 4,348 5,335 987 [ ooeeveeeeemmmmnninns [ eovmmmmnisminnisinnns [ covmmsmnisssnninnns [ covsesnssssssssssnnnnns [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .05/09/2016 | .05/04/2018 3,730 933,204 20,480 25156 | L (<1 TS IR DU IS B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .05/09/2016 | .05/03/2019 | ................. 690 | ... 172,505 6,799 p—a| 862 [ ..oovvoveeeviviiiinns [ eoveninniiiinniiiinns [ cevsssinsiiiinienns [ e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/03/2019 | ............. 9,242 | ..2311,919 | o 284.3800 | s | e L [ e 102,733 || 102,733 | ....... L1 A R [T IR [N IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .05/09/2016 | .05/03/2019 | ..............8,018 | .....2,005,785 | w..corvverervvrrercrrrrrerssesesenn259.3800 | covvvvevrveverrrrrernns | o 36,803 | ...oooovvvvruiiiininins ceeveerienennnnn 35,498 creeeenn35,498 [ it (1,305) [ v [ v [ v [ e [ 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFU57RNEY7. | .05/09/2016 | .05/03/2019 36,989 9,253,156 | .oovvvvvevevrrererennrerernnnnenenn 2444200 [ oo | e 364,341 | ... 810,300 || e 410,300 | ........ L1SKe1STe I [ DU NS I DR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/03/2019 | ....ooovvvvennnee 198 | ..oooooen 49,504 | v 244.8300 | i | s 1912 [ oo Jr— Y § 2,147 235 [ oo [ e | e [ e | 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .05/09/2016 | .05/03/2019 | .............1,200 | ....... 300,227 6,805 6,897 (<20 [FRRRRRRRRRRRRRRURRRS DNSSUURRSSSSOISSSTROTN DUSSSRSSSSSSSISSTITS DUSSSSSRSSSRSSSSRRITY DO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFU57RNEY7. | .05/09/2016 | .05/03/2019 | .......... 174,360 | ..43,617,940 | oo 2444000 | oo | e 1,719,191 | cierennnn 1,936,151 21,936,151 [ 216,980 | oo [ v [ i [ e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/03/2019 | ............ 38,864 | ....9,722,233 | ..oovcoivrcrirrrrrennreeenni205.5100 | oo | e 220,359 223,211 223211 <1528 SN ISR (SSUSNUSTN [USRRON IS 003......
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1 2 4 5 6 7 8 9 10 1 12 14 16 17 18 19 20 21 22 23
Cre
dit
Qual

Cumulative ity of|  Hed

Prior Year(s) | Current Year Adjustment Refe | Effectiv

Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se

) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep

Description of Iltems(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Strike Price, Rate of Index (Received) (Received) Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at

Description Income Generation or Replicated (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Carrying Value | e | FairValue | (Decrease) | B.A.CV. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .05/09/2016 | .05/03/2019 | .......... 102,952 | ..25,754,460 | ...cccoccvcvcccvcriciiirerecerereei254.0300 | oo | 631,095 creeeennennnn850,627 | e | il 650,627 | ... LLCKCKC 72 TS [T [N IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .05/09/2016 | .05/03/2019 | ...............433 | ....... 108,332 2,880 3017 | e 137 | o [ cevvvveneneeeeenenees [ cevevveeeeeveneeens | coveevneeesseseeeeseees | o 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .05/09/2016 | .05/03/2019 | .......... 154,286 | ...38,596,073 1,012,113 cieeeennnn 1,058,261 ..1,058,261 | ....... LTt T I IO IR IR IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEY?. | .05/09/2016 | .05/03/2019 505,346 | ....ooooccvenvcererncenerenenesesenn250.4100 | oo | v 14,908 coeveennenennn 15,967 15,967 | e LILLSICT VU UTT ITS RN IR 003......
Morgan Stanley &

Equity Basket Options CALL - Rainbow Equity/ | Co International

Options VAGLB Hedge - Indexed Universal Life.... Index | Ltd TH6GLXDRUGQFUS7RNEYY. | .05/17/2016 | .05/15/2017 | ....11,150,172 | ..11,150,172 | w.ccoovvvirrriiiiirriircrereecni2,048.6100 | oo | v 500,420 coevennnn 1,047,296 21,047,296 [ 54876 | ..o [ v [ e [ e [ s 003......

Morgan Stanley &
Equity Basket Options CALL - Rainbow Equity/ | Co International

Options VAGLB Hedge - Indexed Universal Life.... .| Index | Ltd THBGLXDRUGQFUS7RNEY7. | .05/17/2016 | .05/15/2017 | ....29,206,106 | ...29,206,106 | .....cccoevvrrrrrevurrrrrereenn 2,046.6100 | covvooovervcccrririns | e 1,169,120 12,385,414 | 1,216,293 | ..o [ [ [ [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .06/02/2016 | .05/31/2018 35,300 coverene 1,159 creeeenn 1,435 276 | oo | e | oo | e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .06/02/2016 | .05/31/2018 | ............. 28,632 | ...7,162,554 | .....oocoovvviviniriiiniinnnnenene 2514700 | v | e 145,164 RO I 3 B VOO R 171,511 26,347 | ..o [ v [ i [ e [ 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .06/02/2016 | .05/31/2018 | ............ 52,910 | ..13,235878 | ..o 250.6100 | oo | e 278,834 330,783 [ | 330,783 | ....... 51,949 | oo | e | e | e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .06/02/2016 | .05/31/2018 | .............2,583 | ....... 646,153 20,612 2B AT8 | LR 5T [N U DN IR B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co TH6GLXDRUGQFUS7RNEYY. | .06/02/2016 | .05/31/2018 | ................ 790 | ... 197,694 5219 849 [ .oooooeeieiieiiiinns [ eererinniniinniniinns [ e [ e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .06/02/2016 | .05/31/2018 | ...........2,377 | ........ 594,540 | ..o 287.9900 | i | e 14,878 JRo——t: [0} 18,003 | 3125 | i | e | s | e | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .06/02/2016 | .05/31/2019 | ............. 326499 | .oooovvceeeniccecnncecerenneeeeeenn 2836600 | e | v 13,704 coeveeniennnnn 15,203 15203 | L LITLCIC T VU PN IR IR IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .06/02/2016 | .05/31/2019 | ............ 11,562 2,892,400 | ..oovovvveverrrererernrerernnnrernnn 2435700 [ oo | e 121,866 i 135,307 || i 135,307 | ........ LIS I R [P [N [N IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .06/02/2016 | .05/31/2019 | ............ 11,589 | ....2,899,087 | ..ccoovvivirrriiirrriiirrenrenn258.2500 [ i | e 58,872 56,625 (2,287) | cevvvrreriernneees | cevernnsnrennnnenes | ceveresnennsienes | severssesesisnsnenes | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co TH6GLXDRUGQFU57RNEYY. | .06/02/2016 | .05/31/2019 | ...........48,890 | ..12,230,397 | .ccoovvvvionivnrcrcniiercrecescscni 2434100 | oo | 20000e519,215 [ s | e BT6,876 | | e LY (SR (ST PPOOOON Y 415151 I [N OO U IR B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFUS7RNEY7. | .06/02/2016 | .05/31/2019 | .......... 190,437 | ..47,639,615 | .ccoocovvvccvcvvcicciccicnreeeeeeei 2434900 | oo | e 2,014,819 cierennnnnn2,237,799 ..2,237,799 P78 < VI N RN IR IS IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .06/02/2016 | .05/31/2018 | ......c.c......196 | ..o 49,141 cereennnn 1,595 PR ) ) e 1,975 380 [ coveeeerereieennn [ e | v [ e | 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .06/02/2016 | .05/31/2019 | ........... 59,308 | ...14,836,602 362,968 363,728 [ .....| cooe 363,728 70 [ coooooeeeveveviieinns [ eevvmmmiiiiiniiiiinns [ covmmmmsssisnnienns [ covisssnsssisneessienns [ e 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|  Hed
Prior Year(s) | Current Year Adjustment Refe | Effectiv
Schedul | Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se
el ) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep
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
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.A.CV. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .06/02/2016 | .05/31/2019 | .......... 150,807 | ...37,725,912 251.8200 | ...oooovvevvveririiines | v 1,073,747 | oo 1,111,280 L1111.280 | 37,533 [ coooveverivivnnininns [ v [ v [ e | e 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity....  N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .06/02/2016 | .05/31/2018 | ............. 3197 | ... 799,792 243.2700 26,760 33,175 | ... 33175 | (G LT [N N T IR B 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .06/02/2016 | .05/31/2018 | ................ 770 | ... 192,573 256.2800 2,717 3,037 | ... 3,037 K0 [ [URURRRRRURRSURRRRTS DUSSSRUSSSSSRISPSSIORS DUSSSSUSSSSSSPPOTORS DUSSSSSSSSSSSSSSSORITN OSSO 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 2436300 | ..ooovvvvvvvveriviirnns | e 19,143 23,710 |..... 23,710 | ......... LTS A NS N DT IS IR 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co TH6GLXDRUGQFUS7RNEY7. | .06/02/2016 | .05/31/2018 | .............3,675 | ....... 919,300 254.5100 14,773 16,850 |..... 6,850 2077 | oo [ oo [ eovvssssssssssninns [ covssssssssssssssssenes [ oo 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |&Co 7TH6GLXDRUGQFUS57RNEYT. | .06/02/2016 | .05/31/2018 | ............ 10,340 | .....2,586,619 2435700 | ..o | e 84,994 | ..o 105,285 [ | 105,285 20,297 [ oo | eeeeereereeerenees | eveeeeeeeeneeseies | eeeeeereeeseeeeesees | v 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEY?. | .06/02/2016 | .05/31/2018 | ............ 11,961 | .....2,992,056 252.6000 55,019 64,069 | ..... <......54,069 9,050 [ covevevevevevevinines [ reveveieneniisnenines [ eevevsnssssiineenns [ e [ e 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |& Co THBGLXDRUGQFUS7RNEY7. | .06/02/2016 | .05/31/2018 | .............. 1618 | ........ 404,644 242.6600 | ..o | e 14,024 | oo e 11,433 [ e 17433 | s K:TULSTRN FUUURRRRRI SUORRIRRSSON VORI ISP OO 003......
Morgan Stanley &
Equity Basket Options CALL - Rainbow Equity/ | Co International
Options VAGLB Hedge - Indexed Universal Life.... | N/A........ Index | Ltd THBGLXDRUGQFUS7RNEY7. | .06/16/2016 | .06/15/2017 | .....11,582,202 | ...11,582,202 2,071.5000 529,307 943,658 | ... | ...... 943,658 | ... 414,351 | oo | s [ [ s | 003......
Morgan Stanley &
S&P500 Index CALL Spread (SPX) Equity/ | Co International
Options VAGLB Hedge - Indexed Universal Life.... | N/A........ Index | Ltd TH6GLXDRUGQFU57RNEYY. | .06/17/2016 | .06/15/2017 | ............. 8,430 | ..18,279,080 2,071.5000 | ...ococovveverrrerenins | e 842,436 | .....oooovovveriiinnnns e 1,077,365 | ... 21,077,365 [ 284,929 | i [ v [ e [ e [ 003......
Equity Basket Options CALL - Rainbow Equity/ | Goldman Sachs
Options VAGLB Hedge - Indexed Universal Life.... .| Index | Group TH6GLXDRUGQFUS7RNEYY. | .06/16/2016 | .06/15/2017 | .....34,992,864 | ...34,992,864 2,071.5000 | ..cooovvvvvvverrrrrnnes | e 1,508,192 2,570,403 |..... 2,570,403 [ ..1,082,211 | ..oooooovevevcvevinns [ rovevvnivirininiiinns [ eovenimnnisisininns [ covssinssssisssssinnnns [ e 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co THBGLXDRUGQFUS7RNEYY. | .06/22/2016 | .06/15/2018 | ........coven.e. 297 | o 54,182 2474300 | oo | e 1,696 [ oo e 1,725 [ e 1,725 29 | e | v | erveeneseniienns | soeessessiensinnns | s 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .06/22/2016 | .06/15/2018 | ................ 861 | ....... 215,338 246.0500 | ...ooovvvvevmviiininins | e A< A JROY .72 B coeeeennnn1,528 211 [ oiiiimiiiiiinns [ eoveeimniiiiiniiiiens [ e [ e | e 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co 7H6GLXDRUGQFUS7RNEY7. | .06/22/2016 | .06/14/2019 332 82,931 246.7100 3,497 3,300 |..... 3,300 | .......... (1570 [N N RN I I 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co THBGLXDRUGQFUS7RNEY7. | .06/22/2016 | .06/14/2019 | .............. 5,702 | ....1,426,502 247.3400 58,506 54,821 | ... v 54,821 (3,885) | v [ revivinenenniinis | e | e | e 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co TH6GLXDRUGQFU57RNEYY. | .06/22/2016 | .06/14/2019 | ... .....2,229,879 261.9100 44,302 34,245 | ..... 34,245 | ... (VX057 RN I NN [N R 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .06/22/2016 | .06/14/2019 | ............ 33,192 | ....8,303,326 246.8200 | ......ocovvvevvvvrirnns | e 348,517 | ..oooovvvverivriiinnnns e 328,387 || 328,387 | ...... (VN E<[0) 1 ISR I [N [N R 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co THBGLXDRUGQFUS7RNEY7. | .06/22/2016 | .06/14/2019 | .......... 104,478 | ...26,136,309 246.9000 | ...ooooovvvvierrinnn | e 1,092,844 | ....cccoovvinns 1,029,129 | L 1,029,129 | ....... (63,715) | cevvveveveveserenns [ v | e [ e | e 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .06/22/2016 | .06/14/2019 | ............. 27,500 | ....6,879,280 258.4000 | ......ocovvverrrererrns | e 164,722 | oo e 134562 | | 134,562 | ...... (I [510) ) RN T TN [ DO 003......
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1 2 4 5 6 7 9 10 1 12 13 16 17 18 19 20 21 22 23
Cre
dit
Qual

Cumulative ity of|  Hed

Prior Year(s) | Current Year Adjustment Refe | Effectiv

Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se

) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep

Description of Iltems(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Maturity or Notional Strike Price, Rate of Index (Received) (Received) | Current Year d Increase Changein | (Amortization| Hedged Potential | Entit| and at

Description Income Generation or Replicated (a) or Central_Clearinghouse Date Expiration Amount Received (Paid) Paid Paid Income e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEY?. | .06/22/2016 | .06/14/2019 ...24,399,683 633,011 | .ooooeeevevvvnnerininns | cvveeenenenn829,412 [ | i 529412 | ..... (RIUCKSIeEe) N IR IS IR IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .06/22/2016 | .06/14/2019 23,232,694 656,600 | .......cocoovcrvrviirns | crrrrernennnn 561,260 | oons | i 561,260 ((CICRCT10) N R NN [T [N DR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .06/22/2016 | .06/15/2018 | .............2,432 | ....... 608,457 | ...oovvvvvervcrccrrcencrerinnnesssi 2854500 | oo | e 21,404 | ..o 22,132 T28 [ coooeoeeevemiviinnnns [ eovvmmmniisisnininnns [ eevmsmmssinssnienns [ covssssssssssssesesnens | v 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .06/22/2016 | .06/15/2018 | .......coc0c0e0000.58 | v 14,467 195 ...168 (1720 [ R RN IR IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co 7H6GLXDRUGQFUS7RNEY7. | .06/22/2016 | .06/15/2018 93,953 3,335 BA53 | 118 | [ e [ e [ e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc.ce. VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co TH6GLXDRUGQFUS57RNEY7. | .06/22/2016 | .06/15/2018 | .............3,734 | ........ 934,040 | ..o 259.0600 | v | e 13479 | e 11776 e 1T03) | e | e [ e | e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc..uu... VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co TH6GLXDRUGQFUS7RNEY7. | .06/22/2016 | .06/15/2018 952,567 30,501 31,129 628 [ oo | oo | oo oo | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co THBGLXDRUGQFUS7RNEY7. | .06/22/2016 | .06/15/2018 102,090,935 | oo 256.0900 | oo | s 37,362 | oo 34,227 JOOOPR 1< 1 <15 N [SSUOPORRORSOURUUROOP SVPPPONRRRRROPPOPOIE) PRORORPPPIOOOORN IVPPPPPIOOORPOTN IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .06/22/2016 | .06/15/2018 8,106,892 [ ocirennenn255.1200 | i | e T8ATA | oo e 12,935 (5,539) [ cvvvoveverrieeries [ oo | e [ e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEY?. | .06/22/2016 | .06/15/2018 .....1,736,563 156,488 | ..oovoovvvcvnerriiins | e 147,221 || i 147,221 (17257 [N [N IS U R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .07/11/2016 | .07/06/2018 | ..............517 | ....... 129,425 | oo 249.2600 | i | 4,336 3674 ((SI54 1 [ N IR I IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .07/11/2016 | .07/06/2018 | ............. 1,726 | ....... 431,774 15,741 | oo e 13,592 (P T:1¢) N U [N IS IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .07/11/2016 | .07/05/2019 | ................546 | ....... 136,517 6,068 8924 | L (I NN [T [N RS R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFUS7RNEY7. | .07/11/2016 | .07/05/2019 ....2,152,444 95,852 RO 2 I (ECHUSI0) N T I [N [N R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .07/11/2016 | .07/05/2019 | ............9, .....2,251,825 48,518 | s 31,205 | e (R K<) IS IS RIS R R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFUS7RNEY?. | .07/11/2016 | .07/05/2019 6,630,701 297,861 | ..ooovvvvevvvnrivnninns | cvveeennennnnn 242,282 | | 242,282 ((SIRET4%) ) IR I VTN [N DR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .07/11/2016 | .07/05/2019 ...34,064,600 1,631,927 | oo 1,247,488 | ... (284,439) | ..o [ e [ v e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEY?. | .07/11/2016 | .07/05/2019 ....8,110,905 214,964 | oo | i 148,408 | | 148,408 | ...... ({SIES1515) ) RN IS RIS [N DR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFU57RNEY?. | .07/11/2016 | .07/05/2019 ...27,244,083 767,792 | ooovvvvvvvevnrevininns | cvveeennennn 841,914 || L 541914 | ... (V272X:7£5) 1 [T IS RN RN B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS7RNEY7. | .07/11/2016 | .07/05/2019 ...27,399,905 840,091 | ..o | cvveerrenn008,959 | | 608,959 | ... (231,132) | oo [ v [ v 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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Prior Year(s) | Current Year Adjustment Refe | Effectiv

Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se

) of Premium Premium o Valuation Exchange Year's Value of e Incep

Description of Iltems(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Entit| and at

Description Income Generation or Replicated (a) or Central_Clearinghouse Date Contracts Amount Received (Paid) Paid Paid Income Carrying Value | e (Decrease) | B.JA.CV. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc.cce. VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co TH6GLXDRUGQFUS57RNEY7. | .07/11/2016 | .07/06/2018 | ................574 | ........ 143,707 2281 (B91) | oo [ eerrenernniiienines [ rereenniieiiienns | e | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .07/11/2016 | .07/06/2018 | .............1,862 | ....... 465,828 | ...oooovevevererrnrnniinnnnnnnn 248.0800 | o | s 16,740 | coovvveieices (V<7270 N [N [T [N IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .07/11/2016 | .07/06/2018 | ................450 | ....... 112,600 v L9BT [ i (556) | vevevrrrerneenrinns | werevenerirsseenninn [ vseeesiinneseins | cevenesesnneesenens | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .07/11/2016 | .07/06/2018 | ............. 1,085,770 | v 248.0300 | oo | s 37,941 (GI2£:) ) [N [ [N U R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co TH6GLXDRUGQFUS7RNEY7. | .07/11/2016 | . ...2,422,244 A7.639 | oo | i 35,319 | ] 135,319 | L (1 2k<70) ) [N [T [N [N R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS57RNEY7. | .07/11/2016 | .07/06/2018 | ............ 19,823 | ....4,958,992 | ..cooccooricviriirriierirenreni256.4000 | oo | e 106,649 | oo (VRTINS U DU 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY?. | .07/11/2016 | .07/06/2018 | ............. 26,846 | ....5,715,890 | ....oooooovvvvccrcrncncinensessesnni285.6100 | oo | e 152,219 | oo e 117,235 | | 117,235 | L ((CZNCIC N R I IR [N DR 003......

S&P500 Index CALL Spread (SPX) Equity/
Options VAGLB Hedge - Indexed Universal Life.... Index | Wells Fargo & Co  KB1H1DSPRFMYMCUFXTO9 | .07/19/2016 | .07/14/2017 | .............. ..12,033,226 530,162 537,002 6,840 | ..o [ [ [ e [ s 003......
Equity Basket Options CALL - Rainbow Equity/

Options VAGLB Hedge - Indexed Universal Life.... Index | Wells Fargo & Co  KB1H1DSPRFMYMCUFXTO9 | .07/18/2016 | . .26,167,135 | ...26,167,135 955,100 1,141,902 186,802 | v | i | e | e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY?. | .07/26/2016 | .07/20/2018 | .........c.c0c0...88 | oo 21,902 662 (EC7) 1 [ O TN IO IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .07/26/2016 | .07/20/2018 | .............1,627 | ....... 407,015 5,825 JROROROoN | 0 :Y:Y N [ R NN IR IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc.ccue. VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co THB6GLXDRUGQFU57RNEY7. | .07/26/2016 | . ...1,848,410 55,491 (2,670) [ covooveverirenies [ e | e [ e, | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .07/26/2016 | .07/20/2018 | .............1,765 | ....... 441,562 | oo 2589900 | i | it 7,008 | ..o | crererirereennnn5,885 [ | 15,885 | L (I V<) ) NN [T [N RS B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .07/26/2016 | .07/20/2018 | ............. ....1,865,443 30,723 | ..oooovevevencreninnnns | cvereeeiennnnnnn26,085 | | 26,035 | ... (CXCTSTS) N [T NN [T [N IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .07/26/2016 | .07/20/2018 | ............ 11,615 | ....2,905,583 | woooocvcccverccirireniresereei 2574400 | oo | s 51,454 | ...ooooeeverriiririnnns <o 844,255 ([ S15) 1 NS IR IS I IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .07/26/2016 | .07/20/2018 | ............. 29,358 | ...7,344,237 | .ooooviiiinniniininninennsesesnni256.5700 | oo | e 137,983 | oo ..120318 | ....| ... 120,318 | ... (I A(CI5E5) ) TN TS NN (RN R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFU57RNEY7. | .07/26/2016 | . 83,053 | .vverrverrnrerirerrnenennni289.7200 [ o | e 1142 [ s | e TAT | | el T4 | (A01) [ oo | ceverrverenmnnenes [ e | ceverereessesisenenes [ e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc..c VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co TH6GLXDRUGQFUS57RNEY7. | .07/26/2016 | .07/19/2019 | .....occoevrrn 172 | oo 42,932 1121 (237) | oo [ e [ e | e | s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .07/26/2016 | .07/19/2019 | ............. 2 1536,235 | e 2894100 | i | e 60,612 | ..ooovvvvevvvcririninns | cvvveenreneenn83,311 [ | 153,311 | (2201 ) T IR [T IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS7RNEY7. | .07/26/2016 | .07/19/2019 | ............1,073 | ....... 268,404 | ..o 2647400 | | e 4,893 | .o RS X' £} (1420) [ covorvervrrererenns [ e | e [ vevereneiserineniines | e 003......
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
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dit
Qual
Cumulative ity of|  Hed
Prior Year(s) | Current Year Adjustment Refe | Effectiv
Schedul | Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se
el ) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep
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
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.A.CV. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .07/26/2016 | .07/19/2019 | ............. 7,607 | ....1,902,935 264.6000 | ......ooovvvevvrvrennns | cererers 34,992 | ...ooovvviiiriiiiinnnns JRO.L 3.7 ¢ B 28872 | (GTVRP7[0) ) ISR I NN [N DR 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity....  N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .07/26/2016 | .07/19/2019 | ............. 24599 | ....6,153,738 249.3300 | ....ooooovvveevvvrniens | e 243532 | ..o L.214516 | .| ... 214,516 (72 X0H (<)) R I IR [N IR 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .07/26/2016 | .07/19/2019 | .....cccvveeeeend 617 | oo 154,424 255.5600 coverennenn 4,550 3714 | ... 3,714 (836) [ oveveeereerennnns | cevreveeeirnsnnens [ s | cerseeeeseiesinsnens [ e 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEY?. | .07/26/2016 | .07/19/2019 | .......... 105,542 | ...26,402,264 249.3500 | ....oooovvvvreririiines | v 1,043,808 | ....ooovvvvverrrrienns ..919.331 || L 919,331 | ..... (RPZN£5) N [T IS R RS B 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co TH6GLXDRUGQFUS7RNEY7. | .07/26/2016 | .07/19/2019 | ... .....2,103,443 253.8900 67,183 56,093 | ... 56,093 | ...... (RUES[0) N R T T [ IO 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |&Co TH6GLXDRUGQFUS57RNEY7. | .07/26/2016 | .07/19/2019 | ............ 24,065 | .....6,020,168 260.7900 | ..oooooererereeins | e 135,728 | oo 102,798 || e 102,798 | ....... (32,930) | voovveerrerirenns | ceveniieeisieniies | e | e | s 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .07/26/2016 | .07/19/2019 | ............. 5247 | ...1,312,572 261.1800 29,016 21,824 | ... 21,824 | L (25172 ) [N [T [T IR R 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |& Co THBGLXDRUGQFUS7RNEY7. | .07/26/2016 | .07/19/2019 | ............ 60,538 | ...15,144,229 2591500 | .oovvverereerrererens | e 372,310 [ e ...288,820 | .| ...... 288,820 | ....... (83,490) | evvvvveevvnrenrenns [ eererrrrerriereinin | cevrveveniininnnes [ e | e 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co THBGLXDRUGQFUS7RNEY7. | .07/26/2016 | .07/19/2019 | .............6,510 | .....1,628,614 2584400 | ..o | i 41,536 32,554 | ... 32,554 | 1iiii(8,982) | oo [ v [ [ e 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .07/26/2016 | .07/19/2019 | ............ 77,007 | ..19,264,071 257.7900 | ..ooovvvvvevvnrrvrinnns | e 507,476 | ...oooovevervvriirnnnns LA01TT8 || 401,778 | ..... (TUISYEISEC) N R IS [T IR DR 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .07/26/2016 | .07/20/2018 | ................. 174 | ... 43,633 267.3500 366 262 | ... 262 | ............ ([0 [ N NN I 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 36 9,013 249.0400 275 262 | ... 262 (L) ) SRRSO [UOIUSRIURNURORN IVSIUOORTOTS EURORRTSITRRRN OTIOON 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .07/26/2016 | .07/20/2018 | ............. 1,653 | ....... 413,529 248.7700 | ..oooovvvvvvvvvrevinnns | ceverers LVX:72 N I RO 2y ¢ 12,272 ({1515 ORI RN RN I B 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .07/26/2016 | .07/20/2018 | ................... 58 | oo 14,589 263.9300 160 123 | ... .23 (£ N [ R I IR IR 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .07/26/2016 | .07/20/2018 221 55,315 261.7500 719 575 | ... LYL N (LT N T IS IR IR I 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .07/26/2016 | .07/20/2018 | ............. 1628 | ....... 407,308 249.4100 | ..oooovvvvvvvrvrerinnns | oo 12,146 | oo, RO 1T cieeen 11,558 (LG1C1C) N U N RN I IO 003......
Equity/ | JPMorgan Chase
Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co THBGLXDRUGQFUS7RNEY7. | .07/26/2016 | .07/20/2018 | .............. 1,465 | ... 366,487 260.4600 5,230 4,286 | ... 4,286 (944) [ oo | ceverrveririnneees [ s | e [ 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 | .....29,924,316 | ...29,924,316 2,190.1500 | ...ocvevvvererrrerennns | e 994,684 | .......coooumvrrvinnnns coeeeeneennenn 193,452 | | 793452 | ..... (VL0417 i [N [N [N IR B 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 e 809,110 || i 409,110 | ...... ((CTRICie) N R I NN [N DR 003......
S&P500 Index CALL Spread (SPX) Equity/
Options VAGLB Hedge - Indexed Universal Life.... | N/A........ Index | Wells Fargo & Co  KB1H1DSPRFMYMCUFXTO09 | .08/16/2016 | .08/15/2017 | .............. 6,746 | ..14,627,149 2,190.1500 | ..ooooevrereerrs | e 641,342 | oo e D97,925 | | L 597,925 | ... (43,418) | oo | e | s | cevenesennseeseninns | o 003......
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Description of Iltems(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year d Increase Changein | (Amortization| Hedged Potential | Entit| and at

Description Income Generation or Replicated (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/15/2016 | .08/10/2018 | ............1,101 | ....... 275,386 248.1500 9,819 8,640 | ... (KIS £°) ) TS IR [T IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .08/15/2016 | .08/10/2018 | .............1,825 | ....... 456,497 259.9500 | ...ooovveevrmnrinninnns | e 7,701 5757 | ........ (QRCZT:) N [T [N [N IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/15/2016 | .08/10/2018 | .............1,402 | ....... 350,674 259.5700 6,070 4l (RITLC1C) N TS IS IS IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEY?. | .08/15/2016 | .08/10/2018 550,347 259.1600 9,812 p—| (2,381) | cevvereereemmmrreees [ revvmsnsenenerenns | coveernersesninis | cevevesesnsssseessenes | o 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co 7H6GLXDRUGQFUS7RNEY7. | .08/15/2016 | .08/10/2018 | ... ...1,022,529 248.1200 36,501 | ..ooooovvvvencveveiinns | crereerneneeennn 32,146 [ | 1000 32,146 [ i (4,355) [ s [ s [ e [ o [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc.ce. VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co TH6GLXDRUGQFU57RNEY7. | .08/15/2016 | .08/10/2018 | ........... 1,713 | ........ 428,634 259.8300 7,299 | oo 5462 (1,837) [ coveerrereiernenes | cevevreerenmnenes | cevsrssesnsnneees | severesseresesssnenes | ceves 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/15/2016 | .08/10/2018 | .............1,620 | ....... 405,157 258.2700 [ ..oovvvvvermvirceees | cevevirinins 7677 5901 | ........ (U A(:)) [N IS IR RS R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co THBGLXDRUGQFUS7RNEY7. | .08/15/2016 | .08/10/2018 | ............ 11,886 | .....2,973,502 257.4700 59,432 46312 | ... (13,120) | cevvvvveevvnrerenns [ eorrrrrrerninrcie | e [ eevesrennencessennnes | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .08/15/2016 | .08/10/2018 | ............ 13,080 | .....3,271,980 256.5500 69,583 ..54962 | ... (14,621) | covvveveeienenens [ v | e [ e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/15/2016 | .08/10/2018 | ............1451 | ...... 363,045 248.0900 | ....oooovveverrrivennns | cererers 12,989 | oo L1436 | ([IECLSKC) N T [T [T IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .08/15/2016 | .08/10/2018 37,397 9,355,316 2555900 | .....oooovvvvvrvrriiens | e 212,043 | ..ooooocvevevererniinns | cereeennennn 169,778 [ | 169,778 | ....... (Y 2[555) ) [N [T [N [N R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/15/2016 | .08/10/2018 | ......c0c000e00.257 | o 64,299 248.3300 2,270 1,993 (V44 ) [N [NUOUPITTROOON STOURRROTITR IRORORTSTTROTN VSO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEYY. | .08/15/2016 | .08/10/2018 | .............. 323,700 256.0400 | ...oooovovvvivriirinins | e 717 5666 | ... (U1 ) 1 N [T [T IR IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFUS7RNEY7. | .08/15/2016 | .08/10/2018 86,595 253.0200 2,309 ..1,919 ((c1c[0) N [N RN RN IR I 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/15/2016 | .08/09/2019 | .....covere0eres 752 | e 188,060 248.0900 8,532 OO 4101138 IOUPOOOOON | 10:Y:4 i OTOOOORN IR IS I IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFU57RNEY7. | .08/15/2016 | .08/09/2019 52,041 257.2500 | ..oooveveveriviiininnns | v 1,546 | oo L A139 (1070 [ NS RN I IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .08/15/2016 | .08/09/2019 | ......ccreveverrrn 97 | v 24,286 268.9400 390 236 | v (LT} SRR ISR IR ISR B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/15/2016 | .08/09/2019 | .............3,080 | ....... 770,418 257.4200 22,697 e 16,677 {(X0770) 1 [N [N IS IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEY7. | .08/15/2016 | .08/09/2019 | ............. ....1,634,355 248.0300 | .....ooovvvvevvrviennns | e 74,348 | ... e B1TT6 | L (GVX-772 ) I I RN [N R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS7RNEY7. | .08/15/2016 | .08/09/2019 | .............1,908 | ........ 477,350 264.0600 | ....ooooererenn | e 10,018 6,612 (3,406) | ovvvvveorerereerns | cevermrrmrenmnnenes | eevesseennsninens [ eeveresserennissennes | e 003......
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Statement as of September 30, 2016 of the NAT'ONW'DE LlFE & ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cre
dit
Qual

Cumulative ity of|  Hed

Prior Year(s) | Current Year Adjustment Refe | Effectiv

Schedul | Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se

el ) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep

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

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.A.CV. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/15/2016 | .08/09/2019 | ............ 17,260 | ....4,317,637 248.0900 | ....ooovvvevenrveriinns | e 195,895 | ...oovivccrccrccccns cieeeennennn 162,666 | | e 162,666 ((c72%) ) [N [N RS RS B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity....  N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .08/15/2016 | .08/10/2018 | ............. 1,043 | ........ 260,864 266.6800 2,680 1,757 | ... JR— Y ((c722c) N [N RN NN IR IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/15/2016 | .08/09/2019 | .............3,261 | ....... 815,754 253.2700 29,316 22844 | ... 22,884 | et (BAT2) [ oo [ v [ v [ e [ e 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 88,533 67,519 | .... 87519 | L (A IOLT:) ) TS I NN [N DR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co TH6GLXDRUGQFUS7RNEYY. | .08/15/2016 | .08/09/2019 | .............2,540 | ....... 635,529 262.9500 14,125 9,511 | ... 9,511 BB [ s [ s [ s [ i [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |&Co TH6GLXDRUGQFUS57RNEYY7. | .08/15/2016 | .08/09/2019 | .......... 156,622 | ...39,180,547 248.2100 1,768,262 | oo 1,466,453 | ... ..1,466,453 | ... (301,809) [ .vvooreveverreis [ orermnrieseiinins | e [ oo | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/15/2016 | .08/09/2019 | ............. 55,581 | ...13,904,090 2534600 | .....ooovvvvvvvrvriinns | e 495225 | ..o 384,949 | | 384,949 | ..... (GRIUW2(5) 1 IR IS IR NN B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |& Co THBGLXDRUGQFUS7RNEY7. | .08/15/2016 | .08/09/2019 | .............. 4,605 | ....1,151,862 258.6100 32,001 23,083 | ... 23,083 (8,918) | cvvvvvevreererees [ revevmrerrereenienns | ceverenerssennnanes | cevevesesssennseensnnes | v 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co THBGLXDRUGQFUS7RNEY7. | .08/15/2016 | .08/09/2019 | ............ 42,152 | ...10,544,854 259.7900 | ..o | v 276,008 | ...coovvviiiirii 195510 | | oo 195,510 | ...... (80,588) | ...ovvvvvvererens [ i | e [ s | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .08/15/2016 | .08/09/2019 | ............: 44,607 | ..11,158,837 260.6000 | ......ocovevevrrereinns | e 280,131 | ..oooovveveviniiinnnnns ..196,010 | ... | oo 196,010 | ... (L7 172 ) 1 RN I TN [N DO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .08/15/2016 | .08/09/2019 | ............ 81,946 | ..20,499,716 257.9400 | ....ooovvvvvevvrvrriens | e 588,375 | ....coooovvrurrirnnnnns LA420121 || 429121 | ... (QECIeRisT:) N R IR [N [N IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/15/2016 | .08/09/2019 | ............. 34,321 | .....8,585,829 257.7500 | .oooovvvvveverrvnnenens | ceveree 248,830 | oo .. 181,948 || 181,948 | ... ({GIEREES2 ) NS IS NN [N R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .08/15/2016 | .08/10/2018 | ................. 473 | e 118,408 248.2700 | ..ooooevevevvviririnnns | v 4194 | e, cen3,685 | ... ciereennnn3,685 ((CT0Ee) N [OUURRURURR RN IUN IRS I 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .08/15/2016 | .08/09/2019 | ............ 86,728 | ...21,695,937 256.6500 | ......ocovvvvvvvirniens | e 663471 | ...oooveevernririrnnnns ..493.299 | ... ... 493299 | ..... (RI(VN T 7] ) [N IR [N IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/15/2016 | .08/10/2018 | ................ 746 | ... 186,622 248.1300 6,662 5863 | ... creeeeenn5,803 | i (7£1) [ SRS IR IS I 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .08/15/2016 | .08/10/2018 | ................. 138 | e 34,607 262.3300 492 353 | ... KL (ki) N [ RN RN IS IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co THBGLXDRUGQFUS7RNEY7. | .08/15/2016 | .08/10/2018 | ......cccoovennees 45 | 11,332 260.8400 180 132 | ... ..132 (A8) [ oovremrenrreiinns | cevmervevisiisnens [ vevssssnsensinies | ceeseenenevisisnsnens | voveies 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .08/15/2016 | .08/10/2018 | .............1,340 335,294 248.3100 | ..oooovvvvvvevrrrvennns | cererers 11,848 | oo coeeeenreennnn 10,406 | ... creeee 10,406 [ oo (1,442) [ v [ i [ v, [ e [ o 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYY. | .08/15/2016 | .08/10/2018 | ................. 529 | ... 132,315 260.8700 2,095 1,539 |.... ciereenn1,539 ((S1515) [ ISR IR I IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .09/02/2016 | .08/31/2018 330 82,445 249.8400 2,462 2,329 | ... 2,329 | s (1) VUSRS SURSORRIORT (USRI ISSORR SO 003......
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1 2 4 5 6 7 8 9 10 1 12 13 16 17 18 19 20 21 22 23
Cre
dit
Qual

Cumulative ity of|  Hed

Prior Year(s) | Current Year Adjustment Refe | Effectiv

Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se

) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep

Description of Iltems(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Strike Price, Rate of Index (Received) (Received) | Current Year d Increase Changein | (Amortization| Hedged Potential | Entit| and at

Description Income Generation or Replicated (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) Paid Paid Income e | FairValue | (Decrease) | B.JA.C.V. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .09/02/2016 | .08/31/2018 | .............. ....1,877,093 29,189 24849 | L (CX-710) N T [T [T IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .09/02/2016 | .08/31/2018 | ............1,244 | ....... 311,104 | 2595000 | oo | e 4925 | s e 8180 | (U151 [ NN IR I IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .09/02/2016 | .08/31/2018 | ............ 10,722 | ..2,682,266 | .eoooeverererericirirenererereni258.3600 | oo | s 45,998 39,640 ((G151:) 1 NS IS IS IR IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEY?. | .09/02/2016 | .08/31/2018 229,925 | ooovvvveevvveennnreeririennensnrenn256.9600 [ oo | e 4,347 3,809 ((5KEC) N [ RN IR I I 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co TH6GLXDRUGQFUS7RNEY7. | .09/02/2016 | .08/31/2018 | .............3,504 | ....... 876,526 26,769 25383 | occcceoi(1,386) [ oo [ o [ e [ o [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc.ce. VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co TH6GLXDRUGQFU57RNEY7. | .09/02/2016 | .08/31/2018 | .............3,348 | ........ 837,603 | .o 258.5000 | ovvvoiiiieriis | e 16,340 | oo v 14,400 (1,940) | covvvvveerieerreees | cererreerenninenes | eeverseemnsieees | seversserenisnsneees | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .09/02/2016 | .08/31/2018 | .............2,699 | ....... 675,059 | ..ooovvvvvrennceccrncnceiennnnneeeen24.7000 | oo | e 14,842 | oo, 13,364 | (UIT:Y£:) 1 T [T [T IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... Index |& Co THBGLXDRUGQFUS7RNEY7. | .09/02/2016 | .08/30/2019 | .............1,697 | ........ 424614 | oo 2493000 | o | s 17,160 | oo e 15,109 (2,051) [ covvvrreerererinnnee | eeversenrsnmsnnnnes | eevsrsnenssssnnes | seveesssennessssnseees | seees 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .09/02/2016 | .08/30/2019 | .............2,263 | ........ 566,027 | ..o 2681200 | | e 15,001 | oo e 11,903 eeeeee3,098) | e [ e | e | e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEY7. | .09/02/2016 | .08/30/2019 | ............. ...2,126,225 56,776 85,142 | L (RGN RS I NN [N DR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .09/02/2016 | .08/31/2018 | ...............307 | .......... 76,922 2,438 2326 | ........... ((( 7 [ N NN I I 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .09/02/2016 | .08/30/2019 | .......ccc0.0... 45T | e 112,795 SO < : N I 4,020 ({571 N N NS IR IS IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFU57RNEY?. | .09/02/2016 | .08/30/2019 | ............ 18,288 | ...4,574,984 | oo 2642600 | i | e 87,966 63,888 | ...... (PZX07<) ) I [N RN RN R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEY7. | .09/02/2016 | .08/30/2019 | .............3,153 | ....... 788,739 | woovvvvceceeiccrerneirerensnsnnrnnn289.2600 | v | v 31,939 | . w0ernnnn28,128 (ICR:1 1) [N [N [N IR R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .09/02/2016 | .08/30/2019 | ............ 18,993 | .4 751,229 | oo 2535900 | oo | s 157,450 | coovvvvevceccerencecnes | 132,183 | | 132,153 (25372270 IS IS IS [N B 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFUS7RNEY7. | .09/02/2016 | .08/30/2019 | ............. ...2,123,123 62,465 50,922 | ... (RRSTX) N T I NN [N R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co THBGLXDRUGQFUS7RNEY7. | .09/02/2016 | .08/30/2019 | ............. 28,582 | ...7,150,118 | oo 263.3100 | oo | 144,626 | ..o | i 106,627 [ | i 106,627 | ....... (37,999) | covvveveeevnrmerenns [ orrrrrrerrinniiin | e [ e | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co TH6GLXDRUGQFU57RNEYY. | .09/02/2016 | .08/30/2019 | ............ 43,261 | ..10,822,279 | ..oooovveeevrnieinninnininnnneen 2491900 | i | e 439,536 | ..o | v 387,435 | | 387435 | ...... ({5725 (V) ) USRS [T [N IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... Index | & Co 7H6GLXDRUGQFU57RNEY7. | .09/02/2016 | .08/30/2019 | ............: 45,126 | ...11,288,765 365,973 | ...oooovvevvenrvrininns | crreeernnnnnn 305,858 [ i | i 305,858 | ....... ((IUAIE-))) RN T TN [N DO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... Index |&Co TH6GLXDRUGQFUS7RNEY7. | .09/02/2016 | .08/30/2019 32,098 8,029,626 | ....cooovererrererrerirrnrrern259.0100 [ covoniercrirerinins | cvven 203,501 | oo | v 159,466 | | 159,466 | ....... (44,035) | covoooveercrenn | e | e | e | e 003......
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Qual

Cumulative ity of|  Hed

Prior Year(s) | Current Year Adjustment Refe | Effectiv

Schedul | Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se

el ) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep

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

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.A.CV. | )/Accretion Items Exposure y end
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .09/02/2016 | .08/31/2018 | ................. 435 | ... 108,770 249.3800 3,339 3171 |.... e 3T | (1GNNS IR IS IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity....  N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .09/02/2016 | .08/30/2019 | ............. 29,694 | ....7,428,178 261.7200 | ...oooovvvevevvvrrriens | e 163,612 | oo cieeeennnnnnn 123,396 | | e 123,3% | ...... (102 15) ) ISR I [N [N R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEYY. | .09/02/2016 | .08/30/2019 | ........... 12,739 | ....3,186,843 259.0600 80,512 63,086 | ..... 0000 83,086 | ...... (R A:7L5) ) I IS NN RS R 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 | ......ocovvvevvverinnns | cereres KZ Y 2 A creeeennnnnnnn289,539 || e 269,539 | ...... ([2255515) 1 TN I NN [N DR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.... .|Index |&Co TH6GLXDRUGQFUS7RNEY7. | .09/02/2016 | .08/30/2019 | ...........47,030 | ..11,765,130 257.8400 | ... | 200eeen 316,515 [ s | 000 251,862 | | 251,862 | ...... ((ZCI5%) N T I [N [N IO 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...........ccc.ce. VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |& Co TH6GLXDRUGQFUS57RNEYT7. | .09/02/2016 | .08/31/2018 | .........c... 730 | .. 182,622 249.3100 5,628 5351 | ... 5,351 (277) | oo | oo [ eevereiisiienns | ceereieesiienisnnns | e 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..............c...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFU57RNEY7. | .09/02/2016 | .08/31/2018 | .............. 2879 | ... 720,308 261.3700 9,963 8236 | ... 8236 | ........ (G720 [N [T IR RS R 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options.............c........ VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index |& Co THBGLXDRUGQFUS7RNEY7. | .09/02/2016 | .08/31/2018 | ............. 6,339 | .....1,585,782 260.6800 23,074 19,260 | ..... 19,260 (B,814) | covvvrvereverrrres | eeverrrnrenmsnnnnes | eevsrsnenssssnnes | seveesssensensssnsenes | seees 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options...................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co THBGLXDRUGQFUS7RNEY7. | .09/02/2016 | .08/31/2018 | .............. 2,390 | ........ 597,780 260.7100 8,674 7241 | ... v 2T ] i d(1433) [ i | i [ i [ e [ s 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ccc...... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co 7H6GLXDRUGQFU57RNEY7. | .09/02/2016 | .08/31/2018 930 232,691 260.6300 3,395 2838 ... 2,838 (15157 1 [N NS IS I IR 003......
Equity/ | JPMorgan Chase

Mozaic Index CALL Options..................... VAGLB Hedge - Fixed Indexed Annuity.... | N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | .09/02/2016 | .08/31/2018 | ............. 1,422 355,795 249.4900 | ....ooovvvvvvcvvrrinrns | cererenn 10,852 | coovovviceccccces coeeeeerennnnn 10,296 | .er... 10,296 ({15158 [N R NN I I 003......

Equity Basket Options CALL - Rainbow Equity/

Options VAGLB Hedge - Indexed Universal Life.... | N/A........ Index | Wells Fargo & Co  KB1H1DSPRFMYMCUFXTO09 | .09/16/2016 | .09/15/2017 | .....36,434,108 | ...36,434,108 2,147.2600 e 1317,348 | s creeennn 1,410,872 | L1,410872 | e (S T DTS IR IR R 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 | .....ocoovvvevvrerenins | e 712,566 | ..oooovvvvevivriininnns e 143918 || 743918 | ... KU1 RS DU RN IS DR 003......

S&P500 Index CALL Spread (SPX) Equity/

Options VAGLB Hedge - Indexed Universal Life.... | N/A........ Index | Wells Fargo & Co  KB1H1DSPRFMYMCUFXTO09 | .09/22/2016 | .09/15/2017 | ............. 6,148 | ..13,329,895 2,147.2600 | ....cocovvevevvvcrerens | e 684,117 | ..ooooveevervvrrinnnnns e 849,913 | | 649913 | ...... ((C 702 ) [N [N [N [N R 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 XX

0149999. Total-Purchased Options-Hedging Other. ...78,975,691 | ...86,488,741 O 214,500,607 |XXX] 214,500,607 | .81,512,383 0 0 0 0 [ XXX XX

0369999. Total-Purchased Options-Call Options and ...78,975,691 | ...86,488,741 0 .. 214,500,607 [XXX| 214,500,607 | .81,512,383 0 0 0 0 | XXX XX

0429999. Total-Purchased Options. ...78,975,691 | ...86,488,741 L0 214,500,607 [XXX] 214,500,607 | .81,512,383 0 0 0 0 [ XXX XX

Swaps - Hedging Effective - Foreign E

Pay Fixed EUR Receive Float USD | | Curren ‘ Bank of America | | | | | | | | | | | | | | | | | |
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Statement as of September 30, 2016 of the NAT'ONW'DE LlFE & ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cre
dit
Qual
Cumulative ity of|  Hed
Prior Year(s) | Current Year Adjustment Refe | Effectiv
Schedul | Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se
el ) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep
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
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.A.CV. | )/Accretion Items Exposure y end
Pay Fixed GBP Receive Float USD Curren
Currency Swap AFS Bond -- G6750*AC ..........cocevvvwn | D 1T [ €Y Citibank NA......... E570DZWZ7FF32TWEFAT6. | .02/26/2015 | .04/29/2025 | ........cococoevcvcnenc ...30,800,000 | 3.4125 USD (2.84 GBP) 000206445 | ..........4,856,000 ... LA768378 | ... 13,528,000 | ...ooovvvevevvvirinns [ v reren851,185 | 100/ 1(
Pay Fixed EUR Receive Float USD Curren | HSBC Bank USA
Currency Swap AFS Bond -- L8367#ADS.............cccocoeeeee. [ D110 | 0y 1IEBVN30JCEQV1H4R804..... | .06/04/2015 | .06/25/2025 | ...........cccccvcrene ...12,400,300 | 4.407 USD (2.62 EUR) 00168538 | ... 41,800 | ... | ..... (264,818) | v 1ere(810,300) | oo | s ...183,295 | ... 100/1(
Pay Fixed EUR Receive Float USD Curren | HSBC Bank USA
Currency Swap AFS Bond - L836THAES.........cocoovvvercrrrens D 1-1.... | ¢y NA 1IE8VN30JCEQV1H4R804..... | .06/04/2015 | .06/25/2027 | .....ovvevereverererenene ..12,400,300 | 4.522 USD (2.77 EUR) ceennn 165,417 41,800 | ..... (328,254) .....(410,300) 203,188 | ....... 100/1(
Pay Fixed GBP Receive Float USD Curren | JPMorgan Chase
Currency Swap AFS Bond -- G2956@AP............cccocoeeeee. | D 1T [ €Y &Co TH6GLXDRUGQFUS7RNEYY. | .06/25/2015 | .09/23/2025 | ......covvvvevevvvenenens ...15,750,000 | 3.89 USD (3.43 GBP) 119,257 | ......2,778,000 | ..... 2,149,273 | oo LA 764,000 | s [ e ...236,070 | ....... 100/1(
Pay Fixed CHF Receive Float USD Curren
Currency Swap AFS Bond -- Q1297#AH1... D1-1....|cy Citibank NA E570DZWZ7FF32TWEFAT6. | .09/11/2015 | .10/08/2023 ..49,129,990 | 3.545 USD (0.755 CHF).....coocvvvvs | covvvvvnvcnvnercrrcnnes | covvvvverennneneeecenes | e 1,023,806 .(283228) | ..... | ..... (117,495) | ... .| -(1,513,807) | . ...851,072 | ....... 100/1(
Pay Fixed GBP Receive Float USD Curren | JPMorgan Chase
Currency Swap AFS Bond -- GO369@AXA..........coce | D 1T [ €Y &Co TH6GLXDRUGQFUS7RNEYY. | .01/28/2016 | .04/27/2026 | .......ocvevevererererene ...28,784,000 |3.3725 USD (2.93 GBP) 88,289 2,840,000 |..... 22,037,011 [ oo 12,840,000 | ...ooovevevevrrerinns [ eeviviniiiiiieninns ..445410 | ... 100/ 1(
Pay Fixed GBP Receive Float USD Curren
Currency Swap AFS Bond -- 78467KBH#3...........cccccoeeeeeo.. D11 | Y Citibank NA......... E570DZWZ7FF32TWEFAT6. | .03/08/2016 | .06/06/2026 | .............ccccocucecre ..48,178,000 | 3.66 USD (3.05 GBP) 0000133566 | .........4,073,200 | ... 13,321,666 | ......ooovvrvviiinnns 2,073,200 | oo [ e O I 100/ 1(
Pay Fixed GBP Receive Float USD Curren
Currency Swap AFS Bond - G4622#AL3...........cccoommueren. [ D 1-1. cy Citibank NA......... E570DZWZ7FF32TWEFAT76. | .07/21/2016 | .09/14/2031 | .....oovovevrerrvenens ..17,141,800 | 3.4625 USD (2.54 GBP) 278,200 | .....| . 172,645 | ..o eei28,200 | oo [ e ...331,655 | ....... 100/ 1(
Pay Fixed GBP Receive Float USD Curren
Currency Swap AFS Bond - TBD.....ccccoeuervvveevicrscnnennns | D 11 cy BNP Paribas........ ROMUWSFPUSBMPRO8K5P83 | .08/12/2016 | .11/14/2026 | ..........cccccrcvvvces ...29,831,000 |3.387 USD (2.28 GBP). (4,600) | ... | ... 371,916 | v ceerenene(4,800) | v | e LLATABIT | 100/ 1(
Pay Fixed EUR Receive Float USD Curren
Currency Swap AFS Bond - TBD......ccccuuvvvvvennnnvnvennnnnnnne | D 1T [ €Y Citibank NA......... E570DZWZ7FF32TWEFAT6. | .09/27/2016 | .11/15/2026 | ........cocovvevcrcrerc ..16,218,250 | 3.143 USD (1.2 EUR) (72,500) | .cc. | cooe (10,151) | oo PR [2%511[0) N O IO ...258114 | ... 100/ 1(
0879999. Total-Swaps-Hedging Effective-Foreign Exchange. 0 0 2,555,107 | ..o 18,573,672 |XXX] .16,651,685 | ................ 0 [..8766393 | ..o 0 [ s 0 ... 4,571,870 | XXX XX
0909999. Total-Swaps-Hedging Effective. 0 0 2,555,107 | ..o 18,573,672 |XXX| .16,651,685 | ............... 0 [..8766,393 | ..o 0 [ s 0 ... 4,571,870 | XXX XX
1179999. Total-Swaps-Foreign Exchange 0 0 2,555,107 | ........ 18,573,672 |XXX| .16,651,685 | ................. 0]..8766393 | ... 0 [ e 0 [...4,571870 | XXX XX
1209999. Total-Swap! 0 0 2,555,107 | ........ 18,573,672 [XXX] .16,651,685 | ....ccocvevnnead 0..8766393 [ .....oooooeuue {0 I 0| ..4571,870 | XXX XX
1399999. Total-Hedging Effective 0 0 2,555,107 | ....... 18,573,672 [XXX] .16,651,685 | ...cccocrevnnead 0..8766393 [ ....ccccc00 {0 I 0| ...4,571,870 | XXX XX
1409999. Total-Hedging Other. ...78,975,691 | ...86,488,741 .0 214,500,607 [XXX] 214,500,607 | .81,512,383 0 0 0 0 [ XXX XX
1449999, TOTAL ...78,975,691 | ..86,488,741 | ..... 2,555,107 | ....... 233,074,279 |XXX] 231,152,293 | .81,512,383 | ..8,766,393 | ................. (U [ 0| ..4571870 | XXX XX

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 | w (o=

HEDGES THE CURRENCY RISK OF A LIABILITY
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Statement as of September 30, 2016 of the NAT'ONW'DE LlFE & ANNU'TY |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cre
dit
Qual
Cumulative ity of|  Hed
Prior Year(s) | Current Year Adjustment Refe | Effectiv
Schedul | Type(s Initial Cost of | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying renc se
el ) of Date of Premium Premium o Valuation Exchange Year's Value of e Incep
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
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.A.CV. | )/Accretion Items Exposure y end
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Statement as of September 30, 2016 of the NAT'ONW'DE LlFE & ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21
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) at Inception
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-
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)
Long Futures
Hedging Other
0000DMZ6..... | ....c......80 | ... 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 (55,396) (55,396) | .........209,450 o
0000ESZ6...... | .........620 | ..... 31,000 | S&P 500 MINI Futures Contract..............ccoccvveermerreerns VAGLB Hedge - Indexed Universal Life.. | N/A......... _Index | 12/15/2016. . SNZ20JLFK8MNNCLQOF39 09/15/2016. | ..2,172.6875 | ..2,160.5000 [RPSSTTRTN ORI ISR I (377,812) | ....c..nd (377,812) | ......2,546,693 o
0000NQZS..... | .cccouvrn?2 | e 1,440 | NASDAQ 100 MINI Futures Contract.............ccocvvuuueeee VAGLB Hedge - Indexed Universal Life.. | N/A......... Index | 12/15/2016. SNZ20JLFK8MNNCLQOF3¢ 09/15/2016. | ..4,823.1934 |..4,870.2500 | ..........35,905 | covoooreces | covvrvvernenns | vevrvrvrnennns | vevvrivinnes | cevvevnnd 67,762 67,762 252,000 1
0000ESZ6...... S&P 500 MINI Futures Contract .... | VAGLB Hedge - Fixed Indexed Annuity.. | N/A......... ‘Index | 12/15/2016. ... SNZ20JLFK8MNNCLQOF34 09/15/2016. | ..2,165.2634 |..2,160.5000 ....(566,611) | ... )| e 9,771,907 A
0000MFZ6..... . MSCI EAFE MINI INDEX Futures Contract. . | VAGLB Hedge - Fixed Indexed Annuity.. | N/A......... Index | 12/15/2016. . 5493004R83R1LVX2IL36.... | 09/15/2016. | ..1,718.3278 | ..1,706.7000 ...(479,064) | ......... ) s 3,544,800 | ... .
12829999. Total-Long Futures-Hedging Other L(1,411,121) [ ... (1,411,121)] ....16,324,850 XXX
1329999. Total-Long Futures 422,928 | ... . 0. 20 [0 [ (1411121 [ (1,411,121)] ....16,324,850 XXX
1409999, TOAIFHEAGING ONET........ooiieiiiiiisssesiissss st sssss s S408E 8880880808808 4480880840800 0000 080 E L8R8 | oo 2,422,928 |........ 0 [ 0 o 0 o 0 ].(1411,121) ] ....... (1,411,121) | ....16,324,850 XXX
1449999, TOTAL ... iieetttiressties e ses s8££ 4400888140 E 4410140814484 1100 140EE RS E R EELEE LA LEEELEEEEEEfEEEEEeeesenansnnsesssnnnies | 2422928 |........ [ 0 i 0] 0 ]..(1411,121)] ....... (1,411,121) | ....16,324,850 XXX
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)
1 HEDGES THE EQUITY RISK OF A LIABILITY
2 HEDGES THE INTEREST RATE RISK OF A LIABILITY
3 REBALANCES PORTFOLIO CURRENCY EXPOSURE
4 REBALANCES PORTFOLIO DURATION
5 REPLICATION OF AN EQUITY
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Statement as of September 30, 2016 of the NAT'ONW'DE LlFE & ANNU'TY |NSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 1
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-B:
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 E
Traded Derivatives
0199999. Aggregate Sum of Exchange Traded..... [ oo | oo | XXX 16,324,850 2,422,028 2,422,928
NAIC 1 Desii
Bank of America Corp...... . BATYDEB6GKMZO031MB27 | Y. LY 743,918 743,918 .743,918
BNP Paribas. ROMUWSFPUSMPRO8K5P8Y Y. Y. (4,600) 0 371,916 ..371,916
Citibank NA E570DZWZT7FF32TWEFAT6 | Y, Y. 8,214,000 9,207,400 ..(355,728) 637,672 | .o 8,262,689 |.....ccovvrierninns (127,645)| ...
Goldman Sachs Group. . FOR8UP27PHTHYVLBNG30 | Y Y 16,610,000 | ..covovrircrinnnes 16,537,650 (V1 T 16,537,650
HSBC Bank USA NA 1IE8VN30JCEQV1H4R804... | Y. Y. 83,600 83,600 (593,072)
JPMorgan Chase & Co. . THBGLXDRUGQFU57RNEY7| Y Y 184,514,000 188,035,764 3,521,764 | e 187,204,048
Morgan Stanley & Co International Ltd..............ccevuiiiniiirniciiiesressiesesesseseenesiseene 4PQUHN3JPFGFNF3BB653. | Y Y 8,486,000 8,431,111 0 LBABTITT [ | e
Wells Fargo & Co KB1H1DSPRFMYMCUFXTO09| Y. Y. 5,371,242 ...5,371,242 5,371,242
0299999. Total NAIC 1 Designation 17,824,000 | ..ooovvvennnee 228,410,685 | ..o (360,328) | ....ooovvvnniinnn 10,358,196 | .................226,922,574 | .......... (720,717) | .... 9,177,124
NAIC 2 Desi
Citigroup Fin PrOAUCES INC......vvuiriiiiciriieiie et MBNUM2BPBDO7JBLYG310| Y. Y ....959,000 998,922 39,922 998,922 | ... | e 39,922 | .o | e
Merill Lynch Capital SVES......u. it GDWTXX03601TB7DW3U69| Y Y. 4,239,000 | ..o 4,025,000 [ I 3,951,514 | oo | e [ 587,512 | v
0399999, TOtal NAIC 2 DESIGNALION. ... vvoreiessresrisseissere s 5,198,000 5,023,922 0 39,922 | i 4,950,436 | oo 0 239,922 [ 587,512 | .o,
0999999, GIOSS TOMAIS. ....veversreere ettt erssres st £48EE 8o E R R 223,022,000 249,759,457 | ..o (360,328) | ..ovverirrinnes 26,722,968 | ...ooovnnens 234,295,937 | ..o (720,717) .11,639,974 20,896,720
1. OFFSEBE PEI SSAP INO. B4ttt sttt ettt es st se et es e ee et st ees et eesee s et eeseteesemsees | ee8eE1eEeeeeseeseeseEoeseeseE e R eEEeEAeEeEoeE o2 1 eEeEeeE e E8eEAeEneEee8eE e R eeEeesee e et entesser et entensessenententennntents | erteserantenseretnntensennnannens | srseeetentessesantenseneesntantenae
2. Net after right of OffSet PEF SSAP NO. B4.........cuuiuieieiiitisiie st ee s nb st S8 eeh e s e b bbbt 249,759,457 | ..o (360,328)
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Statement as of September 30, 2016 of the NAT'ONW'DE LlFE & ANNU'TY |NSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8
Book/Adjusted Maturity
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date
Collateral Pledged by Reporting Entity
CBT - Futures 549300EX04Q2QBFQTQ27.... | CaS....c.cuuririerieerieeisee e CASH... 209,450
CME - Futures.......... SNZ20JLFK8MNNCLQOF39.. | Cash CASH... 12,570,600 | ..ovvoncernrenne
ICE = FUBUES....cvvivriiieisi e 5493004R83R1LVX2IL36........ Cash CASH... . 3,544,800
Lo I OO OO OO OO OO PO OO OO OO OO O OPPUOPPYOPYOPOPPPUPPPUOPR IPURPPTORPORPPPO [ 1 22 Lo\ I [PTERSTVROURUORPORPOORPOUO | I [PVOTROOON 16,324,850 XXX
Collateral Pledged to Reporting Entity
Bank of America Corp - OTC €S CASH... XXX e
BNP Paribas - OTC Cash CASH... XXX
Citigroup Fin Products Inc - OTC Cash CASH... XXX
Citibank NA = OTC.....ovvuvvvcieeseieeessesiessss s Cash CASH... XXX
Goldman Sachs Group - OTC Cash CASH... XXX
HSBC Bank = OTC.......vureimireieeeieeieeiseessesssssesseens Cash CASH... XXX
JPMorgan Chase & Co - OTC Cash CASH... XXX
Merrill Lynch Capital Svs - OTC........ccovvevveniirererriirenies Cash CASH... XXX
Morgan Stanley & Co International Ltd - OTC.... Cash CASH... XXX
Wells Fargo - OTC......coovuirmiiiiniisisississsssessesnsssssnss Cash CASH... XXX
0209999, TOAIS........cvvuerseesseessereseesseessessse s eseesse et es s s s s 8t sk RS bR ee kR eeEs #eE88eeEE RS8R R SRR R R4 E 8RR AR AL LR LR RS E 8RR R AR R R R R AR e R eee LE8eER R R R LRSS XXX




Statement as of September 30, 2016 of the NAT|ONW|DE LlFE & ANNUITY INSURANCE COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6
NAIL
Designation /
Market Book/Adjusted
CUSIP Identification Description Code Indicator Fair Value Carrying Value
Cash Equivalents (Schedle E Part 2 Type)
000000 00 O | Overnight Repos SEC LENDING ONLY........ OO OO OO O OO PO RO RSP RO OO ‘ | . 28,100,693 28,100,693 | 10
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE).......cuiuiuiiiiiiiiiiiieii ittt esnsssasnssssnsinn 28,100,693 28,100,693
9999999, TORAIS. ... oot eenee s 28,100,693 28,100,693

General Interrogatories:

1. Total activity for the year:  Fair Value $.....(30,432,114)  Book/Adjusted Carrying Value $.....(30,432,114)
2. Average balance for the year:  Fair Value $.....52,954,681  Book/Adjusted Carrying Value $.....52,954,681
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

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



Statement as of September 30, 2016 of the NAT|ONW|DE LlFE & ANNUITY INSURANCE COMPANY

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

2 3 4 5 6
NAIL
Designation /
Market Book/Adjusted
CUSIP Identification Description Code Indicator Fair Value Carrying Value

General Interrogatories:

1.
2.

Total activity for the year:  Fair Value §.......

Average balance for the year: Fair Value $

NONE




Statement as of September 30, 2016 of the NAT|ONW|DE LlFE & ANNUITY INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each
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 Dep
Bank of New York Mellon ...........cccccoeeveeeeicevcreneee. New York, NY 153,974 511,625 866,9
JPMorgan Chase New York, NY 16,629,405 6,893,598 6,709,1
US Bank Minneapolis, MN 419,173 436,115 290,1
0199998. Deposits in.....1 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX 2211 389 11
0199999. Total Open Depositorie: XXX XXX 0 0 [ 17,204,763 ....7,841,727 ....1,867,2
0399999. Total Cash on Deposit. XXX XXX 0 (U 17,204,763 ...1,841,727 ...7,867,2
0599999. Total Cash, XXX XXX 0 (I — 17,204,763 .. 7,841,727 ....7,867,2
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Statement as of September 30, 2016 of the NAT'ONW'DE LlFE & ANNU'TY |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
;

2 3 4 5 6
Description Code Date Acquired Rate of Interest Maturity Date

7

Amount of Interest Due & Accrued

8

Book/Adjusted Carrying Value Amount Received During Ye

NONE
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