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Annual Statement for the year 2016 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. trEASUNY SECUNMHES. ......eevveveevecrere ettt bes s sssssseseesns | eevessesens 2,963,201 | ............. 0.0 | .o 2,963,201 | ..o | e 2,963,201 | ............. 0.0
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEINMENT AGENCIES........c..rvueerrerreeeeereieeseesreieesssnnees | reesessesesesessssssesnens | eessssssenn 0.0 [ | e | e (1] IO 0.0
1.22 lIssued by U.S. government sponsored agencies...........cceeeveeverrereriesenes | ceveveenes 21,396,354 | ............. 02| ... 21,396,354 | .....ccvoveiieiiiereeiies | e 21,396,354 | ............. 0.2
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHES).......vvevvcvceeieictese ettt sssssses e ssstesenes | sesssssssssnssssesessnsens | sevsesssenes 0.0 [eroiereeeerreeeieeiies | e | creresesie s (1 [ IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccceceeeis | veveveee. 36,363,712 | ............. 0.3 | 36,363,712 | ..o | e 36,363,712 | ............. 0.3
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............ccccceeeievvereeeiccesiciees | e 37,297,437 | ............. 0.3 | 37,297,437 | oo | e 37,297,437 | ..o 0.3
1.43 Revenue and assessment obligations..............c.coevcveneeeniceeneceeeiens | cvvvene 444,707,843 | ............. 35 | ... 444 707,843 | ..ocooveeeieerereeieies | e 444707,843 | ............. 3.5
1.44 Industrial development and similar 0blIGAtioNS.............cvvrervererririniireiies | o | erereeeenns 0.0 [ oo | e | s 0| e 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccovieeiiieriiceeeeeeeeens | cvvvenveienenns 60,060 | .............0.0 | oorrrriennnnd 60,060 |[..covovrreerieereieees | e, 60,060
1.512 Issued or guaranteed by FNMA and FHLMC.. IR 258,444,689 | ...........2.0 | ... 258,444,689 |.... .258,444,689
1.513 AlLOHNET ...ttt sssssesssssssesssesssssssens | sessesssensssssenssenssenses | ernneeesss0:0) | toimiiniinsinsinsiniiins | ceessessessssisssnsins | oeeseeseesees s 0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........ccccoovee | i 39,209,670 | ............. 0.3 | oo 39,209,670 | ..veoeerrieirerireiirens | cereereenens 39,209,670 | ..covvvenee 0.3
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNe 1.527.........covvviriennireneineeeineenns | reenersesennessesseeneenes | ovreenennees 0.0 [ | e | e {1 0.0
1.523 Al OLNET ...t | eeseees 162,809,231 | ...ceeoeee 1.3 ] e 162,809,231 | ..oooeeeeieineiieiens | e 162,809,231 | ..coovvveneee 1.3
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDTIA SECUMHES). ... vvvevvrevrerireireisriesissesess sttt sestentensnnes | eees 7,001,994,023 | ........... 546 | .. 7,001,994,023 | ...oovvocrierierircrnens | e 7,001,994,023 | .......... 54.6
2.2 Unaffiliated non-U.S. securities (including Canada).............cccevevvcvveeeeriereens | e 1,498,199,375 | .......... M7 .. 1,498,199,375 | ..o | e 1,498,199,375 | ........... 1.7
2.3 Affiliated SECUMHIES. .....v.cvvureeereerriierierieetesii ettt entsntas | sesssessessesssensensnnns | seseessansees 0.0 [ e | v | e 0] e 0.0
3. Equity interests:
3.1 Investments in MUUl FUNDS..........ccrieiimieiiiseseseseeeeseees | e | cesessneees 0.0 [ v | v | e 0] s 0.0
3.2 Preferred stocks:
321 AFIlIAEE. ..ot | sersenssnsens s | erbesineees 0.0 [ oo e | e (1N [ 0.0
3.22 UNGFfiliALEA. ..ottt | sestiess st essiensenns | erteesineens 0.0 [ e | e 0 [ o 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFIlIAEE. ...
3.32 Unaffiliated
3.4 Other equity securities:
341 AFIlIAEE. ... e
3.42 Unaffiliated.
3.5 Other equity interests including tangible personal property under lease:
351 AFfIIAEE. ....eocveereei s | sesriess st ensenes | eetessineees 0.0 [ o e | e 0 [ oo 0.0
3.52 UNGFfiliAtEA. ......cveveeiciiie et | s nsnienns | eebessnneas 0.0 [ oo e | e 0 [ o 0.0
4. Mortgage loans:
4.1 Construction and land developmENL............c.cccviueveiiieiniieeeee e sreees | ceereiseesessssessnessens | cereeesenns 0.0 [ oo e | e {1 I 0.0
4.2 AGHCURUTAL. ...ttt sttt sstentes | sesessessnsssesssssnnssnsnss | soessssesnees 0.0 [ e | e | reeeeressseeeeseniene (0] I 0.0
4.3 Single family residential ProPErES...........ccvevieeiieeteeeetree e | cereresseeresssesesssensens | cereeerenes 0.0 [ oo [ e eenes | e {1 I 0.0
4.4 Multifamily residential properties...........ccovverererverrireiveresesseeeseeseeeesesesessees | eveenne 702,080,646 | ............. 55 | ... 702,080,646 |.....ocovvveerererirereens | e 702,080,646 | ............. 55
4.5 COMMETCIAl I0BNS. ... cvumveniiriiiiiie i sbss bbbt stesstnnees | soee 1,620,675,399 | ........... 126 | ... 1,620,675,399 | ...vvoveernernernernens | v 1,620,675,399 | ........... 12.6
4.6 Mezzanine real estate 108NS............ccevevcveveeiieiieie e | eevenaeiens 8,742,339 | ............ 0.1 | oo 8,742,339 | ..o | v 8,742,339 | ............. 0.1
5. Real estate investments:
5.1 Property 0CCUPIEd DY COMPANY........ccverererrirnrirrireseenseeeressessssessssessssssessssesses | sessesssssssessssessesssnsns | sesessssesees 0.0 [ o | e | reeesresenseseeenene (1] I 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........ccccvirrrrninrireersrriens | e | e 0.0 [ | e | e (0] I 0.0
5.3 Property held for sale (including §......... 0 property acquired in
SatiSfACtion Of AEDE)........oveereeirrerrirssrrese s seessresssssessessssssnenns | sessssesssssssssnsssssessens | sennerensnenn0:0 | corireresnsissreiesennens
6. CONIACEIOANS. ......cvuveirciceeie ettt | eesesiees 63,897,539 63,897,539 |....
T DEMVALVES. ..o sinns | eeviinns 324,722,443 | ...cc.o0.n25 | . 324,722,443
8. Receivables for SECUMEIES.........covuuiurrerircerereiriseeeeeeiessssiseisensssseisenessssssesees | sessseenensessnsnsnseesenns | sernerneenss020 v
9. Securities lending (Line 10, Asset Page reinvested collateral)... IO 29,005,240 29,005,240 e XXX
10. Cash, cash equivalents and short-term investments.............cccocevverveeesiercreseieeens | cevene 406,509,530 | .ooceenn3.2 | e 406,509,530 | ..........29,005,240 | ............ 435,514,770 | .coene.e. 34
11, Other INVESIEA @SSELS.........ueveeererierierieeirereseri s sensens | esisens 162,166,523 3 162,166,523 | ..o | v 162,166,523 | ......cc...c. 1.3
12, TOtal INVESIEA @SSELS. ..o .. 12,821,245254 | ......... 100.0 | ...12,821,245254 | .......... 29,005,240 | ....... 12,821,245254 | ......... 100.0
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Annual Statement for the year 2016 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN. ...ttt ettt R bbbt

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cvirierrirriririreiseeeie ettt st sssseseas

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........corririnrircreseeese et esaees

Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt s sttt bttt s b eesennas

3.2 Totals, Part 3, COIUMN 1 ...ttt et sttt e sttt s bt sesennas

Total gain (10ss) 0N diSPOSAlS, Part 3, COIUMN 18..........ccieiiriie ettt sttt bbb bbb bbb st et es st b s s b ee s e st s s bbb s s s b s s et st res

Deduct amounts received on disposals, Part 3, Column 15..........ccccoovveeee.. IR .. ‘ N T O
Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15........ ittt sttt sr s

6.2 Totals, Part 3, COIUMN 13......coeiieieissieie sttt ettt r s

Deduct current year's other-than-temporary impairment recognized:
7.1 Totals, Part 1, COIUMN 12, ...ttt

7.2 Totals, Part 3, COIUMN 0. ..ottt s bbb bbb bbb ssen s

Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 11ttt bbbt en

8.2 Totals, Part 3, COIUMN 9.ttt bbbttt

Book/adjusted carrying value at end of current period (LINES 142+ 3+4-56-T-8).........ccc.erriurirersiiieiieesesiss sttt s st ssenss
Deduct total NONAAMILEA GMOUNLS..........c.iiiiieieiiirt bbbt

Statement value at end of current period (LiNe 9 MINUS LINE 10)........c.iuiuiieiieiieiieississieiss sttt bbbt bbb st s

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHIOT YEAI...........ccueveiueiereieieisete ettt bbb

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cccceieiueeicieieeee ettt bbbt ssenaas 998,798,662

1,409,740,972

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cocueieieiirieicse e 19,985,990

1,018,784,652

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12, ...ttt b bbb bbb bbbttt 728,543

3.2 Totals, Part 3, COIUMN 1 ...ttt bbb bbbt a bbb seen s

728,543

Accrual of discount
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbbt saes

5.2 Totals, Part 3, COIUMN B.......oieiiiceicctee ettt bbbt bbb bbbt saes

Total gain (105s) 0N diSPOSAIS, Part 3, COIUMN 18..........u ettt s s8££ E £ ARt
Deduct amounts received on disposals, Part 3, COIUMN 15..........ciieiiieie ettt sttt bbb e bbbt bbb st nes

Deduct amortization of premium and mortgage interest points and COMMItMENE FEES...........vu ittt

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 3.ttt bbb s bbbttt been s

88,864,003

9.2 Totals, Part 3, COIUMN 3.ttt sttt bbb seen s

Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 1. ..ottt sttt a st a ettt sas st saes et

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e

0

Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10).........ccovrrrereerrrnrenrreirnenssese s sseesenens
TOtAl VAIUBHON GIOWENCE. ........ceuverrirrirrisetis ettt bbb+ 81888441888kt
SUDEOLAI (LINE 11 PIUS LINE 12)......oeveitieeictiteie ettt ss sttt e bbb bt s bbb s s s s st e bbb s s b b s e b st n st et n s s bt s ens
Deduct total NONAAMIEA BMOUNLS.........cc.uieriereerieseeieis ettt

Statement value at end of current Period (LINE 13 MINUS LINE 14).......cueieieuieieeiseeeie ettt sttt s e s bbbt s s s s st s s st s st nen

S102

2,340,390,164

(8,891,781)

2,331,498,383

2,331,498,383
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SCHEDULE BA - VERIFICATION BETWEEN YEARS
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Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........coiuririierereieieeissie sttt ettt

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees
Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st
3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e

ACCTUAL O QISCOUNL........oovevicvieese ettt ettt e b bbbt bbb s e s s s bbb e s b bes s b et s b e s st b s b b s bt s b e b s s s ss st e st ettt s b s s s see st entes et

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13
5.2 Totals, Part 3, COIUMN O.........vuieieiieecteee ettt ettt e sttt st en e bes s sse s s sneenas

Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19..........ciiiiiriieiciieesie sttt sttt a bbb st es s b bbb e s e s b st bbb s s b en s e s st enas
Deduct amounts received on disposals, Part 3, COIUMN 16...........cccvveeiireieie ettt ettt ss bbb bbb s e sa bbb bbb en st e s s s e st enes

Deduct amortization of premium @Nd EPIECIALION. ..........c.cuiveie ettt a bbb st s bbb se et b b st s s st s s bt s e seneaes

Total foreign exchange change in book/adjusted carrying value:

9.1 T0talS, Part 1, COIUMN 17....c.oiiririiiici st
9.2 Totals, Part 3, COIUMN 14 ...ttt
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 5. ess s
10.2 Totals, Part 3, COIUMN ...t s

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccccerurireierieriieieiesse sttt st s
Deduct total NONAAMILEA GMOUNTS.........c..iuiieiriieiireiciei bbb bbb

Statement value at end of current period (LiNe 11 MINUS LINE 12).........ccviuiieiiiicieissiieieiesiesise ettt st ettt

44,834,576

70,470,006

13,991,458

58,826,034

2,561,460

2,561,460

424,702

1,640,000

0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDEL 31 Of PHOT YBAI ..ottt bt s bbb b bbb s bbbttt en

Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN ...ttt bbbt b s bbb sttt bbbt

Accrual of discount.
Unrealized valuation increase (decrease):

A1 PA T, COIUMN 121ttt
4.2 Part 2, SECHHON 1, COIUMN 5.ttt s et b bttt et be b sttt se st sttt en et s naeb et s snaesnes
4.3 Part2, SECion 2, COIUMN 13.......coiiiiecee ettt bbb st bbb st
44 Partd, COIUMN 1ottt s bbb s s bbbt s bbbt b bbb

Total gain (10Ss) 0N diSPOSAIS, Part 4, COIUMN 9.ttt s bt s b8 b e f s8££ 8 b £ bbb bbbt
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........cc.cuiuiiiiiieiciiee ettt ettt bbb sanes

DedUCE aMOMIZAtION OF PIEMIUML ...ttt s st s e E b2 E £ 8 E 28 s R 8o £ £ R4 E s E bbb n bt

Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 15, ..ottt ettt bbb a e bbbt bbbt a et st e s e
8.2 Part2, SECtON 1, COIUMN 1. ...ttt ettt bbb e s s
8.3 Part2, SECtON 2, COIUMN T6.........cvieieeiiiiieicietete ettt bbbttt bbb sees s
8.4 Partd, COIUMN 15.. ..ottt bt a bbb bbb e sttt bt a ettt e
Deduct current year's other-than-temporary impairment recognized:
9.1 P T, COIUMN T4 .ottt bbb bbbt bbb bbb e bbbttt en
9.2 Part2, Section 1, Column 17...
9.3 Part2, SECHON 2, COIUMN T4........ooeeceeeeeecteee ettt sttt bbbttt s et s s saes
9.4 Partd, COUMN 13 ..ottt ettt et s bbb s bbb bbb e et a ettt en st aen

Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........c.cooruiirrierciiesicesee ettt st
Deduct total NONAAMILIEA AMOUNLS...........cc.civeieicreeeicctee ettt ettt s e s et s bt tes bbb b et s st teb et et en s et s s s st a s et st n s

Statement value at end of current period (LiNe 10 MINUS LINE 11)......ouoirurierrririsissensiisisesssess s sssssssesessessssssessesssssssssessessessssssessesssssssssessssssssssessesssssnssessanssnssns

Si03

129,792,798

129,792,798

7,218,519,626

2,877,380,553

14,114,290

(1,695,130)

(23,307,456)

(14,777,509)

539,910,646

20,758,895

(23,307,456)

5,010,975

1,108,258

6,119,233

9,503,445,600

9,503,445,600
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SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States... ..8,343,239 ..9,180,074 ..8,434,298 ..8,341,806
Governments (Including all obligations 2. Canada........
guaranteed by governments) 3. Other COUNtTIES.........ccevivers [ ereririeiesesiesisisesissassernias eteteresterissssesssssnessntsnteses | eressssenisssesnssstesessntessesentens | stersessesnsantesetasteseesstenaesaens
4. Totals.............. . ..8,343,239 ..9,180,074 ..8,434,298 ..8,341,806
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. ..o | e 36,363,712 | o 41,416,046 | ......ccovvnenen. 36,750,718 | oo 32,340,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS. ..o | e 37,297 437 | oo 35,584,470 | oo 37,419,360 | oo 36,500,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals. .o | e 766,166,517 | .ooooovvvericeennns 802,888,577 | ..coovvvrererenans 762,576,518 | ..oovvvcrererennns 743,710,111
Industrial and Miscellaneous, SVO Identified 8. United States........coouvrvererees | covrrvrirerienne 7,157,075,315 | oo 7,257,635,664 | ......ccocovene 7,217,123,301 | .ovvvvcvenes 7,101,726,567
Funds and Hybrid Securities (unaffiliated) 9. Canada........ccceeeverrireiereeens | e, 284,377,254 | ... 294,107,252 | .covvvere 286,955,521 | ..covvvrirnen. 278,891,000
10. Other COUNHES......ocurverrurenes | onnrrenriennns 1,213,822,121 | oo, 1,211,532,897 | cooovcvrne, 1,250,014,043 | ...oocvvne, 1,202,734,980
11, TOtaIS. o | i 8,655,274,690 | ....occoovrennn 8,763,275,813 | ...ovvovcrennnn 8,754,092,865 | ......ccooeennne 8,583,352,547
Parent, Subsidiaries and Affiliates 12, TORAIS. ... | | eesesssens s sens st sentes | cbessens st ens s snnies | chinb st
13. Total Bonds....
PREFERRED STOCKS 14. United States...

Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...

Parent, Subsidiaries and Affiliates 18. Totals......covevveerarnnes

19. Total Preferred Stocks..

COMMON STOCKS 20. United States...............
Industrial and Miscellaneous (Unaffiliated) 21. Canada........
22. Other Countries...........ccc.....
23. Totals......coveviiiiiiiiinisiini | i 0 s 0 [ o 0

Parent, Subsidiaries and Affiliates 24, TOMAIS....cuovecviiiieieisisieiieises | crtereiisiesesssresssessssssensesins | erissessessesssssssessesssssssesssssnsens | crossessessssassesessntesessssensesaens

25. Total Common StoCKS.....cee. | oovivviviininiinisisieeinens (O P [0 R 0

26. Total StOCKS......cvurerrersrrerrenne | covriiiiiieiiiisisieseissiereians 0 | o [0 0

27. Total Bonds and Stocks...... | ........cc....... 9,503,445,595 | ......ccccoouue 9,652,344,980 | ......ccoevunne 9,599,273,759

Si04
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Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 10.7

9
Total from Column
6 Prior Year

10
% from Col. 7
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

1.1

1.2
1.3
1.4
1.5
1.6
1.7

U.S. Governments

............... 8,343,239

...... 0.1
...... 0.0

......................... 0.2
......................... 0.0

............... 8,343,239

2.1

2.2
2.3
24
25
2.6
2.7

3.1

3.2
3.3
3.4
3.5
3.6
3.7

Totals..

............. 10,046,444
5,076,221

....31,287,490
..5,076,221

............. 32,125,698

.5,078,340 |...

..... ....36,363,711

............. 36,363,711

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

Totals

..27,297 437

10,000,000 |...

............... 7,373,805

10,000,000 | ...

............. 27,297,437
10,000,000

5.1
5.2
53
5.4
55
5.6

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

........... 333,319,824
............. 17,698,955

........... 397,101,698
............. 17,727,973

........... 748,467,563
............. 17,698,955
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Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Industrial and Miscellaneous (unaffiliated)

B.1 NAIC Tttt | eesenianes 168,088,369 |........... 560,787,741 | ........ 1,506,077,840 |........... 166,484,762 | ........ 1,331,362,797 | .......... ) 0.9 O O 3,732,801,509 |...oovovrrernnnn39.3 | 2,657,531,452 | ..oovveirieinns 36.8 |....... 2,699,881,549 |........ 1,032,919,960
8.2 NAIC 2.ttt | eesenianes 127,246,014 | .......... 683,419,979 | ........ 1,982,227,197 |........... 297,873,957 |........ 1,192,404,709 | .......... ) 0.9, O O 4,283,171,856 |...ccovcovrrnnndBl | 3,627,532,923 | ..o 50.3 | ... 3,197,005,595 | ........ 1,086,166,261
8.3 NAIC 3.t | reeieneeeens 17,956,140 |......cc.... 85,442,606 |........... 306,752,192 | ....cccoue.. 42,120,388 |............. 44,267,697 | .......... ) 0,9 GO IO 496,539,023 |....covvvvrinienenn 52 | 354,338,834 | ...oovvvrirnnenh 9 | 327,036,299 | ........... 169,502,725
B.4 NAIC 4. ..ottt entenins | eessessenesenns 893,128 |...ccocene 51,718,668 |............. 50,965,012 |...cccovvurenee 5,829,411 | .o 14,411,817 | .......... ) .9 G IS 123,818,036 B 83,651,789 | oo 1.2 | 80,655,014 |............. 43,163,022
8.5 NAIC ...ttt | eeesessenenean 380,134 | ..o 1,039,585 |....ccoevenee 13,435,248 |............... 3271737 | e | e 90,9 NI DR 18,126,704 | ....cooovvverieenne. 0.2 | 9,465,606 | ....ooovrrrrrreennn0. |, 5,903,358 |...coeevenne 12,223,346
8.8 NAIC Bttt | serssssssessenas 248,701 | s 108,783 | oo 213,592 | i R RO P00 T [T 817,564 |..oovvininiinnnn0.0 |, 1,244144 |00 | e 589,937 | s 227,626
8.7 TOAIS. ... | ensneanes 314,812,486 | ........ 1,382,517,362 | ........ 3,859,671,081 |........... 515,826,743 | ........ 2,582,447,020 | .......... P O,0 S 8,655,274,692 | ..o 911 | 6,733,764,748 | ... 933 | 6,311,071,752 |........ 2,344,202,940

7.1

7.2
7.3
7.4
7.5
7.6
7.7

8.1

8.2
8.3
8.4
8.5
8.6
8.7

9.1

9.2
9.3
9.4
9.5
9.6




L0IS

Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
10.1 NAIC Toircneeesneeeeseiseeseesssessnnssessssssssesessssensens | (0)200.183,556,642 | ........... 654,466,415 | ........ 1,613,590,219 |........... 390,660,295 | ........ 1,705,923,667 | ...voveeerererieneenn (VR 4,548,197,238 | ..oovvieeis 47.9 | e XX [ e ) 0.9, SO DT 3,515,277,278 | ........ 1,032,919,960
10.2 NAIC 2..coiceeeesecnreesesesssssenessssnseesssssenneennens | (0)200. 127,246,014 | ........... 683,419,979 | ........ 1,982,227,197 |........... 312,950,178 |........ 1,210,103,664 | ....ooovvvrerrerrinnn (1N I 4,315,947,032 | .oovvierenes 454 | XXX s [ e ) 0.9 RN DO 3,229,780,771 |........ 1,086,166,261
10.3 ..85,442,606 |...........306,752,192 |.. 42,120,388 | ... ..44,267,697 ..496,539,023 ..327,036,299 | .. .169,502,725
104 NAICA.....ieseeneeeneeesssseesssnessssnesssnsens | (@)erienen. 893,128 |.............51,718,668 | ............. 50,965,012 |....ccevevne 5,829,411 | oo 14411817 | 0 [ 1000123,818,036 | e 1.3 [ e XXX e ek XXX s [ eee...80,655,014 43,163,022
10.5 ....13,435,248 3271737 | o0 | 0 [(€)10 18,126,704 | o022 [ XXX e XK [ ee00000..5,903,358 | 12,223,346
10.6 NAICB...ooceveerererererencenesesneessesnsensensenseenssssessesnes | (@)eeereeeeen 248,701 | i 108,783 | 1vii00n213,592 | o 246,488 | ..o |0 | (€)erieeen 817,564 | 0.0 [ XXX e e XK e [ vreiieeeeneD89,937 | i 227,626
10,7 TOAIS..c.oceeeeice ettt | feesenines 330,280,759 |........1,476,196,036 |........3,967,183,460 |........... 755,078,497 |........2,974,706,845 | ......cccovvovirerennnn0 | (0)....9,503,445,597 | ... 100.0 | XXX | e XX | 2000 7,159,242,657 | ... 2,344,202,940
10.8 Line 10.7.a5 @ % Of COL 7..veviieeieeiisisiissssssissisnesssissisnes | orersnssissesesenneas 35 | e 155 | i LT | 79 | 313 | 0.0 | i 100.0 | XXX e e XXX s e e XXX i v 153 | s 24.7
11. Total Bonds Prior Year
1.1 92,301,746 | ........... 668,550,872 |........... 946,992,825 |........... 232,046,608 |....... 1,167,646,050 |........... ). .9, GO DU ) 0.9 GO PR ) 9.9, GO B 3,107,538,101 | .ovvvreveirirrrinn 430 | ... 2,389,528,202 |........... 718,009,899
11.2 84,187,197 |...c.cco.e. 748,961,390 | ........ 1,487,797,332 |......c..c. 304,148,664 | ........ 1,037,186,565 |........... )., SO U ) 0.9 SO I ) ., GO B 3,662,281,148 | ....oovvvirirns 50.7 | ........ 2,823,030,327 |........... 839,250,821
T1.3 NAIC 3o | ceeesenennes 19,503,026 |............. 88,749,199 | ........... 213,741,908 |............. 20,942,527 |............. 11,402,174 | ........... ), .9, O DU ) 0.9, GO PR )., GO O 354,338,834 | ...oooveirinn 49 | 238,237,298 |........... 116,101,536
114 ...298,423 |.............18,597,532 | . 64,572,755 ...183,079 | ... ..83,651,789 30,904,429 |.. ...52,747,360
115 ....3,169,167 BT14T24 | oo | e KR e XXX e XXX s [(€)e000000.9,465,606 | ool 01 [ 5,960,176
118 NAIC Bttt | serssssssssenas 581,076 | .oovveeenn 167,187 | i 328,267 | o 167,614 [ .o [ e XXX [ e XX [ernnsnes e X [(€)erenenen 1,244,144 | 0.0 [ 1,220,682
17 TOAIS. .ot enns | cereereens 200,040,635 |........1,526,174,942 | ........ 2,714,866,040 |........... 561,203,216 |........2,216,234,789 | .......... XKX.eoovovrene [eovrreere XX s [ e XK [ (D)..7,218,519,622 | ... 100.0 | e 5,488,881,114
11.8 Line 11.7.35@ % 0f Col. 9....cviviiiiiiiiciiiissseisississiensninnins | snessesesenssssssesenas 2.8 |2 37.6 [ s 78 | o307 [ XK e XK e XK [ 100,00 e XXX i [ v 76.0
12. Total Publicly Traded Bonds
121 94,151,321 |..ccoeene. 449,516,222 | ........ 1,164,516,702 |........... 301,324,715 | ........ 1,505,768,317 | ..o [ 3515277277 | o 37.0 | ... 2,389,528,202 | ...coovvvriireinen 331 | 3,515,277,277 |........... XXX
12.2 73,699,557 | ........... 521,010,818 |........ 1,344,355,327 |........... 184,530,210 | ........ 1,106,184,857 | ...ovoeveieeireirceircines | vevenens 3,229,780,769 | ...ovvverreirinnees 340 |..... 2,823,030,327 | .oovvierienne 391 | 3,229,780,769 |........... ) 0.9 G
12.3 NAIC 3. | soneeeenenne: 13,003,444 | oo 49,647,405 |........... 185,936,724 |............. 33,521,030 |...ccrevene 44,267,697 | ..o | e 327,036,300 | ..oovevvrrerriirnenn 34 | 238,237,298 | ..o 33 | 327,036,300 |........... XXX
124 NAICA. ... neiseseesessseeeenseesssnnennns | evnnneenennnenn893, 128 [ 34,405,289 ..25,115,369 | ....ooovvrene 5,829,411 | .o 14,411,817 | oo | e 80,655,014 | ...ooovvvvvreren 0.8 | 30,904,429 | ..o 04 | 80,655,014 |........... ) 0.9 G
125 ...807,215 |. 1,672,743 |.. 23,271,737 |... ..5,903,359 5,960,176
12.6 NAIC ..o eeeesnseeeessseeennssensennennes | snennisneeneesn 1,074 | i, 108,783 | .oiiiereeen213,592 | i 246,488 | [ | e D83,937 | 0.0 | 1,220,682
12.7 TOtAIS....oevrcrerereeeeresssennessnieeenennnens | e 182,580,188 | oo 1,055,495,732 |........2,721,810,457 |..........528,723,591 | ........2,670,632,688 | ......cocoovrvrreirerni0 [0 7,159,242.656 | ...oooocvivvnenn 753 | 5,488,881,114
12.8 Line 12.7 asa % of Col. 7..... .47 cerreeee XXX
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10.........c.cccococveeis | voererereeeevecc 1.9 | i, D 286 | 38 | 28 | 00 | il 753 | b XX K [ XXX
13. Total Privately Placed Bonds
131 NAIC Tt | rersesienens 89,405,320 |........... 204,950,193 | ........... 449,073,517 | .covvvernee 89,335,579 |...c.o.n. 200,155,350 | .cvovvereiierrerinrineiene | e 1,032,919,959 718,009,899 | ..o 9.9 | XXX vvievvree [ v 1,032,919,959
13.2 NAIC 2.ttt | reesessenens 53,546,457 |........... 162,409,160 |........... 637,871,870 | ........... 128,419,968 |........... 103,918,806 | ...cooveeeeeeerreeneireenes [ e 1,086,166,261 839,250,821 | ..o (R ) 0.9, G DR 1,086,166,261
13.3 4,292,697 |.............35,795,201 | ...........120,815,468 |.. ..8,599,358 |... ..169,502,724 116,101,536 .169,502,724
134 NAIC 4.ttt | esteee st et senes 17,313,379 |. 25,849,643 |.. 43,163,022 ..52,747,360 ...43,163,022
135 228,470 ...232,370 |. 11,762,505 |.. 12,223,345 3,505,430 § ...12,223,345
1318 NAIC Bttt esssnsenias | sessensssssenas 227,826 | ..ooverreieenesnensineiisnies | eenensnissessienssssnnsnns | srensnesneesssnsnessssenes | eesssssnessesssenenssnssnsies | erssnsensnsssssesssnsenssnsnns | cesenennneneess 20,020 | coreneensrranssnenennnens0:0 | rieiinninninnsni3,402 | oiiviiiniiniinnnnnn0.0 [ e XXX [ i 227,626
137 OIS | s 147,700,570 |........... 420,700,303 |........1,245,373,003 |........... 226,354,905 729,638,508 | ...covovvvrireirennn 240 | XXX | e 2,344,202,937
13.8 Ling 13.7.85@ % Of COl. 7..eueuieiiiicieieeseineneiecseiseieessinnis | eveeeeseesessesssseeen 6.3 .. .A79 .97 e XXX e [ e XXX i e XX i | e ...100.0
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10........cccovrrinee | cornrrerrernnnninienas 1.6 | e 44 | 13 24 D0, SORNONE INTORNTD 0,9, CORIRIOV IVOTONTND 0,0, CONRTRON [PRRRORORINN 24.7
(@) Includes $.....993,867,747 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.....154,855,347 current year, $.....236,435,888 prior year of bonds with Z designations and §.......... 0 current year, §......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) Includes $.....460,840 current year, $.....666,813 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

..0; NAIC2§.......

0; NAIC3S.......

0; NAIC4S§....... ;

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

NAICES......... 0.
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Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2
All Bonds Owned December 31

Distribution by Type

1 Year
orLess

Maturity Distribution of
1

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

Over 10 Years
Through 20 Years

Over 20
Years

No Maturity
Date

Total
Current Year

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

Column7asa
% of Line 10.6

9
Total from Column
6 Prior Year

10
% from Col. 7
Prior Year

1
Total
Publicly Traded

12
Total
Privately Placed

1.1

1.2
1.3
14
1.5

U.S. Government
Issuer Obligations

Residential Mortgage-Backed Securities...

Commercial Mortg

S

age-Backed Securities

Other Loan-Backed and Structured Securities.

403,250

80,204 |.

7,036,466

200,619 |...

507,398
...101,689

..... 0.1

0.0
0.0

0.0 |...

............ 12,946,242
...459,205

0.1

21

2.2
23
24
25

All Other Governments

Issuer Obligations

Residential Mortgage-Backed Securities...

Commercial Mortg

Other Loan-Backed and Structured Securities.

age-Backed Securities

0.0

0.0
0.0

.00 ...

0.0

X

32
33
34
35

U.S. States, Territories and Possessions, Guaranteed

Issuer Obligations

Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities

0.4

0.0
0.0

.00 ...

41
42
43
4.4
4.5

U.S. Political Subdivisions of States, Territories and
aranteed

Possessions, Gu
Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..

...10,000,000

5.1
52
53
54
5.5

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
Issuer Obligations

Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities

Totals

.14,975,457 |.

..48,380,000 |.
.46,293,506 |.

..128,875,572

112,525

85.127.380 | .

240,953,104
110,065,674

244,007
.............. 4,855,000

313,349,327
cereeenn95,492,124
................. 253,220
.............. 5,735,000

.......... 766,166,516

.......... 414,829,671

6.1

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

Issuer Obligations

Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities

Totals

.......... 258,252,402

............ 12,182,744
............ 22,413,136

..21,964,202 |.

....... 1,254,650,276

......... 45,498,501
............ 38,150,591

..44,217,993 | ...

....... 3,763,018,910

............ 49,697,431
............ 20,622,244

..26,332,497 |.

.......... 481,230,897

............ 20,142,195

14,453,650 | ...

....... 2,579,215,316
...382,118

.............. 2,849,586

....... 8,336,367,801
....107,350,460
.......... 107,378,676
.......... 104,177,752

....... 6,318,450,181
134,493,572
147,525,675
133,295,321

....... 6,122,497,752

............ 73,000,526
............ 14,215,886

101,357,586 |.

....... 2,213,870,049
5,992,874
......... 34,378,150
............ 89,961,866

.......... 314,812,484

....... 1,382,517,361

....... 3,859,671,082

.......... 515,826,742

....... 2,582,447,020

....... 8,655,274,689

....... 6,733,764,749

....... 6,311,071,750

....... 2,344,202,939

71

7.2
7.3
7.4
7.5

Hybrid Securities

Issuer Obligations

Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities

Totals

8.1

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates

Issuer Obligations

Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities.

Totals




Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
.......... 29,9, SRR INRNNY 9,9, G JSTNY.0.9 G crereren e XK s [ et | e
.......... DO, S [T ©.0, S [T 0.5 SR cerreee s KKK s | e ssissisenens | erssrss e enens
.......... XXX [ conerenee XXX [ERTI,¢,0, GRI e e KKK s |0 |0
10. Total Bonds Current Year
10.1 Issuer Obligations 258,655,652 |.......1,299,743,348 | .......3,819,203,745 | ..........635,229,134 | ....... . .8,874,241,345 | .... . . .6,660,371,298 | .......2,213,870,049
10.2 Residential Mortgage-Backed SECUMtIES..........ovrvvreeinrenereieisrnrireins | crerennnnn 37,019,863 | oot 92,758,732 | ....covuene. 72,727,692 |............ 99,594,641 |........ 110,447,792 | ..oooe.. XXX rorvriens | v 412,548,720 BN IS ©.¢. GRS INTRNY ¢, SRS IS 406,555,846 |.............. 5,992,874

10.3 Commercial Mortgage-Backed SeCUMties. ........oovvveeeerereereineerrennes | veeeenenenn 12,192,105 | oo 45,543,364 | ............ 49,774,779 112,525 | o0 [ XXX [ 107,622,773 | oo 1 | XXX | e e XXX e 73,244,623 34,378,150
10.4 Other Loan-Backed and Structured Securities.. ...38,150,591 25,477,244 |. ..20,142,195 | ... 109,032,752 ..19,070,886 |. 89,961,866
10.5 SVO Identified Funds XXX | everee e XK [0 [0 [ 0.0 [tk XXX etk XXX e [0 | i,

10.6 Totals
10.7 Line 10.6 as a % of Col. 7.

.......... 755,078,495

60IS

1. Total Bonds Prior Year

111 1SSUET OBlGALIONS. ....v.veeeieicere ettt snennes | eneenens 135,334,537 |....... 1,313,802,358 |....... 2,551,514,426 | .......... 497,164,010 | ....... 2,201,508,262 | .......... ) 0.0 O PR ) .0, SO IS XXXoovovrreis [ 00..6,699,323,593 | ..o 92.8 | e 5,131,280,543 | ....... 1,568,043,050
11.2 Residential Mortgage-Backed SECUMtIES..........overvrerernrenrreieincnrirens | rreeeeees 37,289,792 |.......... 105,819,684 |............ 44,316,864 | ............ 33,623,620 |.............. 9,394,941 | .......... ) 0.0 C PR ) 0.0, SO IS XXXeovvrrves [ 000 230,444,901 | i 3.2 | e 223,291,551 | .covvienne 7,153,350
11.3 Commercial Mortgage-Backed SECUNLIES. .........c.rvvererrurreninrinereieienes | oreirneeenn 6,163,848 |............ 55,464,588 |............ 86,019,984 |......cceooe... 130,475 | oo | s ) 0.0 SO PR ) 0.0, SO IS XXXoovvreis [ 147,778,895 | 2.0 | e 112,262,773 |............ 35,516,122
11.4 Other Loan-Backed and Structured SECUNtIES..........ovverrerrurenrnrirrirnes | rrernennees 21,252,458 | ............ 51,088,313 |............ 33,014,765 | ............ 30,285,112 |..ooverenee. 5,331,585 | .......... ) 0.0 CN DR ) 0.0, CH IS XXXeovveivis [ w00 140,972,233 | 2.0 | 22,046,248 | .......... 118,925,985
11.5 SVO Identified FUNGS........ocorureriieneereeiecnenei e sesseeseieenes | ceeesanes Y. S 0.0 S DS S 0,0 S ., S PO, S PR 0.0 S DO, SN I 4.0, S IS ¢, S PO, S P XXX
118 TOMAIS.. ..ottt ettt snenns | entenens 200,040,635 | ....... 1,526,174,943 | ....... 2,714,866,039 | .......... 561,203,217 | ....... 2,216,234,788 | .......... ) 0.0 CON DR ) 0.0, S IS XXXoovoveies |00 7,218,519,622 | ...................100.0 | ... 5,488,881,115 | ....... 1,729,638,507
11.7 Ling 11.6: 858 % 0f Col. 9..uviiriieiii et sesnnnes | sessssseseessnsenesnens 2.8 | o 291 | s 37.6 | i 7.8 | i 30.7 | oo PO, S PR 0.0 S D00 SN [y (1] [T ¢.0, SR [P 76.0 | oo 24.0
12. Total Publicly Traded Bonds
12.1 ISSUET OBlIGALIONS. ....e.cvueeieieceeee ittt stneenes | eneenens 129,465,832 | .......... 925,682,614 | ....... 2,614,720,674 | .......... 430,138,098 | ....... 2,560,364,081
12.2 Residential Mortgage-Backed SECUMtIES..........overurererneeneerciieiecneirens | rreneaees 35,693,981 |............ 91,394,591 |............ 70,725,698 | ............ 98,472,968 | .......... 110,268,608
12.3 Commercial Mortgage-Backed Securities...........cocovvereverenenirenenees | veeeenenen 10,710,909 | ............30,912,105 | ............31,509,085 |.......ccc.cee... 112,525 | oo
12.4 Other Loan-Backed and Structured Securities...........cccooevveveveeveviccens | eeeeeenen, 6,709,465 |.............. 7,506,421 |.............. 4,855,000 | ..oovoeiiieeceeeeeee | e
12.5 SVO Identified FUNGS........ccovureriirieneeiecnenei e sesseeseieenes | cesesenes PO, S PO, S DS S 0.0 S XXX
128 TOAIS.....-eocece ettt sttt snenns | eneenens 182,580,187 |....... 1,055,495,731 | ....... 2,721,810,457 |.......... 528,723,591 | ....... 2,670,632,689
12.7 Ling 12.6 @5 @ % Of COl. 7ottt | seeeseeeesesseneneens 2.6 | e 4T | oo 38.0 | e TA | e 37.3
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10........cccoosvenrerriniinrinnes | cormenmessessneanesnens 1.9 | s S 28.6 | o X 28.1
13. Total Privately Placed Bonds
13.1 ISSUET OBlIGALIONS. ....e.cveveieeceeee ittt enteneenns | eeeenens 129,189,820 |.......... 374,060,735 | ....... 1,204,483,071 | .......... 205,091,036 |.......... 301,045,386

13.2 Residential Mortgage-Backed Securities...........c.coovevnreevennviveinnns [ oveeennnn. 1,325,882 |l 1,364,141 | 2,001,993 |.....cc.... 1,121,674 |..ooee. 179,185
13.3 Commercial Mortgage-Backed SECUHIES..........c.ourvririirenicriieenns | evririieienns 1,481,196 |............ 14,631,259 |............ 18,265,694 | ..o | e
13.4 Other Loan-Backed and Structured Securities...........c.cccvveveeevcviieeiens [ evverenee 15,703,671 |............ 30,644,170 |............ 20,622,244 |...........20,142,195 |..............

13.5 SVO Identified Funds XXX XXX

147,700,569 |.......... 420,700,305 |....... 1,245,373,00!
8.3 . A7.9
..1.6

13.6 Totals
13.7 Line 13.6asa % of Col. 7.....cocevvevvvereririeeriinnns
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10
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Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

10.

1.

. Cost of short-term investments acquired

. Accrual of discount

. Unrealized valuatio

. Total gain (loss) on

. Total foreign excha

. Deduct current yea

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

. Book/adjusted carrying value, December 31 Of PriOr YEaI...........cvvueirriirienieeesee s

N INCTEASE (AECTEASE)......uvuiveireiriiiieisetesie ettt bbbttt

AISPOSAIS........ei s

. Deduct consideration received 0N diSPOSAIS. ...ttt

. Deduct amortization Of PrEMIUM..........c.eriririee ettt

nge change in book/adjusted carrying ValUE...........cccocueeieieiieienisiee s

r's other-than-temporary impairment recognized

Deduct total nonadmitted @MOUNLS............ccvirurieiieiee ettt enes

............................................. 229,045,226

6,801,160,171




Annual Statement for the year 2016 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted Carrying Value, December 31, prior year (LINE 9, PHOT YEAI)..........vururerererirerinrissisesssssssesessessessssssessessssssessesssssssssessessssssessessassssssessasssssessssssessessanssessns 65,164,921
2. Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, ColUMN 12.........cc.ccvvevvvererersieiesieierienne 111,182,585
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........cccocveviereverrireireienn. 111,182,585
3. Unrealized valuation increase/(decrease):
3.1 Section 1, Column 17.. 138,777,051
3.2 Section 2, Column 19 8,375,778 147,152,829
4. Total gain (loss) on termination recognized, SECHON 2, COIUMN 22.............oooriiriiriireieeereie et s b s bbb s s b bbbt (15,028,837)
5. Considerations received/(paid) on terminations, SECHON 2, COIUMN 15...........coiiviieierieiescteee ettt b e s ettt es st sae s st esseeas 7,541,362
6. Amortization:
8.1 SECHON 1, COIUMN 1.ttt
6.2 SECHON 2, COIUMN 27 ...ttt b b s bbb s bbb bbbttt 0
7. Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 SECHON 1, COIUMN 20........ucuieeiciiteie ettt et s bbbt s bbbttt bbbttt
7.2 SECHON 2, COIUMN 23......ooiieiciee ettt s bbb Rttt 0
8. Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 Section 1, Column 18 23,680,706
8.2 Section 2, Column 20.. 23,680,706
9. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 -5+ 8+ 7+ 8)..vceiiiiieicceecese e 324,610,842
10, DEAUCE NONAAMILIEA ASSEES.........ucvecviieieeictete ettt e a st s et b s s b s st b bbb s b b s et s s s st e st bbb bt a bt bes e s bt
11, Statement value at end of current period (LiNe 9 MINUS LINE 10).......c..cuiueieiiiiiieieieisiisses ettt bbbt bbb bbb st 324,610,842
Futures Contracts
1. Book/Adjusted Carrying Value, December 31, prior Year (LINE 6 PrIOT YEAI)..........cvcuiuiveireiiiiieiieistesse sttt b s bbbttt an 12,412,400
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)...........ccceeueeeerereireereineeese e esvese s 5,578,600
3.1 Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MiNUS............ccoeveverrerreveeueiercrssnsieennns
3.12 Section 1, Column 15, PriOr YEAI.........ccovcvivrieiveiiiee st 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year MinUS...........cccvveuevererenereersnceeenenns (97,780)
3.14 Section 1, Column 18, Prior YEar........cvrvererrerrererireireereesneeseesessseseesesseseseens (346,430) 248,650 248,650
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus.. .
3.22 Section 1, Column 17, PrIOF YEAT........c.ceverererrerreeeeeesseeseeseeseesessseeeesessenenns 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus.. (97,780)
3.24 Section 1, Column 19, PriOr YEAI........c.cceviieriicreieeieesieere e (346,430) 248,650 248,650
3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....uucuueirieeieeieiieisssessiseie st s st essestess e sse s st et 8 84288t 0
4.1 Cumulative variation margin on terminated contracts during the year (Section 2, Column 15).........cccccvvurrnnee 25,463,014
42 Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)..........
4.22  Amount recognized (Section 2, Column 16)........cc.ccrrvernrerrirnrnrereeerenneneens 25,463,014 25,463,014
4.3 SUDLOtal (LINE 4.1 MINUS LINE 4.2).......ccuitiiieiiiiieiie ittt ettt s s bbb st s bbb s b2 s 4t bbb bt s e bbb bbb bbbttt n st (0)
5. Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for terminations in prior year..........c..ccccovvrvvnne.
5.2  Total gain (loss) adjusted into the hedged item(s) for terminationS IN PrOK YEAI..........c.cveviviieeieiiereee et e ss bbb see s
6. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 - 4.3 = 5.1 = 5.2)....uuiuiiuiiiierceisesene ettt 17,991,000
7. DEAUCE NONAAMILIEA BSSELS. ... ueviirieiseirieieieieise ettt s s s b s e s8££ e s sttt en s
8. Statement value at end of current Period (LINE B MINUS LINE 7).........ouuiureriireereireieiieeirs et ss e ss s st s ees et s bbbt 17,991,000
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Annual Statement for the year 2016 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

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

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

Si12, SI13



Annual Statement for the year 2016 of the NATIONWIDE LIFE AND 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 Check

1. Part A, SECHON 1, COUMN T4......o.oiiiiit bbb 324,610,843
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance.............cccocuvvueverveveeeieieesesseseeeeseevenenee 17,991,000
3. TOAl (LINE 1 PIUS LINE 2).....vooeeeueerseeiseesseseseesseesesseesseseseesss s ess s8££ 8858888888188 342,601,843
4. Part D, SECHON 1, COIUMN ......ooviriiuaiiserierisesis st R 342,713,443
5. PartD, SECHON 1, COIUMN B.......ovvieiiriiiicictseteie ettt bbbttt bbb s sttt et s sttt (111,600)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....vueveieereicieis ettt ettt ettt s ba st sttt et es bt e b et b sttt s e bt s e see s st st st st 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 16........ovurriiuerirriiiceiresise s ess st 313,884,718
8. Part B, SECHON 1, COIUMN 13.........ouiiiiiieietce ettt bbb bbb et sttt bbb ss st (1,235,588)
9. TOAI (LINE 7 PIUS LINE 8).....vveeieiicieeetese ettt b bt s bbb s st et s st b e s a s s b2 se s b b et bR b b s s b s A b e b b s et bbb st et b s st b st b st bn s tens 312,649,130
10, Part D, SECHON 1, COIUMN 8........ouviveiercieietcteee ettt bbbt bbb b e bt b bbb bbb e bt 314,732,668
11, Part D, SECHON 1, COIUMN 9.ttt et bttt bbb b bRttt et b ae bbb s st b a et s s st naebenas (2,083,537)
12, Total (Line 9 MINUS LINE 10 MINUS LINE T1).....uiuereririieeeeeeeieeseetseeseeseese st saseesesseesssese s eessess s s sss et ess s ee 8 s s ee £ eEse 58 o284 s e 2 S48 bR E bbb e se st enteen 0
Potential Exposure Check
13, Part A, SECHON 1, COIUMN 27.......ouivieicvceeie ettt ettt b bbb ae bbb st st s b b st n s bt n s ss s s anea 4,682,247
14. Part B, SECHON 1, COIUMN 20..........ciiiiiiiiii s 17,991,000
15, Part D, SECHON 1, COIUMN 1. ..oiirieiietiee ettt st bbb bbb sttt b s e s s ss s s st 22,673,247
16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cuiuiiuiiiieiieieisiiesie ettt st se sttt s sttt s 8 88t s bbbt s bbbt 0
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Annual Statement for the year 2016 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)
1. Book/adjusted carrying value, December 31 Of PHOM YEAI.........ccvvueirerinrerinrinrieiesiesissesssesssssessens | seeesessnssssessssesssssssssessessanssnssns 0 [ o | e s
2. Cost 0f cash eqUIVAIENES ACUITEA..........c.cveuiviieeieiicieeceteeeee ettt sssasssenns | evesessessesiesassesesanss 45,000,000 | .cocvorrerrereerrriennns 45,000,000 | ..ovooveerreriereseeeeerese e
3. Accrual of discount
4. Unrealized valuation iNCrEASE (ABCTBASE).............eueerirereriereeeesietisiesis st st sessessssssssssessnes | stessesssssssssssssssssessesssessesssanes 0 [ e | et nes
5. Total gain (I0SS) ON AISPOSAIS..........evuevierereeiicieieieieisere ettt sttt bes st es s besssssesssssnes | ersessesssssssessssssessesssensessessneans 0 | vt es s sesessens | seresestes st
6. Deduct consideration received on diSPOSAIS.............cceuvieviiiiereiiiereiee et sssesesresesines | evssessesessesesss e snns! 45,000,000 | ..ooovrrereieeiieinens 45,000,000 | ..ooocvirerierieeeee s
7. Deduct amortization Of PrEMIUM...........ccciiieiiiecte et es s ess s b ssses | etessssesesssesessssssebesesessssssesenes 0 [ e | et s
8. Total foreign exchange change in book/adjusted Carrying ValUE..............cccceevienicvieniieeieeeiees | e 0 [ e | et
9. Deduct current year's other-than-temporary impairment reCoOgNIZEd...........coueuevirieieirieieisieiies | cesieresssiesessssessesssssssssensesans 0 | oot | et
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11. Deduct total nonadmitted @MOUNTS............c.criuriiriiiiiieirieessre s sesineses | sbssssss bbb 0 [ | e
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cuiviiisierisisicississiesisrssisssesenss | cressessessssssessessssessessssassessssnes [0 PPN 0 ] oot 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment....
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Annual Statement for the year 2016 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

EO01, E02, EO3
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Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13

Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) (Amortization) Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation

Mortgages in Good Standing - Commercial Mortgages - All Other
00-1000925.........oovvrrirerieieiresiiseiennes | revereeens JACKSONVILLE FLooiiin 12/23/2002. | ....cvonev. 6.550 | .vvrerriniienins 960,367 | ..vvrerereirreineiieiienieriees | ettt | ettt | ettt stnns | sebsessest st sienes | e 2,100,000 | 12/13/2002
00-1001049.... ... WAYNE 10/24/2002. | . ....5.760 94,188 | oot | reesseinese s nnnns | etsiess st | seessees st nnns | bbbt | et nens 1,652,382 |09/11/2002
00-1001237.... v [DALLAS ... 11/20/2002. | . 8940 | s 2,879,260 | ..o | et | eeriessesiseis st essnne | seessess st sssenes | st | seisnssessi e enens 9,505,214 | 11/18/2002
00-1001260.... .| PITTSBURGH 03/05/2003. | . ....6.690 242,257 | oo | et | st | ettt | sesiess sttt | e 2,319,070 | 02/17/2003
00-1001267 TROY 03/07/2003. 4.750 836,437 2,330,000 | 12/19/2002
00-1002012.... .... | CEDAR GROVE 03/04/2003. | . .....5.830 ...1,226,979 2,930,000 | 01/30/2003
00-1100109.... ... |MILFORD 09/23/20083. | . D380 | i TB1LBB5 | i [ | | s | | s 1,256,863 | 08/01/2003
00-1100141.... .... | GRAND RAPIDS..... 10/30/2003. | . BT | e TOB,BTT | i [ it | st | e enns | sttt | ersens st 5,052,500 | 09/30/2003
00-1100202.... . | BALDWINSVILLE 12/10/2003. | . ....5.520 2,677,922 | 11/25/2003
00-1100265 ALTAMONTE SPRINGS! . [ 12/18/2003. .6.130 2,670,769 | 12/18/2003
00-1100347.... ... | VISALIA 07/14/2004. |. ....5.320 3,144,998 | 05/24/2004
00-1100375.... .... |[ALGONQUIN IL 09/15/2004. | . D340 | 895,329 | [ e | e | st | sttt | et 3,064,615 | 06/12/2004
00-11003%.... vere [FORT WAYNE. ...ttt 05/14/2004. | . D230 | e UTTEBBT | i [ e | et nnns | st | sttt | aersesb et 2,500,000 | 04/27/2004
00-1100406.... | EDISON...cooviieieereeiesreriese e 05/18/2004. | . ....5.250 5,001,905 | 04/08/2004
00-1100421 PORT ORANGE 09/16/2004. .5.750 4,467,857 |04/09/2013
00-1100497.... ... |KENT. 08/23/2004. | . ....6.290 2,504,854 | 08/20/2004
00-1100600.... .... |FARMERS BRANCH TXeoviv 12/16/2004. | . eB.370 | 895,250 | s [ e | et nnins | sres sttt | seiessi ettt sttt | aersesb et eeens 1,540,000 | 11/04/2004
00-1100669.... .... | BATTLE CREEK Ml.......... 11/29/2004. | . 3100 | 850,078 | e [ | e | s | i | e 3,350,000 | 11/01/2004
00-1100719.... . | FARMERS BRANCH 12/16/2004. | . ...8.370 1,540,000 | 11/04/2004
00-1100729 PHOENIX 03/30/2005. 1,972,358 |01/14/2005
00-1100844.... .... | ORLAND PARK. IL 07/22/2005. | . 8,270,000 | 05/17/2005
00-1101147.... .... |SOUTH HAVEN............... Ml.......... 04/20/2006. | . 003250 | e 950,884 | e [ | e | st | st | e 3,380,000 | 03/13/2006
00-1101525.... .... |AUSTIN TXeover 07/18/2007. | . eiB.280 | 2,272,002 | e | et | ettt nnine | seesesi et nsb et | feies sttt | aersens et eeees 3,877,143 | 07/03/2007
00-1101660.... .... |BUFFALO GROVE IL 06/08/2009. | . 08,000 | 2,035,020 | oo [ e | e | st | st | e 5,240,000 | 06/02/2009
00-1101702.... .| CLINTON [V P 10/08/2010. | . D800 | 3,059,338 | i [ e | e | st | sttt | aersers et 5,155,000 | 09/13/2010
00-1101704 ST. PETERSBURG.......cccoveviririiciinns [ 08/05/2010. | .....ovvenee 7750 | o 18,820 [ oo | et | e | e | e | e 1,447,485 | 06/02/2010
00-1101713.... veve [ SAN DIEGO.....coviriririieiie et snsenen CA........ 10/05/2010. | . D125 | e BBT1,055 | s | s ....13,600,000 |09/16/2010
00-1101715.... .... |LYNDHURST...... N 12/01/2010. |. D380 | e 7,965,012 | | e ....24,906,966 |04/07/2016
00-1101727.... veve [WEST BABYLON.....ctvtuiimiinrineireesseisesse s NY........ 02/15/2011. |. eeB180 | e TT9195 | s [ i | et nnine | sees sttt | feienst ettt | serienb et eeees 1,449,000 |01/31/2011
00-1101780.... . |MINNEAPOLIS MN........ 09/20/2011. | . b 800 | e T2A 767 | ot | e ....14,003,333 |09/13/2011
00-1101800 CHICAGO........cieireeiseirieeies st IL 11/30/2011. | covovrnens 4750 | oo, 149,824 | s [ s ....14,889,286 | 11/28/2011
00-1101808.... .... | GAITHERSBURG MD........ 12/13/2011. |. D50 | 9,500,000 | e | e ....16,135,385 |11/29/2011
00-1101813.... .... |RALEIGH NC......... 03/28/2012. |. 003300 | e B2T8,85T | i [ e | et | e enes | ettt | aersers et 5,400,000 | 01/20/2012
00-1101817.... v | OAKLAND......ocevvrvrriinns CA...... 06/27/2012. | . 000 | 0,562,085 | v | s ....19,935,000 |06/21/2012
00-1101864.... . | SUNSET VALLEY TXeover 07/17/2012. |. 3750 | 8,045,403 | s [ s ....17,450,000 |06/25/2012
00-1101866 BUFFALO GROVE.........ccovveririiniiinriiens IL 08/09/2012. | ....oovvvne A.100 [ 3,782,850 | oiiiiiviiciisiissieeieniene | e | it | sttt ns | setsenssess s nienes | st 9,420,000 | 08/03/2012
00-1101867.... <o |BUFFALO GROVE.........ccnvverieririnerierirnes IL 08/09/2012. |. ...4.100 13,782,850 | v | et | et | sttt ninne | aeesees st enns | e 7,700,000 | 08/03/2012
00-1101897.... .... |PHOENIX 12/21/2012. |. .. 3.630 .. BL254,188 | .o [ s | et | e | et | s 8,620,000 | 09/07/2012
00-1101908.... vere [OCEANSIDE. ...t esiessessessssssenienes 11/28/2012. | . 250 | 10,626,929 | ..oooverierierineerrinniens | s ....19,070,000 |11/12/2012
00-1101911.... .... | GRAND LEDGE 12/27/2012. |. 890 | 3,900,880 | i [ | | s | | s 5,620,000 | 12/03/2012
00-1101919.... . | BLOOMINGTON 12/05/2012. | . w4150 ....15,220,000 | 11/28/2012
00-1101927. BRICK . | 12112/2012. .3.860 ....27,865,116 | 11/28/2012
00-1101928.... . |ANAHEIM................ 12/14/2012. | . ....3.840 ....26,975,900 |12/10/2012
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Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
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00-1101979 SEATTLE.. 08/01/2013. ....20,327,143 | 06/27/2013
00-1102007.... . | LAKEWOOD 06/28/2013. |. ....24,400,000 |06/28/2013
00-1102009.... veve [AVON. s 08/22/2013. |. ....21,783,158 | 08/05/2013
00-1102014.... .... | CINCINNATI 07/01/2013. |. ....18,789,655 | 06/24/2013
00-1102015.... . |BOSTON 07/30/2013. | ....43,960,000 |07/23/2013
00-1102026. KNOXVILLE . |10/15/2013. ceeeeenn 1,750,000 | 10/10/2013
00-1102029.... vve | BROKEN ARROW.......rvvimirmriaerieniesirseisesiessieneenes 10/10/2013. | . ....18,552,554 | 09/26/2013
00-1102037.... veve | INDEPENDENCE TWP......coomiimiiiineiieeiesiseessesississs s 09/05/2013. | . ....14,162,195 | 08/27/2013
00-1102051.... .... | GAINESVILLE FLooiir 1110172013, | o500 | i 2,896,86T | oot [ e | eeriesseni et ensne | seerees e nnns | fhees et | seesees et 4,007,273 |10/28/2013
00-1102054.... . | COLUMBUS OH........ 05/14/2014. |. ....21,740,000 |04/22/2014
00-1102080 GAINESVILLE 12/12/2013. 9,820,000 | 11/26/2013
00-1102081.... .... | GAINESVILLE 12/12/2013. |. 1,870,000 |11/26/2013
00-1102082.... .... | TORRANCE 10/28/2013. | coveoeeeec e 270 | e B TATIBT | e [ e sseissinsis | eeriessenis s enine | sresenei et nnne | sttt | ettt enens 7,730,000 | 10/16/2013
00-1102095.... .... | COLUMBIA. 11/27/2013. | . ....12,356,667 | 11/06/2013
00-1102096.... | BALTIMORE.......cvuuvirririreieiiie st snsenssenes 11112/2013. | . ....10,008,750 |11/05/2013
00-1102098 WILMINGTON 12/06/2013. ....14,290,000 |11/19/2013
00-1102099.... .... | BEAVERTON 12/10/2013. | . ....24,927,702 | 09/20/2016
00-1102103.... . | PHOENIX 11/26/2013. | . ....14,666,667 |11/18/2013
00-1102144.... 04/25/2014. | ..o 39100 | iviriiirinereennd8,000,000 | oo [ i | e | st | s i | e 9,175,472 | 04/18/2014
00-1102147.... 09/29/2014. | . ....21,620,000 |09/16/2014
00-1102153 05/28/2014. v 3,460,000 | 04/21/2014
00-1102157.... 05/07/2015. | . ....17,070,000 |03/27/2015
00-1102172.... 06/19/2014. | . ....13,430,000 |06/03/2014
00-1102176.... 07/01/2014. | . ....42,490,000 |08/04/2016
00-1102182.... 06/26/2014. | . ...39,890,000 |06/16/2014
00-1102189.... . | LEXINGTON PARK.. MD........ 06/30/2014. | . ....22,900,000 |06/10/2014
00-1102210 COLUMBUS OH......... 08/20/2015. ....15,060,000 | 10/15/2014
00-1102216.... vere |BELLEVUE. ...t WA........ 10/16/2014. | . ....15,881,000 |09/26/2014
00-1102219.... .... INASHVILLE TN 09/29/2014. | cvvovreree 820 | oo 5,376,053 | oo | e | s | e | s | e 7,370,000 |09/11/2014
00-1102226.... .... |[KANSAS CITY. MO........ 10/23/2014. | . ...30,930,000 |09/26/2014
00-1102234.... | SAN DIEGO......cooviciriirisiesisis et CA....... 09/17/2014. | . . 15,000,000 [ ..eovuiiirniiieiieierriieins [ e ....10,060,000 |09/09/2014
00-1102237 SHERIDAN 10/07/2014. | coooeveeee 4020 | oo 9,969,902 | .vovvvrnirnieieiienienieen [ et | esesens st enine | e ....14,520,000 |09/26/2014
00-1102245.... .... | BEAVERTON 10/16/2014. | .ovvoieeen. 3700 | oo, 115,483 | e [ e | e | e | e | e 6,080,000 |09/24/2014
00-1102247.... .... WEYMOUTH 09/30/2014. | ...cveierre3.530 | oo 11,500,000 | oo [ et ....20,260,000 |09/18/2014
00-1102249.... vere [JERICHO ... 1211972014, | covoire03.850 | o TUETB,847 | e [ e ....19,575,273 | 11/11/2014
00-1102254.... . | LONGMONT 11/06/2014. | covvoieeeeeBT70 | o 7,599,703 [ oo [ e ....17,170,000 |10/29/2014
00-1102255 ZEELAND Ml......... 1211812014, | o820 | oo 2,767,330 | oo | et | estiesssesi st ensne | seeseees ettt | ettt | sessessesst st 4,090,000 |11/25/2014
00-1102264.... .... |CHARLOTTESVILLE..... VA........ 01/12/2015. | ..vveerr03.960 | v 125,498 | s [ i | et | st nssenns | sttt | aersees et enens 8,210,000 | 01/07/2015
00-1102276.... .... | STRONGSVILLE OH........ 12/23/2014. | . ....23,760,000 |12/10/2014
00-1102278.... .... |DENVER 01/16/2015. | . ....14,430,000 |12/17/2014
00-1102280.... .... |BOULDER 02/02/2015. |. ....13,840,000 |12/18/2014
00-1102281.... .| GENEVA..... 12/18/2014. | . ....20,340,000 | 11/25/2014
00-1102289 SCOTTSDALE 04/29/2015. ....15,100,000 |03/19/2015
00-1102297.... | WASHINGTON.....corvurirrirrereeieeiesriesienissessesessens 12/31/2014. | . ....27,160,000 |12/11/2014
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00-1102303 HENDERSON... 01/29/2015. .3.950 ....11,520,000 |01/14/2015
00-1102304.... ... | ORLANDO, 02/17/2015. |. ...3.740 ....18,650,000 |01/20/2015
00-1102305.... veee | SEATTLE oo 03/10/2015. | . ....3.630 ...32,170,000 |02/25/2015
00-1102309.... ... | JACKSONVILLE 01/29/2015. |. ...3.770 ....21,350,000 |01/23/2015
00-1102310.... .| JACKSON HEIGHTS.......ovorrimriirierierieeiseessesssssesssesessenns 03/31/2015. | . ....3.700 ....45,580,000 |02/19/2015
00-1102315. ROCKVILLE 06/01/2015. .3.650 ...12,710,000 |03/16/2015
00-1102317.... reve [FRISCO ot 04/29/2015. | . e 3.750 ....17,220,000 |01/23/2015
00-1102319.... ... | BIRMINGHAM 05/07/2015. |. ....4.250 ....19,490,000 | 04/09/2015
00-1102331.... vere |[FREMONT . 10/01/2015. | . 0003900 | e BAB,294 | L [ e | e | st | st | st nens 7,930,000 | 04/28/2015
00-1102333.... . |NASHVILLE 09/04/2015. |. ...3.410 ....20,430,000 |05/28/2015
00-1102335 SCOTTSDALE 03/31/2015. .3.500 ....17,340,000 |03/02/2015
00-1102339.... veve |BURBANK ....cooviiiiieeceni 11/112/2015. | . .....3.620 ....24,200,000 |09/16/2015
00-1102350.... ... IMELVILLE 04/29/2015. | . .....3.500 ...31,030,714 | 04/22/2015
00-1102354.... veve | SAN ANTONIO. ...t 05/18/2015. | . ...3.780 ....11,278,537 | 05/05/2015
00-1102356.... . | SAN JUAN CAPISTRANO. CA........ 04/16/2015. | . ...3.950 ....16,530,000 |03/27/2015
00-1102365 STRONGSVILLE 05/14/2015. .3.960 ....27,470,000 |04/24/2015
00-1102366.... <. |WILMINGTON 06/18/2015. | . . 3.720 ...10,710,000 |05/21/2015
00-1102368.... .... | TORRANCE 10/23/2015. | . ....4.570 ....13,010,000 |09/24/2015
00-1102370.... veve [CHICAGO ... ees IL 06/10/2015. | . . 3.720 ....17,760,000 | 06/04/2015
00-1102371.... . |NORTH LAS VEGAS.......oovieitirerinsisesiesississe s NV........ 05/20/2015. | . ....3.550 ....12,520,000 |05/04/2015
00-1102374 SANTA ROSA . 06/30/2015. .4.500 ...12,700,000 |06/18/2015
00-1102375.... veve |PRAIRIE VILLAGE........ocvtiieireriseieeieeise e KS. 05/28/2015. | . .....3.500 ....42,410,000 |05/11/2015
00-1102380.... .... | SAN ANTONIO. 05/07/2015. | . ...4.020 ...20,925,616 | 04/21/2015
00-1102390.... .... | DALLAS . . 06/30/2015. | . . 3.710 ....13,979,331 | 06/25/2015
00-110239%.... .... |ANN ARBOR....... Ml.......... 07/31/2015. | . .....3.880 ...42,498,181 | 07/16/2015
00-1102399.... . | WEST FARGO. ND......... 09/11/2015. | . .. 4160 ....11,590,000 |08/13/2015
00-1102402 LEHI UT.oo 08/17/2015. | .....vvvenee 3970 | civirirereeneeehBBT,308 [ oo | e | e | et | e | e 8,750,000 | 07/31/2015
00-1102405.... reee [MORRISVILLE.......covtevirirerireireeiseesesse sttt [\ (O D 10/01/2015. | . ...4.070 ....14,620,000 |08/21/2015
00-1102411.... .... | REDONDO BEACH CA....... 09/04/2015. | . .....3.850 ....19,090,000 |08/27/2015
00-1102412.... .... [MADISON Wl 09/29/2015. | . 3970 | .. . ....11,970,000 |09/25/2015
00-1102413.... . | KANSAS CITY. KS 08/27/2015. | . ...4.070 | .. 7,238,249 | oo [ e e | et | e | e 9,260,000 |07/30/2015
00-1102420 COLUMBUS OH......... 11119/2015. | ccvovvernens 4750 | oo TABB,127 | oo | neesssissssse s ssesssssis | eessessessssessesssssestensnne | aeessees st essenns | ettt | aeesens s 9,980,000 | 10/21/2015
00-1102421.... .... | COLUMBUS OH......... 11/19/2015. |. D250 | e 162,034 | | e ...13,310,000 [10/21/2015
00-1102423.... .... [MOORE 11/18/2015. | . 03990 | e 19,000,000 | oo [ s ....26,141,379 | 11/04/2015
00-1102425.... .... | DALLAS.... 04/04/2016. |. T80 | 12,500,000 [ oo | e ....16,890,000 |12/11/2015
00-1102426.... . | DALLAS.... 11/25/2015. | . 710 | 15,000,000 | o [ s ....20,060,000 | 11/11/2015
00-1102427 FOLSOM 10/23/2015. | ..o BT70 | oo 11,892,275 | s | e ....18,140,000 |10/06/2015
00-1102428.... .... | COLUMBUS 11/05/2015. | . o180 | e 16,153,023 | s [ s ....23,640,000 |10/29/2015
00-1102431.... .... |CHANDLER 09/30/2015. | . e3840 | 025,000,000 [ oo | e ....34,680,000 |09/09/2015
00-1102432.... .... [JURUPA VALLEY. 10/08/2015. | . 3780 | 32,600,000 | o [ s ....44,670,000 |09/16/2015
00-1102434.... veee [VANCOUVER......covviiriinriniinns 10/13/2015. | . 03950 | e 18,803,823 [ s | e ....26,170,000 |09/17/2015
00-1102435.... . | AURORA.. 10/09/2015. | . 190 | B 156,389 | i [ | e | st | st | et enees 7,860,000 | 10/01/2015

....3.950

00-1102440.... . | AMERICAN FORK.... . 110/08/2015. | . ....11,290,000 |09/30/2015
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00-1102441 SOMERVILLE... 12/18/2015. ....23,200,000 | 11/23/2015
00-1102442.... .... | SAN DIEGO 10/19/2015. | ovvvererre3.940 | o 3,895,944 | i [ e | et | et | s | s 7,000,000 | 10/01/2015
00-1102447.... cere [NEW YORK et 10/22/2015. | . ....39,780,000 |10/13/2015
00-1102448.... ... | BELLINGHAM 10/01/2015. | . ....21,230,000 |09/18/2015
00-1102449.... . | SALEM 03/07/2016. | . ....12,340,000 |12/22/2015
00-1102451 MADISON 12/11/2015. ....14,670,000 |12/01/2015
00-1102454.... .... | GRANDVIEW HEIGHTS 12/01/2015. | . ....34,030,000 | 11/04/2015
00-1102458.... vee | GARDEN GROVE........ooiiimiieiieiieeiiesieese s 12/08/2015. | . ....23,357,488 | 12/04/2015
00-1102459.... .... |DENVER 12/21/2015. | . ...32,361,146 | 12/03/2015
00-1102471.... . | GROVEPORT 12/08/2015. | . ....27,100,000 |11/23/2015
00-1102476 BOULDER 02/08/2016. ...11,120,000 |12/17/2015
00-1102477.... .... IMILPITAS 12/14/2015. | . ...31,960,000 |12/02/2015
00-1102478.... .... IMILPITAS 12/14/2015. | . ...29,170,000 |12/02/2015
00-1102479.... .... [IMURRAY. 1211072015, | covieeeeereB9B0 | oo 5,312,367 | oo [ ettt | ettt ensnne | seesees ettt | bbbttt | seesees st enens 6,910,000 | 12/01/2015
00-1102481.... .| CABIN JOHN. 02/10/2016. | . ....15,250,000 |12/17/2015
00-1102483 SALT LAKE CITY. 01/14/2016. 7,340,000 | 12/22/2015
00-1102488.... veee [IMALDEN....ccooivirrirnene 04/01/2016. | . ....60,560,000 |03/09/2016
00-1102489.... .... | ST CHARLES... 08/17/2016. |. ....20,530,000 |07/15/2016
00-1102490.... .... |LOUISVILLE 03/09/2016. | . ....24,040,000 |02/11/2016
00-1102491.... . | MERIDIAN 02/01/2016. | . ....16,025,455 | 12/21/2015
00-1102493 RANCHO CUCAMONGA.. 02/01/2016. 9,840,000 | 12/11/2015
00-1102496.... .... |PHOENIX 01/21/2016. | . 7,400,000 | 12/21/2015
00-1102497.... .... | TEMPE 11/24/2015. | . ....68,820,000 |11/19/2015
00-1102501.... .... | ADDISON IL 01/28/2016. | ...vverrrer3.860 | covoriveiierrnnnn5,225,000 | oo [ ceeeriesiesiseis s | esseees et nninns | sesiesb st nssenes | shieest ettt | seesess st enens 7,510,000 | 01/08/2016
00-1102502.... ... |WEST CHESTER 01/22/2016. | . ...12,350,000 |12/22/2015
00-1102504.... . | PORTLAND 01/20/2016. | . ....30,120,000 |12/17/2015
00-1102510 RALEIGH 01/28/2016. ....19,600,000 |01/19/2016
00-1102511.... .... | WINSTON-SALEM NC......c.. 02/01/2016. | . ....29,920,000 |01/22/2016
00-1102513.... v [OCEANSIDE........coiiiiieiiie e CA....... 03/28/12016. | cvvovvrerere3.930 | oo 3,853,958 | oo | e | s | s | e | e 5,810,000 |02/29/2016
00-1102515.... .... [MANASSAS VA........ 03/22/2016. | . ....32,300,000 |01/28/2016
00-1102520.... . |MCCANDLESS PA....... 04/29/2016. | . ....94,240,000 |04/20/2016
00-1102534 SAN DIEGO.........ccuiiuerieriisireessessessessesesssesssssssssss st essssesensas CA........ 04/07/2016. ....10,970,000 |03/22/2016
00-1102539.... .... | PITTSBURGH PA........ 04/26/2016. | . ....12,280,000 |04/06/2016
00-1102540.... .... |PITTSBURGH PA......... 04/26/2016. | .....oovvre3.820 | covvrcvreirierrennsB,400,000 | oo [ e | et | seesessess s nnsenns | shieest ettt | aersess et enens 9,980,000 | 04/06/2016
00-1102541.... veve | GARDEN GROVE.........ooiiimiiriiniieiesieese s CA...... 03/29/2016. | . ....11,530,000 |03/01/2016
00-1102543.... . |ROCHESTER MN........ 04/05/2016. | . ....57,960,000 |03/10/2016
00-1102545. WESTERVILLE OH......... 03/1712016. | ..cvoerereh 280 | e T3TT,2T4 | i [ e | et | st | s | e 9,430,000 | 03/09/2016
00-1102551.... veve |[BENTONVILLE ..o AR.......e 04/21/2016. | . ....42,300,000 |04/19/2016
00-1102552.... .... |BOSTON MA........ 04/05/2016. . ....43,250,000 |03/29/2016
00-1102553.... .... |LEXINGTON SC......... 09/01/2016. | ...vvvrerren3.880 | overireirrereenns 5,985,880 | oo [ i | e | sersessess s sssenns | shieesiess ettt | et enens 8,120,000 | 04/26/2016
00-1102555.... v [CHICAGO ... s IL 05/09/2016. |. ....95,790,000 |05/04/2016
00-1102557.... . | ROWLAND HEIGHTS 06/30/2016. | . 130,710,000 |06/02/2016
00-1102559 ORANGE 06/30/2016. ....19,120,000 |06/02/2016
00-1102560.... . |ANAHEIM................ 06/30/2016. | . ....35,340,000 |06/02/2016
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00-1102562 WESTMINSTER... 06/30/2016. ....99,080,000 |06/02/2016
00-1102564.... .... | COSTA MESA 06/30/2016. |. ....53,360,000 |06/02/2016
00-1102567.... veve [LAGUNA HILLS.....coooiiieeicieeeiseiesseeie s 06/30/2016. | . ....42,110,000 |06/02/2016
00-1102569.... ... | SHEPHERDSVILLE 04/19/2016. |. ....17,820,000 |03/21/2016
00-1102570.... . |EVERETT 05/03/2016. | . ....27,090,000 |04/21/2016
00-1102572 SEATTLE.. 08/29/2016. ....16,780,000 | 06/17/2016
00-1102574.... .... | ATLANTA 07/26/2016. | . ....24,893,880 |06/21/2016
00-1102576.... ... |ASPEN 06/20/2016. . ....10,390,000 |05/19/2016
00-1102578.... .... |LYNDHURST..... 04/25/2016. | . ....50,380,000 |04/07/2016
00-1102593.... . | CARY 06/30/2016. |. ....11,600,000 |06/07/2016
00-1102599 OCONOMOWOC.. 06/01/2016. ....11,530,000 |05/24/2016
00-1102610.... .... | ONTARIO. 07/07/2016. |. ....12,210,000 |06/16/2016
00-1102611.... .... [MIRA LOMA. 07/01/2016. | . ....30,180,000 |06/16/2016
00-1102612.... .... |EDISON 08/04/2016. | . ....22,770,000 |07/26/2016
00-1102614.... . |ROGERS, 09/01/2016. | . ....32,420,000 |07/07/2016
00-1102617 CONCORD 06/23/2016. ....17,840,000 |06/02/2016
00-1102619.... .... [MADISON 08/10/2016. | ...cveererene3.970 | covoririrereenes 750,000 | oo [ i | e | st | s i | e 9,740,000 | 08/02/2016
00-1102630.... .... |EVERETT. 09/15/2016. | ..vvverreree3.580 | covvriirieeneennn 3,986,311 | oo [ et | ettt ninne | seesest st nntenes | seiesst ettt | aeesene st eeens 5,920,000 | 08/25/2016
00-1102631.... .... | GASTONIA..... 11/22/2016. | . ...10,410,000 |09/22/2016
00-1102635.... . | WESTPORT 09/26/2016. | . ....21,460,000 |09/01/2016
00-1102636 OVIEDO 08/08/2016. ....19,650,000 |08/03/2016
00-1102641.... veve | SAN ANTONIO. ... 08/08/2016. | . ....13,710,000 |08/03/2016
00-1102643.... .... |HILLSBORO 11/07/2016. | . ...17,100,000 |09/01/2016
00-1102647.... vere | SEATTLE oo 08/08/2016. | . ....55,720,000 |07/28/2016
00-1102648.... .... | COLUMBUS 10/11/2016. | . ....15,920,000 |09/20/2016
00-1102649.... wevneeenne | BEXLEY. 11/23/2016. | covvoeeeeree 3810 | oo ecrnd8,825,000 | covoiiriiiinineiierierineens [ erreesesinenesiesi i | enriess st | aeesees et nnns | fhees sttt | sersess st enens 8,540,000 | 10/19/2016
00-1102650.........eerveerirerirerereesreineinenes [ e AURORA.. 12/15/2016. ...92,010,000 | 11/09/2016
00-1102653.... .... | CERRITOS 09/23/2016. | . ....11,210,000 |09/20/2016
00-1102655.... v | MOUNTAIN VIEW....oovvriiiniiieieniseerisiees 11/14/2016. |. ....29,810,000 |10/12/2016
00-1102656.... .... |EL SEGUNDO. 12/15/2016. | . ....16,730,000 | 11/17/2016
00-1102665.... wevecnnes | GLASTONBURY ....ovvviiriiines 10/20/2016. |. . . e | ....24,690,000 |09/07/2016
00-1102669.........ooovvrerrrerirerirseerersserienes | eeereens BROOKLYN 10/06/2016. | ....ovvreere.3.250 | oo 25,500,000 [ .oouvvrrerreriereninnienienins | reneeeeseesssissnenessnsns | seeseessssesssssensssesnsnnns | s ....40,350,000 |09/27/2016
00-1102679.... <o | ANN ARBOR....... Ml.......... 12/09/2016. | ....oere0n.3.860 | oo 5,000,000 | oo | s s | e | s | e 6,700,000 |12/07/2016
00-9000126.......vverrrereareseesssrssnrsssneenes s | CUMMING GA....... 03/01/2002. | . 10,625 | ..ovriiiirisciierienissisinins | serissrsns s e | et | s | e 612,500 | 02/12/2002

0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other.........cccovuniins ettt rns eteeeeeae ettt ettt n et s s e s s enaeantessantananeaesesenanaenenns | eeerererietenan 2,331,647,826 0 O | e (L 0 0 4,075,148,656 XXX

Mortgages in Good Standing - Mezzanine Loans

99-0000036.........covvemrirerirrirririiniineies [ s BIRMINGHAM Al 09/10/2015. | ....c000er.13.000 | oo 2,253,930 | ovvooiieieennins | e | s | e 240,135 ....15,084,270 |03/16/2015
99-0000041.... .... |HARRISON [\ 03/02/2016. | ............10.500 | .ooouvervrrrcrirnc 6,488,409 | ..o | e 488,409 130,000,000 |01/26/2016
99-0000053.... cevneeenns | GREENVILLE ..ottt NC......... 09/09/2016. | . 0 [ e | s ....36,900,000 |07/25/2016
99-0000059.......vveivereerieniseeseresnrnenes | e DENVER 12/23/2016. | ...ooovveens 10.500 0 [ | e ....32,633,623 | 11/21/2016

0699999. Total - Mortgages in GOOd Standing - MEZZANINE LOBNS. .........utuuurerersiieiessisersses s sss sttt e84 eee 8 b8t bbbttt | enbsenssnssnnsensnesas 8,742,339 0 .0 728,544 0 214,617,893 XXX

0899999. Total - Mortgages in Good StaNdING........cc.iveirmiiiiieierisrrsssissrs s ...2,340,390,164 0 0 0 [ 728,544 0 4,289,766,549 XXX

3399999. Totals ..2,340,390,164 0 0 [ 728,544 0 4,289,766,549 XXX
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Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) (Amortization) Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation

General Interrogatory:
1. Mortgages in good standing §..........0 unpaid taxes $..........0 interest due and unpaid.
2. Restructured mortgages $ npaid taxes $.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes $ 0 interest due and unpaid.
4. Mortgages in process of foreclosure $..........0 unpaid taxes §.......... 0 interest due and unpaid.
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Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings

Mortgages in Good Standing - Commercial Mortgages - All Other

00-1102425 DALLAS......ooooverierirennne X 04/04/2016..........coonvvenne 4.760 12,500,000 16,890,000
00-1102449.... SALEM. ..ottt OR 03/07/2016........occonrrvnee 3950 [ 1eieeiriiene s 9,200,000 |.... 12,340,000
00-1102454.... GRANDVIEW HEIGHTS........ouviurirriieiinriserie ettt nssenes OH S 12/01/2015....ccovvvvrrrne 3800 [ 1veererrereereeseri ettt | eent e 16,350,000 34,030,000
00-1102476.... BOULDER .|co 02/08/2016.........c0cmrvvnee A.370 | oo 8,000,000 11,120,000
00-1102481.... CABIN JOHN MD..oorvrrerirens 02/10/2016......ccovvvnrenne 4.060 10,000,000 15,250,000
00-1102483 SALT LAKE CITY UTeceii 01/14/2016........ovveerrenee 4.200 | oo 5,300,000 7,340,000
00-1102488.... MALDEN MA 04/01/2016......c.cvvvrree. 3.660 39,000,000 60,560,000
00-1102489.... ST CHARLES.. MO..oooiriei 08/17/2016........cvvrrrenee 3.460 15,000,000 20,530,000
00-1102490.... LOUISVILLE 1S S 03/09/2016.........cccorrenee 4.270 18,000,000 24,040,000
00-1102491.... MERIDIAN... D........ 02/01/2016......c.cverevenee. 4.200 12,000,000 16,025,455
00-1102493.... RANCHO CUCAMONGA.........cccoonee. CA 02/01/2016 4.520 6,600,000 9,840,000
00-1102496 . | PHOENIX. 01/21/2016 4.020 |.. 5,500,000 7,400,000
00-1102501.... ADDISON 01/28/2016 3.860 5,225,000 7,510,000
00-1102502.... WEST CHESTER 01/22/2016........ovveerrenee 3.920 {1 8,550,000 12,350,000
00-1102504.... PORTLAND 01/20/2016.........c0cvevrne. 3.880 22,000,000 30,120,000
00-1102510.... RALEIGH 01/28/2016 4.070 14,145,000 19,600,000
00-1102511 . | WINSTON-SALEM 02/01/2016 4.140 23,500,000 29,920,000
00-1102513.... OCEANSIDE.........ccoeieirerinreierienieenns 03/28/2016 3930 [ e 3,900,000 5,810,000
00-1102515.... MANASSAS 03/22/2016........co0vorrrene 3.720 17,875,000 32,300,000
00-1102520.... MCCANDLESS 04/29/2016.........cooune... 4.270 70,000,000 94,240,000
00-1102534.... SAN DIEGO......iiriiriiiriirieisissieiessssiesesissens 04/07/2016 3.870 10,970,000
00-1102539 . | PITTSBURGH 04/26/2016 3.820 |.. 12,280,000
00-1102540.... PITTSBURGH 04/26/2016 3.820 9,980,000
00-1102541.... GARDEN GROVE.........ooceeirrrierrerierireenns 03/29/2016........cvvrrrenne 3820 | .o 8,400,000 11,530,000
00-1102543.... ROCHESTER 04/05/2016.........c0crevrne. 3.580 11,400,000 57,960,000
00-1102545.... WESTERVILLE 03/17/2016 A.240 | oo 7,400,000 9,430,000
00-1102551 . | BENTONVILLE.... 04/21/2016 4.110 31,500,000 42,300,000
00-1102552.... BOSTON 04/05/2016 3.450 30,500,000 43,250,000
00-1102553.... LEXINGTON 09/01/2016......c0cvererrne. 3880 [ v 5,600,000 8,120,000
00-1102555.... CHICAGO......coierreeeieerierieriseinesieeiis IL 05/09/2016.........cvomrenne 3.620 58,500,000 95,790,000
00-1102557.... ROWLAND HEIGHTS CA 06/30/2016..........cve.... 3.520 25,750,000 130,710,000
00-1102559 . | ORANGE CA 06/30/2016 3.520 2,850,000 19,120,000
00-1102560.... ANAHEIM............... CA 06/30/2016 3.520 5,900,000 35,340,000
00-1102562.... WESTMINSTER........cccoonevrririrenne CA 06/30/2016.........cvomrenne 3.520 15,300,000 99,080,000
00-1102564.... COSTAMESA. ...t CA 06/30/2016.........cccorrvnee 3.520 14,850,000 53,360,000
00-1102567.... LAGUNA HILLS CA 06/30/2016.........cvvmrenne 3520 [ .o 7,900,000 42,110,000
00-1102569.... SHEPHERDSVILLE. 1S FPR 04/19/2016........ovvvrrrnnne 3.960 13,000,000 17,820,000
00-1102570 EVERETT ..ottt WA s 05/03/2016........cvvrmrenne 4.090 18,000,000 27,090,000
00-1102572.... SEATTLE.............. 08/29/2016.........cccevvveee 3.850 12,350,000 16,780,000
00-1102574.... ATLANTA 07/26/12016.........c0evve... 3.710 18,260,000 24,893,880
00-1102576.... ASPEN. ...ttt 06/20/2016........c0conrrenne 3.990 {1 5,000,000 10,390,000
00-1102578.... LYNDHURST.. NJ.... 04/25/2016.........c0rvvvne. 4.280 14,673,332 50,380,000
00-1102593 CARY ..o [ (O 06/30/2016.........c0corrvnee 3760 | .o 7,100,000 11,600,000
00-1102599.......ceurvenrierirerireeseeiessisesi e OCONOMOWOC........coovrrrrrrerirnes WI.... 06/01/2016.........ccvonrreene 3440 | s 8,500,000 11,530,000
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Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 9
2 3
Loan Number City State Loan Type Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings

00-1102610.....c.vvervrerreiireeirseissesissies e ONTARIO 07/07/2016........occnrrvnee BAB0 [ . 5,900,000 12,210,000
00-1102611 MIRALOMA......coooevirrirnnne 07/01/2016.......covvvrrenne 3.510 17,800,000 30,180,000
00-1102612.... .| EDISON.....cccovvvirrirnn. 08/04/2016...........ccouvveee 3.640 15,500,000 22,770,000
00-1102614.... . |ROGERS 09/01/2016........c0vvrreee 3.860 24,800,000 32,420,000
00-1102617.... .| CONCORD 06/23/2016.........cccerene. 3.680 12,600,000 17,840,000
00-1102619.... . | MADISON 08/10/2016.......corvvnrenne 3970 [ s 7,450,000 9,740,000
00-1102630 EVERETT 09/15/2016........cccvorrveee 3580 [ i 4,000,000 5,920,000
00-1102631.... . | GASTONIA 11/22/2016.......ccoovvvene 3480 | ..o 7,500,000 10,410,000
00-1102635.... . | WESTPORT 09/26/2016..........ccevene. 3.450 14,700,000 21,460,000
00-1102636.... . | OVIEDO. 08/08/2016.........c0cvnvne. 3.450 13,600,000 19,650,000
00-1102641.... .| SAN ANTONIO.....cooovvvrrrrnncn 08/08/2016..........cconrvenee 3450 | i 9,700,000 13,710,000
00-1102643.... . | HILLSBORO 11/07/2016 3.400 11,000,000 17,100,000
00-1102647 . | SEATTLE.... 08/08/2016 3.110 38,000,000 55,720,000
00-1102648.... . | COLUMBUS! 10/11/2016 3.580 10,800,000 15,920,000
00-1102649.... . | BEXLEY. 11/23/2016.......ccverrnne 3810 | i 6,825,000 8,540,000
00-1102650.... . | AURORA 12/1512016......ccovvvrernne. 3.350 60,000,000 92,010,000
00-1102653.... . | CERRITOS 09/23/2016 3550 {1 7,000,000 11,210,000
00-1102655 . | MOUNTAIN VIEW... 11/14/2016 3.500 18,000,000 29,810,000
00-1102656.... . | EL SEGUNDO 12/15/2016 3.530 12,000,000 16,730,000
00-1102665.... . | GLASTONBURY............ 10/20/2016........c.ccvvveneee 3.410 18,800,000 24,690,000
00-1102669.... . | BROOKLYN 10/06/2016..........cvvvrne 3.250 25,500,000 40,350,000
00-1102679.....c0oevvieriririsersnsssi s ANN ARBOR.... MI..... 12/09/2016......covvrernnn. 3,860 [ 5,000,000 6,700,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other. 995,378,332 ...16,350,000 ....1,834,119,335
Mortgages in Good Standing - Mezzanine Loans

99-0000036.... . | BIRMINGHAM AL 09/10/2015......coovvvrrrenne 2130000 [ oo 1,056,319 15,084,270
99-0000041.... HARRISON. ...t NJ.. 03/02/2016.........ccverreeee ..10.500 2,579,671 130,000,000
99-0000053.... | GREENVILLE. ..ot NC.ovierireeieri 09/09/2016 ..11.500 36,900,000
99-0000059.... . | DENVER co 12/23/2016 ..10.500 32,633,623
0699999. Total - Mortgages in Good Standing - Mezzanine Loans......... 3,635,990 214,617,893
0899999. Total - Mortgages iN GO0 SEANGING. ... ..cvis ettt ettt ...19,985,990 2,048,737,228
3309999, TOMAIS........verrereerereieeeieeieeis et eatiiee eestees et e etk ...19,985,990 2,048,737,228




Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE B - PART 3

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

903

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

Mortgages Closed by Repayment
00-1000746.........covvrrrrerinne HUBER HEIGHTS........coooosiiiiniieeineieeineinns 11/16/2001. | 12/01/2016. 0 179,141 | oo 179,141 | oo 0
00-1000927.... ... | SAN DIEGO 05/08/2002. | 10/28/2016. | ... 0 266,115 | ...... 266,115 | ..vvonerrrieicrienniens 0
00-1100458.... ... |LINCOLNTON 07/20/2004. | 06/27/2016. | ... 0 938,426 | ...... 938,426 | ....ovirriririieiis 0
00-1100997.... ... | CHEEKTOWAGA 11/17/2005. | 06/09/2016. | ... ...957,333 0 957,333 | ...... 957,333 | . 0
00-1101027.... .| KING OF PRUSSIA.......c.cccooirniinrinniienis 11/18/2005. | 06/01/2016. | ... 7,937,430 0 7,937,430 | coovrveiennee 7,937,430 | cooovveeiciieiseieii 0
00-1101039 GREENVILLE 01/25/2006. | 01/28/2016. | ... 5,000,000 0 5,000,000 5,000,000 0
00-1101217.... .| COLORADO SPRINGS.. 05/31/2006. | 02/01/2016. 7,284,508 0 7,284,508 7,284,508 0
00-1101287 PALATINE 08/25/2006. | 12/28/2016. | ... 4,452,501 0 4,452,501 4,452,501 0
00-1101742......vvvrriicrie PHILADELPHIA 05/26/2011. | 03/10/2016. | ... 8,247,200 0 8,247,200 8,247,200 | ..ovvvrrircrrrriseirniins 0
00-1101888 RALEIGH 09/28/2012. | 05/12/2016. | ... 5,179,534 0 . 5,179,534 | ..o 5,179,534 | oo 0
00-1102357 AUSTIN 08/05/2015. | 05/24/2016. | ... (V1 ORI ISP 13,078,866 0
00-1102433 AUSTIN 08/05/2015. | 05/24/2016. 0 4,821,134 0
00-9000086...........ccoonrerrenne SAN DIEGO 06/01/2001. | 05/18/2016. | ... 0 [ [ e 13,624 0
00-9000107.... .| SANTA ANA 08/01/2001. | 07/14/2016. | ... (V1 ORI IOV 33,896 | .ooorreerrennn33,896 | oo 0
03-0309790.... ... [NORWOOD, 02/13/1997. | 10/19/2016. | ... 0 160,097 | cooovvvinins 160,097 | oo 0
0199999. Total - Mortgages Closed by Repayment..........ocovvvernrirninsiinenes 0 0 0 0 58,549,807 | ..coveneee 58,549,807 0 0 0
Mortgages With Partial Repayments
00-1000925..........ovveuereerirns JACKSONVILLE........ccoomvvrirrnrinerrerineenennnns | Flvis | e, 12/23/2002. | ....oovvvrine (V1 OO IOV 57,148 57,148 | oo 0
00-1001049 WAYNE 10/24/2002. | .... (V1 PRI IO 96,325 | .. 96,325 | ..o 0
00-1001237 DALLAS.....covirieriritiisssissriesiesissessssissnies 11/20/2002. | .... 0 475,004 | oo 475,004 | ..o 0
00-1001260.......courerrrrrerenne PITTSBURGH........ccooovrvmeeneernneisernerirneinennnne | PAcii i 03/05/2003. | .... 0 168,063 168,063 0
00-1001267 TROY. 03/07/2003. 0 110,591 110,591 0
00-1002012.....c.vvuirrirerinnn CEDAR GROVE.........coovemrrierereresereenrienrieninn | Ndeois | o, 03/04/2003. | .... (V1 SOOI IO 97,294 97,294 0
00-1100109 MILFORD.....covvrvmrvireriirinrirerieninenisnisnnnenens | OHucs i 09/23/2003. | .... 0 [ o | e 85,927 | ... 85,927 | .ooovvveerirerienierinniis 0
00-1100141. oo GRAND RAPIDS......ccoooveemerirmrrnenrenisresennnnes | Ml | e, 10/30/2003. | .... 0 334,813 | oo 334,813 | oo 0
00-1100202.... ... | BALDWINSVILLE 12/10/2003. 0 169,946 169,946 0
00-1100265 .. | ALTAMONTE SPRINGS.... 12/18/2003. | .... 0 109,021 109,021 0
00-1100347 VISALIA.......ovviivnnirerverinrisenesnisenienineeinen | CAvei e 07/14/2004. | ... 0 163,484 | .. 163,484 0
00-1100375.... vee |ALGONQUIN........ovvverrrrierinerineenennnseesernenns | v [ 09/15/2004. | .... 0 162,868 | .coovvrrrcrirns 162,868 | .oooveenrrrieereeieens 0
00-1100394.... |FORT WAYNE.......ccocovmrrernnnerennnienersnnnnenns | INeiois | e 05/14/2004. | .... (V1 PRI IOV 94,281 | ... 94,281 | oo 0
00-1100406 EDISON.....ovverireererinrinerierirseessensesssnnsnensens | Nduvins | oo 05/18/2004. | .... 0 212,274 | ... 212,274 | oo 0
00-1100421.....oovvrrrierinnn PORT ORANGE.........c.coscemvrirneirieriennseersennnens | Lt e 09/16/2004. | .... (V1 SOOI IO 67,831 | ... 67,831 | oo 0
00-1100497 KENT...c..ovirrrimrrmeenenineeneriensnensensssesensenssons | WAL | i 08/23/2004. | ....coovernrenne 0 154,252 | oo 154,252 | ooooveeeieeeeiens 0
00-1100600.... ... |FARMERS BRANCH.........oocomrrmmrinninerrnernnnes | T [ 12/16/2004. | ....ovvvrrenen (V1 ORI IO 33,020 | ... 33,020 | oovieerieieniei 0
00-1100669.... v | BATTLE CREEK......convvvirverreeinerncrivennnennens [ ML i 11/29/2004. 0 203,617 | ...... 203,617 | .o 0
00-1100719.... ... |FARMERS BRANCH........ovvirirriinriciieeinens 12/16/2004. | .... . 0 6,567 | v 6,567 | oo 0
00-1100729.... ... |PHOENIX......... 03/30/2005. | .... ...751,109 (V1 ORI IO 31,843 | ... 31,843 | i 0
00-1100844..........cvverrrrrrrinnn ORLAND PARK.......coovvrmrirnrinerinnneneennnnnnnennenes | e | cvineens 07/22/2005. | ..ccvovevererinee | e 2,739,807 | .ovvvverreineireriniins 0 231,497 | ...... 231,497 | oo 0
00-1101147 oo SOUTH HAVEN.......ccovrmmrrnerrenieenerinnenneennee | Mot | e, 04/20/20086. | .... 1,142,867 0 192,183 | oo 192,183 | oo 0
00-1101525 AUSTIN. oo | T [ 07/18/2007. | .... 2,354,706 (V1 ORI IO 82,704 82,704 | ..o 0
00-1101660........coorvverererirne BUFFALO GROVE.........cconvvmmrrvnerrerrererseeinnens. [ ILiciie v 06/08/2009. | .... 2,133,153 (V1 OO IOV 98,133 | .. 98,133 | oo 0
00-1101702 CLINTON.....ovvervcnnrverrernrinnicsnisenrenisneenes | UTi | e 10/08/2010. | .... 3,236,309 0 176,972 | oo 176,972 | oo 0
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Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY

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

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

00-1101704.......ccovvrerrerinne ST. PETERSBURG FLovooe [ 08/05/2010. | ...cvovevercrins | e 125444 | oo 0 106,823 | oo 106,823 | .voovererieereeiens 0
00-1101713..ccoei SAN DIEGO CA.cooo| o 10/05/2010. 6,683,674 | ..covvviiiierieii 0 1,012,619 | oo 1,012,619 [ oo 0
00-1101715.... vee |LYNDHURST ...t [NV I 12/01/2010. | .... 0 158,485 | .oovvvvcrirs 158,485 | ..oovveerieirerierieens 0
00-1101727.... ... | WEST BABYLON NY.ooo [ e 02/15/2011. | ... ..812,386 (V1 ORI IO 33,191 33,191 | 0
00-1101780....couveeerrirerirns MINNEAPOLIS.......ocvvrrimrieiiesnienseniseesnseia MN.... [ o 09/20/2011. | coovorreeeernee | e 9,311,487 0 186,719 186,719 | covorerereerreeeieeieens 0
00-1101800 CHICAGO LSOO O 11/30/2011. 9,336,350 0 186,526 186,526 | .ooovveeeririerireiieens 0
00-1101813 RALEIGH 03/28/2012. | .... 3,366,115 (V1 SOOI IO 87,464 87,464 0
00-1101817 OAKLAND 06/27/2012. 9,748,419 0 186,353 0
00-1101864........coovvvrierirnn SUNSET VALLEY. 07/17/2012. | ... 8,647,697 0 602,294 0
00-1101866.... ... |BUFFALO GROVE. I | 08/09/2012. | .... 3,950,422 0 167,573 | oo 167,573 | s 0
00-1101867.... ... |BUFFALO GROVE. L | 08/09/2012. | .... 0 167,573 | .. 167,573 | oo 0
00-1101897.... ... |PHOENIX......... 12/21/2012. | .... 0 469,565 | ..oooovvvncrins 469,565 0
00-1101908 ... | OCEANSIDE 11/28/2012. 0 286,075 | .. 286,075 0
00-1101911.... <o | GRAND LEDGE.........coomieiiieririieeinsiieeiseinns 12127/2012. | .... 0 108,715 | covevvvcris 108,715 0
00-1101919....couverireris BLOOMINGTON INc [ e 12/05/2012. | .... 0 399,124 | ...... 399,124 | ..o 0
00-1101927 BRICK 12112/2012. | .... 0 403,778 | oo 403,778 | ..o 0
00-1101928 ANAHEIM 12/14/2012. | ... 0 408,989 0
00-1101979 SEATTLE 08/01/2013. 0 560,340 0
00-1102007.......ccourrerierirns LAKEWOOD 06/28/2013. | ... 0 694,880 0
00-1102009 AVON 08/22/2013. | ... (V1 PRI IO 87,945 | oo 87,945 | 0
00-1102015 BOSTON 07/30/2013. | ... 0 381,321 | ...... 381,321 | 0
00-1102026 KNOXVILLE 10/15/2013. | ... 0 192,871 | v 192,871 0
00-1102029 ... |BROKEN ARROW..... OK... 10/10/2013. 0 567,678 567,678 0
00-1102037.... ... | INDEPENDENCE TWP.. ML 09/05/2013. | ... 0 224,371 | ...... 224,371 0
00-1102051.... ... | GAINESVILLE.... L | 11/01/2013. | .... 0 [ o | e 50,810 50,810 | oovrvrrirerieriecieni 0
00-1102054.... ve |COLUMBUS.......coovvvrrreririseinnerisennennsnnnees | OHucte [ 05/14/2014. | ... 0 212,884 | ...... 212,884 | .o 0
00-1102080.... ... | GAINESVILLE.... | FLee [ 12/12/2013. | ... 0 172,580 | oo 172,580 0
00-1102081 .| GAINESVILLE FL..... 12/12/2013. (V1 OO IV 34,516 | ... 34,516 0
00-1102082 TORRANCE CA....l e 10/28/2013. | .... 0 138,196 | v 138,196 0
00-1102096 BALTIMORE MD.... [ oo 11112/2013. | .... (V1 ORI IO 97,999 97,999 | oo 0
00-1102099........c0vvereriiriene BEAVERTON........oovviririeiiisiesisisisniseienns OR.... [revenee 12/10/2013. | .... 0 240,556 | ...... 240,556 | ..o 0
00-1102147.... vee |WALNUT CREEK.......ccovvriririeieriseineenenns (67, VO IR 09/29/2014. | ... . (V1 ORI IO 46,545 46,545 | ..o 0
00-1102153.... .| SANTA ANA CA.ooe | e 05/28/2014. | .... 2,046,231 (V1 SOOI IO 37,790 37,790 | oo 0
00-1102157 EXTON....oovtricenrissiie e PA oo [ 05/07/2015. | ..coonvveriene | cerrerirens 12,632,655 | ..o 0 241,276 | ...... Y 7 0
00-1102176.... ... | PORTLAND OR... | evvee 07/01/2014. | ... 0 554,100 | ...... 554,100 | .oovvvrreerireeiseineiis 0
00-1102210.... | COLUMBUS........oomiemriirierierieniseensesiesias OH.... | coeve 08/20/2015. | .... (V1 ORI IOV 52,435 52,435 | ..oeieeierierinieni 0
00-1102216 BELLEVUE.......ccovieiinicrcicin WAL | 10/16/2014. | .... 0 365,231 | ...... 365,231 | oo 0
00-1102219....convvevrrierinns NASHVILLE...... TN | s 09/29/2014. | ... 0 129,841 | oo 129,841 | oo 0
00-1102237.....ovvvrrirrrierins SHERIDAN. ..ot CO..o v 10/07/2014. 0 259,981 | ...... 259,981 | v 0
00-1102245.......coovvvrerrerins BEAVERTON | ORe [ e 10/16/2014. | .... (V1 ORI ISR 78,135 78,135 | oo 0
00-1102249 JERICHO NY.ooo [ e 12/19/2014. | .... 0 224,663 | ...... 224,663 | ..o 0
00-1102254.........ovvveirierinnn LONGMONT. CO...o | v 11/06/2014. | coooveeenn | e 7,803,618 | .ovouveerrrerierirrereeane 0 203,915 | ...... 203,915 | oo 0
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Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY

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

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

00-1102255 ZEELAND Ml [ e 1211812014, | coveoevnenn | e 2,917,927 | oo 0 150,591 | covvverrcris 150,591 | covoreeerierreeeeeieens 0
00-1102264..........cooorrrvrrinnns CHARLOTTESVILLE VAo 01/12/2015. | oo | e 4,277,690 | .ooovvoieieeisciiinii 0 152,192 | oo 152,192 | oo 0
00-1102276.......couvvrcrierrrns STRONGSVILLE OH.... | coeve 12/23/2014. | .... 0 567,445 | ...... 567,445 | ..o 0
00-1102278 DENVER CO..o | 01/16/2015. | ... 0 151,980 | covoevrrciis 151,980 | .ovovverciiiienieriens 0
00-1102280 BOULDER CO..o. { v 02/02/2015. | .... 0 241,777 | ... W Y 0 0
00-1102303.......ccomrerrricrinnn HENDERSON NV [ e 01/29/2015. | ... 0 150,529 | cooovvvciis 150,529 | oooovicieienieeiens 0
00-1102305 SEATTLE WA .. | oo 03/10/2015. | .... 0 639,370 | ...... 639,370 0
00-1102309 ... | JACKSONVILLE FL..... 01/29/2015. 0 297,809 297,809 0
00-1102310.... <. | JACKSON HEIGHTS........coooeremrirerierireeisiinns NY.ooo [ e 03/31/2015. | .... 0 533,510 | ...... 533,510 0
00-1102315.... ... |ROCKVILLE... 06/01/2015. | .... 0 133,446 133,446 | oo 0
00-1102319.... .| BIRMINGHAM 05/07/2015. | .... 0 480,392 480,392 | ..o 0
00-1102331 FREMONT 10/01/2015. | .... 0 259,440 | ...... 259,440 0
00-1102333 ... INASHVILLE...... 09/04/2015. 0 363,226 | .. 363,226 0
00-1102335.... .| SCOTTSDALE 03/31/2015. | ... 0 137,506 | coooovvrrcrinns 137,506 0
00-1102350 MELVILLE 04/29/2015. | ... 0 352,558 | ...... 352,558 | oo 0
00-1102354 SAN ANTONIO. TXeoooe e 05/18/2015. | ... 0 209,837 | ...... 209,837 | .overriierieieiienis 0
00-1102356.... ... | SAN JUAN CAPISTRANO.......courvmrirririninrinns CA.ooe| o 04/16/2015. | .... 0 411,405 0
00-1102365 ... | STRONGSVILLE OH.... 05/14/2015. 0 462,560 0
00-1102366.... .| WILMINGTON NC.... [ v 06/18/2015. | .... 0 150,169 | .. 0
00-1102368 TORRANCE CA.oot| v 10/23/2015. 8,983,892 0 198,151 | covvvcrcris 198,151 | covoveeereereeeereeieeens 0
00-1102370 CHICAGO Lo [ 06/10/2015. | ..o | e 13,164,500 0 333,885 | ...... 333,885 | ..iveririeririeiins 0
00-1102371.... ... INORTH LAS VEGAS........ccocomermermmrirneemnnnnenns [NVt [ 05/20/2015. | .... 8,915,131 0 174,319 | oo 174,319 0
00-1102374 ... | SANTA ROSA 06/30/2015. 9,215,280 0 217,395 | .. 217,395 0
00-11023%.... ... |ANN ARBOR 07/31/2015. | ... ...19,840,910 0 489,782 | oo 489,782 0
00-1102399.......cvvurverierirns WEST FARGO 09/11/2015. | ... 8,476,156 0 146,585 | ...covvverirnns 146,585 | ..o 0
00-1102402 LEHL........ 08/17/2015. | .... 4,938,695 0 251,387 | ...... 251,387 | .overeererieieeieninens 0
00-1102412 MADISON 09/29/2015. | .... 8,325,769 0 148,794 148,794 0
00-1102413.... ... | KANSAS CITY... 08/27/2015. 7,368,304 0 130,055 130,055 0
00-1102420.... ...|COLUMBUS 11/19/2015. | .... 0 111,873 111,873 0
00-1102421.....onvvrierrerin COLUMBUS......ooomeereiirieeeierieeiseiseeissiins 11119/2015. | .... (V1 ORI IO 37,966 | ... 37,966 | ..oovvrrereriericineni 0
00-1102427 FOLSOM 10/23/2015. | .... 0 423174 | o 423174 | oo 0
00-1102428.... wee [COLUMBUS.......coomriiieeienieeee s 11/05/2015. | .... 0 546,977 LR 0
00-1102434.... ... | VANCOUVER 10/13/2015. | .... 0 458,758 | .. 458,758 | ..o 0
00-1102435.......ccovvcrrerins AURORA.....cootrimiiiieniseiseeissssssessssissinns 10/09/2015. | oo 0 123,539 | oo 123,539 | oo 0
00-1102440........coovvrriirerrinee AMERICAN FORK 10/08/2015. | .... 0 277,319 | ... 277,319 | oo 0
00-1102441 SOMERVILLE 12/18/2015. | .... 0 351,079 | ...... 351,079 | oo 0
00-1102442.... ...| SAN DIEGO 10/19/2015. | .... 0 [ oo | e 96,208 96,208 | ..o 0
00-1102448.... o | BELLINGHAM.......ovvvmrriirirnieeieriesrierienieens 10/01/2015. | .... 0 224,202 | ...... 224,202 | ..o 0
00-1102449 SALEM 03/07/2016. | ...cvooeverriins | v 0 108,234 | cooovvvrcris 108,234 | oo 0
00-1102476 BOULDER 02/08/2016. 0 191,037 | v 191,037 | oo 0
00-1102479 MURRAY 12/10/2015. | cvvorivrinen ....5,400,000 (V1 ORI IO 87,633 87,633 | .o 0
00-1102483........coovvvrrrierirs SALT LAKE CITY oo UTeoooe [ e 01/14/2016. | ..o | s 0 143,529 143,529 | oo 0
00-1102488 MALDEN MA... | e 04/01/2016. | ..ovovvererirens | v 0 482,561 482,567 | .o 0
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Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY

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

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

00-1102489 ST CHARLES, 081712016 [ ..vverrercerns [ rerereereriserieriesirees | eeerenssseesenssesseneenes (V1 ORI IO 71,522 71,522 | oo 0
00-1102490 LOUISVILLE 03/09/2016. [ ..ovvvererrirns [ e | erereeiseesissiessiees 0 272,6% | ...... 272,694 | .o 0
00-1102491 MERIDIAN 02/01/2016. 0 230,335 | ...... 230,335 | ..vveeirrineeierieeiins 0
00-1102493.........ovvvvrivcrin RANCHO CUCAMONGA. 02/01/2016. 0 172,566 | oooovvvecrinnns 172,566 | oo 0
00-1102496.... ... |PHOENIX......... 01/21/2016. 0 108,290 | ovvvverrereen 108,290 | oo 0
00-1102511.... v | WINSTON-SALEM.......ovvomimriniirneiieniseineiins 02/01/2016. 0 454,922 | oo 854,922 | 0
00-1102513.... ... | OCEANSIDE 03/28/2016. (V1 SOOI IO 46,042 0
00-1102541.... .| GARDEN GROVE 03/29/2016. 0 157,181 0
00-1102545 WESTERVILLE 03/17/2016. (V1 SOOI IV 82,726 0
00-1102551 BENTONVILLE 04/21/2016. 0 599,926 | ...... 599,926 | ...cvvrrierireriiririeiis 0
00-1102553........coovvvnrierinnns LEXINGTON....... 09/01/2016. (V1 ORI IO 34,320 34,320 | oo 0
00-1102557.... ... | ROWLAND HEIGHTS.......evoeirrrineineiieeineinne 06/30/2016. 0 203,105 | ...... 203,105 0
00-1102559.... .. |ORANGE....... 06/30/2016. (V1 SOOI IV 22,480 22,480 0
00-1102560 ANAHEIM........ccoooevererrnna. 06/30/2016. 0 [ s | e 46,537 46,537 0
00-1102562.... ... | WESTMINSTER.... 06/30/2016. 0 120,680 120,680 | .cvooveeierieriierirens 0
00-1102564.... ...| COSTA MESA 06/30/2016. 0 117,130 7130 | oo 0
00-1102567.... ... |LAGUNAHILLS 06/30/2016. (V1 SOOI IV 62,312 62,312 0
00-1102569.... .| SHEPHERDSVILLE 04/19/2016. 0 251,707 251,707 0
00-1102570 EVERETT 05/03/2016. 0 209,119 | ...... 209,119 0
00-1102578.... ... |LYNDHURST 04/25/2016. 0 181,794 | oo 181,794 | oo 0
00-1102599.... .| OCONOMOWOC... 06/01/2016. (V1 ORI IOV 81,692 | ... 81,692 | ..oovverrererininii 0
00-1102612 EDISON 08/04/2016. 0 132,389 | oo 132,389 0
00-1102614 ROGERS 09/01/2016. 0 206,723 | ...... 206,723 0
00-1102617...convveevrerierinns CONCORD 06/23/2016. (V1 SOOI IO 96,657 96,657 0
00-1102630 EVERETT 09/15/2016. 0 [ o | e 33,689 33,689 | ..o 0
00-1102635........couvvrreerinnn WESTPORT.....oevtreimeereriesiineeseesseissensesinns 09/26/2016. (V1 ORI IOV 46,742 48,742 | .o 0
00-1102636.... o JOVIEDO ... 08/08/2016. 0 [ o [ e 86,109 86,109 0
00-1102641 ... | SAN ANTONIO 08/08/2016. (V1 OO IV 61,416 61,416 0
00-1102653.... | CERRITOS......oovieiiieecsssssveinneine 09/23/2016. 0 [ [ s 43,699 43,699 0
00-9000126 CUMMING 03/01/2002. (V) RN [P 41,125 | ... 41,125 [ 0
0299999. Total - Mortgages With Partial Repayments. ... .805,748,690 0 0 0 0 (U I 30,314,196 | .ooovnnee 30,314,196 0 0 0
0599999. Total Mortgages.............ccveeveeennce 864,298,496 0 0 0 0 (V)] [ 88,864,003 | ............. 88,864,003 0 0 0
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Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
[ Dyal Capital PAMNers ll...........ocooreerserse [ [NEW YO [NY...... | NB Dyal AssoCiates Il LP.......o..oooossressese [ [09/30/2016].......3 [ oo 1,362,856 | ..o 1,362,856 | .o Y A T e 6,316,013 | ......0.170
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated....... ..o onsisnsssssesensssesessssssssnssnssenns | seeisneees 1,362,856 | ........... 1,362,856 | ......... 1,362,856 | ...cocvvennennd [ — 0 0 0 0 0 .. 6,316,013 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
[ Olentangy RE LLC......coceomessmssessssesmesessss | e [ COUMBUS....orcrcc [OH..... [ Nationwide Life and Annuity Insurance Company....... | ... [10/31/2009] ..o | o 56,000,000 | ....... 61,107,456 | ......61,107,456 | ...1,707,393 | e | oo ...100.000
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 56,000,000 | ......... 61,107,456 | ....... 61,107,456 | ..... 1,707,393 | oo 0 0 0 0 0 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Bell Institutional Fund V, LLC..........cccvevrmrerneereinir | cevreens Greensboro............... NC..... BEll PaMtNers........ccoiveivierierieineiieiseeeiessseesenienns | sevesneein 05/28/2015| ..o | cerrene 14,200,387 | ......... 14,844,387 | ....... 14,844,387 | ........ 559,323 | ..evvverierirerins | e 602,876 | ......... 1,125,015 | ....... 5.260
Crow Holdings Realty Partners VII, LP Crow Holdings Capital Partners, LLC.............cc.ccccuuuuee ... | 05/01/2015] .. 6,070,082 6,058,526 | ......... 6,058,526 (11,856) | v [ [ | e | | 4,127,699 | ....... 0.670
GEM Realty Fund VI, LP. . GEM Capital, LP. . | 04/15/2016 .. 1,336 1,336 1,336 [ cooucererierrienins | cevrvrrrnnnienienes | versesneneninne [ e | e | oo | o 12,000,000 | ....... 1.200
PCCP Equity VII, LP.....oovoiiiiceiseeeieeieens PCCP, LP....ooiiieriee st issssenes | sevesseins 05/10/2016| ....cvvvvee | ceverenne 2,499,099 | ........... 2,749,290 | ......... 2,749,290 | ...... 250,191 | oo [ e 45209 | ........ 5,077,231 | ....... 1.500
The Baldwin LLC 655 Eden Park Drive LLC... . | 05/20/2016 .. 84,485 84,485 BA,48D | ..o | cerrerierineinns | e | e | e | e | 2,159,339 | ...... 0.610
US Regional Logistics Program, L.P. . USRLP GP, LLC . [10/18/2016 .. ..8,834,392 | ........... 8,834,392 | ........ 8,834,392 | .o [ e | e | e | e | e | e 1,890,911 | ....... 6.670
Walton Street Real Estate Fund VIIL LP........ccccovivnins | v Wilmington.........c...... DE...... Walton Street Capital, LLC.......ccooovrerivnininnininniisins | cvrsviinnens 05/18/2016] ............ 2,500 2,500 2,500 [ ovoierierieninns | e [ | s | oo | oo | o 15,000,000 | ....... 1.000
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.............cccoiiiiiiiieicecece s sssiseiisien evtssieississsessesssssssssesssssnsessessnsens | serseses 31,602,281 | ......... 32,574,916 | ....... 32,574,916 | ........ 797,958 | ....cccooee.. 0 0 0 0 648,085 | ....... 41,380,195 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
NW - Deerfield, LLC........ocourriereneirnriineiserieriesinees | eeereens Alphretta........cc...ee.. GA..... Reve DEVEIOPMENL.........c.vvrreriieriseiserieriseirensns | ceeerseiis 06/24/2015| ............ 2,955,069 2,955,069 | ......... 2,955,089 | ovoucvererireririeens | ceerrenieeineeinns | e 3,000 |...... 70.000
NW REI (NLAIC), LLC....coovvvirerireisrissierssissienisnisnnns | ovvrenens Columbus........ccooee.. OH..... Nationwide Life and Annuity Insurance Company....... [ .ccoceeee. 02/29/2016] ....occovv. | overe. 13,791,115 | ......... 13,791,115 | ....... 13,791,115 ....100.000
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = Affllated.............ooiiiieiiiei st eatenseessesnsensen st snssssesssssnsensesnsens | sersenes 16,746,184 | ......... 16,746,184 | ....... 16,746,184 0 0 0 3,000 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
GSO Capital Opportunities Fund Il LP .. | Wilmington GSO Capital Partners LP..........cccoceernrnieiereninnns ... | 06/03/2016 ......... 2 473,783 AT1,800 | e (1,983) [ e e e [ [ | e 9,526,141 | ....... 0.150
Guggenheim Private Debt Fund 2.0-I, LLC.. . | Wilmington Guggenheim PDF 2.0. . | 06/03/2016] ......... 2 ..9,705,682 9,763,774 529,318 | ... 2.000
Newstone Capital Partners IIl, LP...........cccoovveeinnnes [ cevrenne Wilmington Newstone Capital Partners...........ccccoeveveenenrniinnecns | veeveeenns 09/20/2016| ......... 2 3,753,140 | ........... 3,753,140 | ......... 3,753,140 6,246,860 | ....... 1.250
Vista Credit Opportunities Fund 1 - B, L.P......ccccovrens | v San Francisco........... CA..... Vista Credit Opportunities Managment.........c.ccccveieres | everirnnnns 06/01/2016].......... 2 | s 4,012,672 | .coovean 4,012,672 | ......... 4,012,672 34130 | ..o 1,005,914 | ....... 1.000
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. ..........o oot sieinies antsnisisnssnrensessssnssnessnnsntensennsens | serseens 17,945277 | ......... 18,001,386 | ....... 18,001,386 0 0 34,130 | ....... 22,073,233 XXX
4499999, SUDLOtAl = UNGFFIIBEEM. . ... vvverses ittt e 1088 eE 808 E 1888188128 b ekttt enn e nentene | anisnias 51,000,414 | ......... 51,939,158 | ....... 51,939,158 0 0 682,215 | ....... 69,769,441 XXX
4599999. Subtotal - Affiliated.. . 72,746,184 77,853,640 | ....... 77,853,640 0 0 0 3,000 XXX
4699999, TOAIS........cvueveirieeisieies ittt ettt s et b s s s st s et s s b s A b A s b et b st s s ebns  Seksiebastissessesses e s s s e b A a bR A s RS b A eSS s s A b AR s bt bbbt b st s st naenns | beniens 123,746,598 | ....... 129,792,798 | ..... 129,792,798 0 0 682,215 | ....... 69,772,441 XXX




Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 1"
3 4
Date
Originally Type and Actual Cost at Additional Investment Made Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition After Acquisition Amount of Encumbrances Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
{ Dyal Capital Partners Ill..........cccocovvirrisniennenns New York NY..oooeene NB Dyal Associates IIl, LP. 09/30/2016. | ....ccvvnvne K] T 1,510,119 0.170
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON SEOCKS = UNGFfIIAEEA. .. ..otttk e 1 e0s 81k 1888888488814 4E 81841 E 8 E 10881040 E 0ttt | cbsentsnbnnsansenes 1,510,119 0 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Bell Institutional Fund V, LLC Greensboro. NC........... BEll PAMNETS.......viiiveiicieeeecee ettt 05/28/2015. | v [ e | e 6,152,857
Crow Holdings Realty Partners VII, LP Wilmington DE Crow Holdings Capital Partners, LLC st 05/01/2015. RSSO RRRIRURTOR ISR 6,022,301
GEM Realty Fund VI, LP........cccrvrenec. Wilmington DE GEM Capital, LP........... 04/15/2016. | ....cvvverrene .
PCCP Equity VII, LP......... Dover DE PCCP, LP...icrrsceerceeie 05/10/2016. | ...ovvveveerrens [ cvvrriree 2,499,099
The Baldwin LLC Columbus. OH.......... 655 Eden Park Drive LLC............cccc....... 05/20/2016. 84,485
US Regional Logistics Program, L.P.........c.ccoiirreesencseisi s sesessssessssssssssennns Dover. DE US RLP GP, LLC 10/18/2016. | ..o | e 8,834,392
Walton Street Real Estate Fund VIII. LP. Wilmington DE Walton Street Capital, LLC............. 05/18/2016. | ...coovevvries [ i 2,500
West 25th Street Lofts LLC........ocovririeieicniec e Cleveland OH........... Uncle Hanover Development LLC..........oiinins s 07/22/2015. ..1,280,000

1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real EState = UNGMfIBIEA. .......es ittt 10 foe8f etk 8 8 E 8 E 8L E 181 E £ E L8 L8 E 8L £E 881 E 8L E LA EE Lo E e EEf L E bbb . 13,455,158

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

803

NW - Deerfield, LLC Alphretta . | Reve Development.... 06/24/2015. . 536,300

NW REI (NLAIC), LLC Columbus .. | Nationwide Life and Annuity Insurance Company. ... [ 02/29/2016. | .o . ..13,920,309
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f REAI EStALE = AffIIAIEM............cc. oottt ettt ettt st et et seeesess et e4setessessessssessetseeeeseesee et eesee s et eeeeEessee et eesee s e e e seseEseE et e b eeseE e ee b e e s e et eebes ek aesee s et ses et enses et et sesensessntansessesntensesses | ansessssssessasss 13,920,309 |........... 536,300
Joint Venture or Par hip | That Have Underlying Characteristics of Other - Unaffiliated

GSO Capital Opportunities Fund 1 LP...........cccoovieriereieinen Wilmington DE GSO Capital Partners LP. 06/03/2016. |. 2 | 473,859

Guggenheim Private Debt Fund 2.0-l, LLC Wilmington DE Guggenheim PDF 2.0 06/03/2016. | ...ovovvren2 | .o 9,705,682

Newstone Capital Partners |lI, LP Wilmington DE Newstone Capital Partners ..109/20/2016. 783,908

Vista Credit Opportunities FUNG 1= B, L.P......o.oiiieiisiisissiisisissisissss st ensssssessesssenes 58N FranCiSCO......ovuvvrerirrisiinisansssisrsssisssesssenes CA..cccoovnne Vista Credit Opportunities Managment..........cccoccoevrirrnnennns .. |06/01/2016. | ...

2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 0

....13,455,158

4499999. Subtotal - Unaffiliated

4599999. Subtotal - Affiliated............ccccoeniiiciiiiiiiiic 536,300

4899999, TOMAIS.........oocveiiiiiiicicit e LRdAELR LR AELE e | e G0B3RDTO | i 13,991,458
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Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally Dispoal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./AC.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./AC.V on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
I Dyal Capital Partners Ill........ccoovirrnnininsinisinsssieninens I New York.....ccocvennennne I NY.. | Distribution.. ... | 09/30/2016. | 12/28/2016. 0 147,263 | ........ 147,263 . 0

1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.. 0 0 0 0 (VP 0] . 147,263 | ........ 147,263 .0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

Crow Holdings Realty Partners VII, LP... Wilmington DE.. | Distribution ... | 05/01/2015. | 12/20/2016. | ............ 111,186 0 oo | e 111,186 | i 111,186 0

West 25th Street Lofts LLC........overiveiiinirssrissiscissiissins Cleveland...........ccoee... OH. | Fully Amortize: ... |07/22/2015. | 12/31/2016. 360,000 +(1,640,000) | ovvocvvnienininns [ | e (1,640,000) [ ...voreverinnininns . 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated..........c.coniiiiiniiis v | oo 471,186 | .coocve 0 ]...(1,640,000) | ..cocovvrrirnnnacd [0 [ 0. (1,640,000) | ..oovvvieirenns () P 111,186 | ........ 111,186 .0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

| NW REI (NLAIC), LLC I Columbus.......cooevrrenne | OH. | Distribution.........ccovveseisniinns 02/29/2016. | 06/30/2016. | ............ 129,194 (V1 [ [P 129,194 | ........ 129,194 . 0

1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated...........ccoooiriiininiiiiis i | ovenennns 129,194 0 0 0 0 (L] 0] s 129,194 | ........ 129,194 .0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

GSO Capital Opportunities Fund II1LP...........cooovivrvvriennene Wilmington..........c........ DE.. | Distribution.........c.cccoerivenene 06/03/2016. | 11/16/2016. 0 0

Newstone Capital Partners Ill, LP...........cc.ccoevrrininirienne. Wilmington.................. DE.. | Distribution..........c..ccccevivrinnnne 09/20/2016. | 12/27/2016. 0 0

Vista Credit Opportunities Fund Il - B, L.P.... San Francisco CA.. | Distribution.. .106/01/2016. | 10/14/2016. 0 .. 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 0 0 0 0 (L 0 .0 0 0 0
4499999. Subtotal - UNAffilIAEA. .........eviiiiiiiiiisiiiei s ene et snesnnsennsnnensenessnnsenes | seneeeneesDDD,008 | oviiieiiisniininns 0 |...(1,640,000) | ...coooovvvrnnnead [0 R 0] . (1,640,000) | ..o 0 .0 0 0 0
4599999. Subtotal - Affiliated. ..., 0 0 0 0 0].. 129194 | ... 129,194 .0 0 0 0
4699999, TOMAIS........cvvueeecreecriesiieeste ettt bbbt raensies ersiessiessisssesssessessassissssesssssssssssssssiessssssessssssssssnsns | ervienereen O T02 | e, 0 | ....(1,640,000) | ...oooorrrnnnnd (1 I 0] (1,640,000 | ... LA24702 | ... 424,702 .0 0 0 0
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g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
742651  DJ 8 |Private Export FUNding Comp Nt........c.cooouiiiiiriiniiniieeiescseeeissieseses ..4,965,950 |...110.054 4,983,914 2,851 | oo [ e [ e 4.300 |...... 4.373 11/17/2009. | 12/15/2021.
912810 DY 1 |U S Treasury Bd... 494,422 |..102.961 403,250 (8,448) [ ... | e | e 8.750 |...... 6.484 09/20/1999. | 05/15/2017.
912810 EC 8 |U S Treasury Bd... 112,125 |...116.172 102,098 (C7£:)) [T DRI PR 8.875 |...... 7.783 11/09/1992. | 02/15/2019.
912810 EJ 3 |U S Treasury Bd... 111,875 |...126.203 103,749 (709) | evernverrienrriens [ e [ s 8.125 |...... 7.112 08/14/1995. | 05/15/2021.
912810 EN 4 |U S Treasury Bd... .518,906 |...130.617 507,398 [(CL4S) ] TSRO SRR PO 7.625 |...... 7.310 01/21/1993. | 11/15/2022.
912828 HR 4 |U S Treasury Nt.. ...102.805 498,052 1,668 [ ..oovercveerinnies | v 3.500 |...... 3.858 04/24/2008. | 02/15/2018.
912828  KQ 2 |U S Treasury Nt.. ..104.262 | ... /407,533 1,348,653 LI RN [ROTORTRRRRION O 3125 |..... 3.169 05/12/2009. | 05/15/2019.
0199999. U.S. Government - Issuer Obl|gat|on< ....................................................... 8,033,685 XXX | 8,731,542 | oo 7,950,000 7,947,114 0 (5,955) 0 0 XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36209M  YH 1 | GNMA T PTC HATB012........cooivreerrircenciiesrieeieniesessessesssessssessesssssessessenses | veveee | oo | cevensrees Z ) I 1 .114.227 60,060 11 | e [ [ 6.500 |...... 6.787 |MON... | covverrenns 328 | o 3,933 | 04/21/1998. | 05/15/2028.
911760  LQ 7 | Vendee Mtg Tr RMBS REMIC Ser 1998-2 Cl 1.......ovvivininnninninsnnsnnssisnnnns | onnes | oo | eenvsennedh e 1]. ..114.524 336,064 (226) | oo [ [ 6.750 |...... 6.296 |MON... | .........1,864 | ......... 22,363 | 06/10/2002. | 06/15/2028.
0299999. U.S. Government - Residential Mortgage-Backed Securities. XXX \ , 396,124 0 (215) 0 0 XXX XXX XXX | 2,192 | e 26,296 XXX XXX
0599999, TOtal = U.S. GOVEIMMENE. ... .vtreuieseitertseis ettt ee 8888888 XXX | i 9,180,075 | cooovvvns 8,341,806 8,343,238 0 (6,170) 0 0 XXX XXX XXX | 037,736 | e 391,109 XXX XXX
U.S. States, Territories & Pc (Direct and Guaranteed) - Issuer Obligations
13063A 7D 0 |California St GO Bld Amer Bd SD.. | [ 4. 1FE| covieenee 13,759,305 |...141.528 | ............ 15,398,246 | ............ 10,880,000 | ........... 13,515,641 | coooveeevrrererienes [ s (CYA(C1S) ) S IR DO 7.300 |...... 5432 |AO...... | ceeve 198,560 | ........ 794,240 |05/01/2012. | 10/01/2039.
130638 FR 8 |California St GO Bld AMEN Bd..........cooovvvmrieirniiesieniisssissisessissiesssssssnssenns | oeveiee | oo | evvennieenidh | s 1FE]| oo 7,842,763 |..147.952 | .............. 9,557,699 . 7,725,406 (24,865) [ ...vvvverrerrriens [ e [ e 7.625 |...... 6.043 |MS......| coeveeee 164,192 | ........ 492,575 | 07/19/2011.| 03/01/2040.
20772J  AA 0 | Connecticut St GO School Const Bd Ser B..........c.cocuieeiiiiinerinrineeineiseinns | eeeens . <rerner.10,060,400 |...113.635 | ... 11,363,500 | .. 0,000,000 | ..ccovrnce 10,046,444 V[ e | e [ 5.295 |..... 5.245 |AO...... | coeveeee 132,375 | ........ 529,500 |10/06/2010. | 10/01/2029.
452152 FA 4 [llinois St GO Bld Amer Bd Ser 3.........cocuiriiiniiiniiniiiniisissississsesensssninnes | coeene | o | wovenienes 4] ... 2FE| 5,088,250 |...101.932 | ......ccc..... 5,096,600 | ...t 5,000,000 5,076,221 ) [ | | 6.725 |..... 6.580 [AO...... | covres 84,063 | ... 336,250 | 04/29/2010. | 04/01/2035.
1199999. U.S. States, Territories & PoSSESSIONS - ISSUET ObIGALIONS. ... ... reririsiisieiseris i ssesesssnesens | eessssesaas 36,750,718 XXX 41,416,045 32,340,000 36,363,712 0 )] (0 0 XXX XXX XXX | s 579,190 | ..... 2,152,565 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)............ [ O 36,750,718 XXX 41,416,045 32,340,000 36,363,712 0 ) 0 0 XXX XXX XXX | e 579,190 | ..... 2,152,565 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc (Direct and Guaranteed) - Issuer Obligations
167486  HL 6 | Chicago IL GO ST B.......covvviireierieiiiniieinsssiersseiessssiessessssssssessssnsnsssee | vevnne | oe | eereveenns 41 ... 2FE | v 10,000,000 {..... 90.668 | ....coveuvee 9,066,800 | ............ 10,000,000 | ........... 10,000,000 | ..oovovererinierirernies | e [ e [ e [ 6.207 |...... 6.207 [Jdoeee | e 310,350 | ........ 620,700 | 01/14/2010. | 01/01/2032.
199507 3S 1 |Columbus OH City Sch Dist GO Ref TXbl SC.......ccvvverrimerierirerrneiserinneiinennes | eevneee | o [ everieees 2| 1FE| covoeirnne 7,419,360 |..111.198 | .....c....cc. 7,227,870 | e 6,500,000 7297 437 | oo | v (76,369) [ ..ovvvrereereerns [ eernerreriseirneeiinns [ e 4.750 |...... 3.160 |JD.ccvee | i 25,729 | ........ 308,750 |04/24/2015. | 12/01/2026.
717883  SD 5 |Philadelphia PA Sch Dist GO Build AMer B........ccccocvrririnrsrnsnisnrisnssrerssnseins | eevenes | oo [ evsrisncnen | o IFE] 1........20,000,000 | ... 96.449 19,289,800 20,000,000 20,000,000 | ..vvvrerirennerrinins e | | e [ 5.060 |...... 5.060 [MS...... | ccov 126,500 10/20/2016. | 09/01/2042.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - IssuerObhgahons XXX 35,584,470 36,500,000 37,297,437 0., [LRREE)] — (0] I 0 XXX XXX XXX | e 462,579 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession XXX | e 35,584,470 36,500,000 37,297,437 0 ] e (76,369) 0 0 XXX XXX XXX | s 462,579 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover and Their U.S. Political Subdivisions - Issuer Obligations
02765U CY 8 | American Mun Pwr Ohio Inc Rev Bld AMEr B..........ccccevvveiivecevereerieieierenens | evvenes oo | covreeeenh | e 1FE ..123.521 3771567 | oo | e B838) | s | e [ 6.449 225,715 | 05/01/2012. | 02/15/2044.
167593 AP 7 | Chicago IL O'Hare Int Arpt Rev Bld AMET.........cc.vverevreeneeineenerseneseessninennns | covneee | o | eovernenndh | e 1FE ...127.951 9,717,624 | oo | ereereennn(80,551) [ oo | v | e 6.145 230,438 | 04/07/2016. | 01/01/2040.
20281P CS 9 | Commonwealth PA Fin Auth Rev Bld Amer Bd............cccceeveeieerecnerecseinneenes [ evees [ | vevvieennd | e 1FE WTAT | A1174700 .. 10,000,000 e 10,000,000 | ..oovorereieniernernies | e e [ e [ 5.653 11/04/2009. | 06/01/2024.
20281P  CT 7 |Commonwealth PA Fin Auth Rev Bld Amer Bd................ SR SUPURR PR VPR Y 1FE| oo 4,188,713 |...120.008 4,110,119 | oo [ s (18,351) [ ovverrerrercrins [ errerierieeeneeiiens [ e 6.218 05/01/2012. | 06/01/2039.
20281P  KG 6 | Commonwealth PA Fin Auth Rev TXbl SEr A........cccovvernvnrinrveinnnsenninsisnnenns [ovnne [ | veriveennd | v 1FE ....10,000,000 |..... 95.464 | ..............9,546,400 | ............10,000,000 | ........... 10,000,000 | ..oovorereriiniernernies | e [ e e [ 4.144 10/20/2016. | 06/01/2038.
20281P KL 5 [Commonwealth PA Fin Auth Rev Bd Ser A.........coccvvvnvevnerirerereeseenceensinenns | eoveene | oo [eovernennd | e 1FE| oo 5,000,000 |..... 97.624 5,000,000 | ..evvermreerrreernnens [ ervenereineneinnnen | e | e | e 4.014 |.....4.014 |JD.ccces | coirrreen 34,008 | oo 10/20/2016. | 06/01/2033.
313586 RC 5 | FNMA Deb Zero Cpn.. ..5,192,800 |..... 94.830 8,406,606 . 510,195 04/16/2009. | 10/09/2019.
31359Y  DZ 7 [FNMA SHIDS.....cveiiireriinericrieeieessssissssessessssessessssssssssssssnessensssessssensss | @ueee [ o [ rvererneens | vvverneees | o 5,006,965 |..... 62.880 8,005,834 | ...ooovveriericiriens | s 400,534 | oo [ e 11/08/2007. | 11/15/2029.
432275 AG 0 |Hillsborough Cnty FI Aviation TXbl Tampa..........ccceuriverneiernnineinnicinneieiienns | oves 5,000,000 |...101.761 5,000,000 | cvovviererinrinrerenines [ | e [ e | 3.901 08/19/2015. | 10/01/2024.
432275  AH 8 [Hillsborough Cnty FI Aviation TXbl TamPa.........ccceeeerrerneernerserierineenensssennenes | evenee [ [eoverrneens | e TFE | i, 3,880,000 |...101.675 3,880,000 | ..vouvererirrerrrinns [ e [ e | e 3.981 08/19/2015. | 10/01/2025.
432275  AJ 4 |Hillsborough Cnty FI Aviation Txbl Tampa 7,500,000 |...103.469 . 7,500,000 | .o [ e [ e | s | s 4.151 08/19/2015. | 10/01/2026.
432275 AP 0 [Hillsborough Cnty FI Aviation Txbl Tampa 1,505,000 |...102.966 ,549,638 1,505,000 [ ..oeoureerrncrienirns | rererreersninsienis | e | e | e 5.170 08/19/2015. | 10/01/2035.
432275 AQ 8 [Hillsborough Cnty FI Aviation Txbl Tampa 5,000,000 |...102.841 ...5,142,050 5,000,000 | ..ooovieciieriniinns [ e [ | s | s 5.250 08/19/2015. | 10/01/2041.
452024  GQ 9 [llinois Mun Elec Agy Supp ReV BId AMET...........cciwemermrirnerierieeeieinseriissinens | cevees ....10,730,000 |...106.984 11,479,383 | ............10,730,000 | ........... 10,730,000 | evvuvveermerirerernees [ eerverinernerieniees | e | v | oo 5.628 07/15/2009. | 02/01/2019.
452252 FH 7 |llinois St Toll Hwy Auth Rev Bld AMEr B..........cccoveuiiiniieiirincinnsiseiissienens | sevne 2,500,000 |...125.108 3,127,700 2,500,000 | ovvevveereeererenns | oo | eeeneesseesieiens | erveeneeeseessrenens | oo 6.184 05/12/2009. | 01/01/2034.
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452252 FK 0 [llinois St Toll Hwy Auth Rev Bld AmerB..........cccoucvuvrvnevienns - [P OO VPO | = IO 4,070,064 |..122.103 | ..ooceonrrrnns 5,006,223 | ....ccoonnes 4,100,000 4,074,692 YA/ [ 5.851 |..... 5.907 | JD.ccre | v 19,991 | ........ 239,891 | 01/19/2010. | 12/01/2034.
463632 4P 1 |Irvin Ranch CA Wir Dist Rev Taxable Ser...........cccrverrveneeiinneiisesiieesiieenes | crvenne . ...8,992,204 |...128.551 ..8,612,917 6,700,000 8,950,588 | ....covverierieriinns | e (A1,618) [ oo [ e [ e 6.622 |...... 4.322 [MN......| v 73,946 | ... 443,674 | 03/23/2016. | 05/01/2040.
47770V AY 6 | JobsOH Beverage System Rev Stwd Lig Prof e .18,000,000 |...105.793 19,042,740 ...18,000,000 .18,000,000 . 3.985 3.985 ) 1 717,300 | 01/29/2013. | 01/01/2029.
485429  Z7 2 |Kansas St Dev Fin Auth Rev Txbl Ser H........ccccoonvvvinnnnens I I . .23,004,712 |...106.941 ....25,671,187 24,005,000 23,023,054 | ..ooovrieiecinnins | i 15,024 | oooveeeieens [ e [ s 4.927 |...... 5.205 |AO...... | woeeee. 249,687 | ... 1,182,726 | 10/01/2015. | 04/15/2045.
49151F  NT 3 [Kentucky ST Prop & Bldgs Rev Bld AMer Bd..........cccvevmrvneenieneinerienineens | veve . ..1,230,200 |...116.638 ..1,166,380 1,221,523 (8,677) | .eoovverrerercrii | e 5921 | ... 3.841 IMN......| oo 9,868 | oo 59,210 | 04/06/2016. | 11/01/2030.
49151F QY 9 |Kentucky ST Prop & Bldgs Rev Bld Amer Bd 11,224,800 |...119.062 10,715,580 ,000,000 11,129,959 |. e .(94,841) . ...8.573 . <rrr.295,785 | 03/29/2016. | 08/01/2029.
592098 G5 0 |Nashville & D Cnty TN Rev Bld Amer Bd Se ...126.155 ..6,307,750 .5,000,000 5,000,000 | ...vvermrrerrmrernnens [ e e | e | e 6.568 . 164,200 | ........ 328,400 | 12/09/2010. | 07/01/2037.
59259Y  BY 4 |Metropolitan Trans Auth NY Rev Bld Amer.... ..132.614 18,413,454 13,885,000 | ........... 14,187,460 (5,674) [ oo | e | e 6.668 X 118,303 | ....... 925,852 |01/20/2010. | 11/15/2039.
59259Y CB 3 |Metropolitan Trans Auth NY Rev Bld Amer. 114,792 ,739,600 5,000,000 . 5.654 10rr282,700 | 02/05/2010. | 11/15/2022.
59259Y CC 1 |Metropolitan Trans Auth NY Rev Bld Amer.... ...115.883 10,429,470 9,000,000 | ...cvevurverrrirennes [ e [ e | s | e 5754 |....5.754 |MN......| .......66,171 | ....... 517,860 |02/05/2010. | 11/15/2023.
59259Y CH 0 |Metropolitan Trans Auth NY Rev Bld Amer.... ...113.196 . 6,000,000 | vvvververrrernnenns e | e | e 5.554 |.....5.554 |MN......| .........42,581 | ........ 333,240 |02/05/2010. | 11/15/2021.
592643 AA 8 | Metropolitan Washington DC Rev Bld Amer.. ...140.231 ,220,188 8,698,955 . . . v 1462 . e 122,657 | .......490,627 | 06/19/2014. | 10/01/2046.
592643 BN 9 | Metropolitan Washington DC Rev Bld Amer.. ..132.943 11,964,870 9,000,000 | ...cvevurrerrrirnnens [ eerirenrinenninnniens e | e | e 8.000 I 180,000 | ........ 720,000 |05/18/2010. | 10/01/2047.
59333P V7 0 |Miami-Dade Cnty FL Rev Txbl Ref 3,500,000 | .ovovveciiecierienns | e | e | e 3.656 08/04/2016. | 10/01/2034.
59333P V8 8 |Miami-Dade Cnty FL Rev Txbl Ref 7,750,000 . ..r..3.706 . . 08/04/2016. | 10/01/2035.
59333P V9 6 |Miami-Dade Cnty FL Rev Txbl Ref . 4,250,000 4,250,000 | coooverrereirnrinenns [ e | e | e [ e 3.756 . v 39,908 | i 15,963 | 08/04/2016. | 10/01/2036.
59447T KA 0 | Michigan St Fin Auth Rev Txbl Ref Ser C- I I . .26,640,000 640,000 26,640,000 | .vvvvvrvernrirnnnin [ e | e | e 3.260 144,744 | ........ 192,992 | 07/29/2016. | 11/01/2031.
59447T KB 8 | Michigan St Fin Auth Rev Txbl Ref Ser C- I I . . . ..7,000,000 |....91.913 | .............6,433,910 | ..ccccoounce 7,000,000 7,000,000 | ooorverrierineiriens [ e [ e | e | s 3.585 |.....3.585 |MN......| .........41,825 | .......... 55,767 | 07/29/2016. | 11/01/2035.
59447T KN 2 | Michigan St Fin Auth Rev Txbl Ref Ser C- I I e |l AFE | 6,000,000 |....92.534 | ..............5,652,040 | .............. 6,000,000 6,000,000 | vvvveeverrrernnninn [ e | e | e | s 3.610 |.....3.610 |MN......] ..........36,100 | .......... 48,133 | 07/29/2016. | 11/01/2032.
594610 5T 0 | Michigan St Enviro Protn Rev Bld Amer Bd... ..7,945,680 |...109.697 | .... ..8,775,760 .8,000,000 7,962,350 2,207 | oo [ s | e 7.625 |.....7.690 |MS.....| .....179,611 | ........ 610,000 | 06/17/2009. | 09/15/2027.
60636W  NT 8 | Missouri St Hwys & Trans Rev Bld Amer Bd.. . ...8,000,000 |...113.898 | ... ..9,111,840 ,000,000 8,000,000 | ...cverurrermrrerenees [ eerirenrinnnninnnnins e | e | e 5.252 252 |MN......| 000 70,027 | ... 420,160 | 09/16/2009. | 05/01/2026.
626207 YM 0 | Municipal Elec Auth GA Rev Bld AMEr Bd..........cccoueverrereeineieiineineeiseissnines | eeeens . 2122211 | 6,110,550 | c.oovvevnncns 5,000,000 5,198,494 (1,050) [ oo | e | eeeens 6.655 .380 |AO...... | .........83,188 | ....... 332,750 |04/29/2010. | 04/01/2057.
646136 K8 3 |New Jersey St Trans Fd Rev Trans Sys Sef.........covuvernrenee O | | Gl IFE 09,500,000 97.387 ..9,251,765 .9,500,000 9,500,000 | ..ovveverevriierercinns e [ [ | e 1.758 758 | D | v 7423 | 167,010 | 04/17/2013. | 12/15/2018.
646139 X8 3 |New Jersey St Tpk Auth Rev Bld Amer Bd S.........c.cocveereeernieinneineriierincineens | vveens . ..139.915 | ... 18,328,865 13,100,000 | ....cvenee 16,915,337 | coooveerveneinerienes [ e [ HCRLC) O IO DO 7.102 |.....5.000 |WJ....... | ........465,181 | ........ 930,362 |09/22/2015. | 01/01/2041.
64971M  S7 8 |New York NYC Tran Fin Auth Rev Bld AMET..........cccovurrvmrnrieinrnenerissieirsninns | vorenns . L8729 | 7,123,740 | ..o 6,000,000 6,000,000 | ..ovoereieiinneiernis | e e [ e [ 5.467 467 |MN.....| ........54,670 | ....... 328,020 |05/19/2010. | 05/01/2036.
665250 BW 5 | Northern IL Mun Pwr Agy Rev Bld AMer BAS...........ocvueverierneeineeerineerenineens | veeens . 12,011,477 |..113.715 11,360,129 19,990,000 | ..oouenee 11,967,918 | covoeerveerernerienes [ s (43,559) [ .oovvrevereerreeiins [ e [ e 6.859 |.....5.321 |W....... | ........342,607 | ........ 342,607 |01/15/2016. | 01/01/2039.
677555 XD 1 | Ohio St Econ Development Rev Txbl Ohio E SRR IR . X . ...3,420,000 |...106.721 | ... ..3,649,858 ,420,000 3,420,000 | .o [ e e | e | s 5.540 . o] 15,789 | 189,468 | 11/17/2005. | 12/01/2021.
677632 G9 6 | Ohio St Univ Gen Repts Rev TXDI SEr A........eoueveeerierirceieeiseisesisenienieeens | veeens | e | e IFE | s 12,000,000 |..... 99.419 | oo 11,930,280 | ...oovveveee 12,000,000 | ...oveeee 12,000,000 | .coouveeermerierernees [ e | e | v | oo 4.048 048 |JD.......| ........40,480 | ........ 353,525 |03/03/2016. | 12/01/2056.
709223 A2 7 |Pennsylvania St Tpk Commn Rev Bld AMer B.........cccovvvivivienenerinnnereneiinnes | e ...120.493 12,049,300 10,000,000 | ........... 10,000,000 | .oouvvemrierienienns [ e [ | e | s 5511 |....5511 |JD.......| ..........45,925 | ...... 551,100 |08/31/2010. | 12/01/2045.
73358W  CX 0 |Port Auth NY & NJ Rev Taxable-Cons 165th...........cccverrvenerervneerneiseesisennns [ voreees . ..120.452 | .... ..3,974,916 .3,300,000 4,331,385 (6,300) [ ..voernreeerrenins | e | e 5.647 v 31,059 | 93,176 | 10/04/2016. | 11/01/2040.
73358W  EK 6 | Port Auth NY & NJ ReV Cons 188th.........covvvivririiiinieeiesiseessssseissnsennnns | veveees . 110603 | 6,802,085 | .............. 6,150,000 6,150,000 | ...voevereiiriiirerins | e e [ e [ e 4.926 926 |AO...... | et 75737 | 302,949 |09/27/2011. | 10/01/2051.
73358W  RP 1 |Port Auth NY & NJ ReV Transportation..............cceeereeeeeemnersersereeessesnernens | vereees . .10,000,000 |...112.372 11,237,200 10,000,000 | .....ceeee 10,000,000 | .evouvveerenerererernees [ e [ e | v | s 4.960 . 206,667 | ....... 496,000 | 01/23/2014. | 08/01/2046.
79742G  AF 8 | San Diego Cnty CA Refl Rev Arpt Auth Ref et | . . . ...6,000,000 |...109.655 | .... ..6,579,300 .6,000,000 6,000,000 | ..oovoerereiinreierins | e e [ e [ 5.594 . 167,820 | ........ 335,640 |02/06/2014.|07/01/2043.
79765R  TK 5 |San Francisco Cty&Cnty CA Rev Bld AMEr B..........occuerereerirereencrinerienienens [ voreees | e |l AFE | 19,036,073 |...122.384 | ............ 18,663,560 | ............ 15,250,000 | .....c.nee 18,718,470 | covocveveererverrenes [ s (80,692) [ ...cvvvvercerrrins [ wrrerierieeirnreiens [ e 6.000 X 152,500 | ........ 915,000 |10/03/2012. | 11/01/2040.
837151  JB 6 | South Carolina Pub Svc AUthReV Ser C.........ccccoiveiiriniiniiniiciiessciniienns | e . 117743 ...11,774,300 ...10,000,000 10,000,000 | .ooveverrirerrirenies [ e | | e | s 5.784 784 |UDu | e 48,200 578,400 |08/08/2013. | 12/01/2041.
842475  F7 5 | Southern CA Pub Pwr Aut Rev Bld AMEr Bd..........ccoevvreneeieeiscernninsiinerieens | veeens . ..121.626 | ............12,162,600 ...10,000,000 A3,212,137 | oo [ s (21,483) [ ..o [ e [ e 5.943 X 297,150 09/21/2016. | 07/01/2040.
873519 ML 3 | Tacoma WA Elec Sys Rev Bld AMEr Bd..........coocureriemiinrinnencinsiiessieniienes | eveens . .120.352 | v 9,026,400 | ..o 7,500,000 8,336,214 | ..coveevereerrienns | s (28,074) [ ..o | v | s 5.966 X 223725 | ... 447,450 | 10/08/2013. | 01/01/2035.
917565 LB 7 |Utah Tran Auth Sales Tax Rev Bld Amer Bd ...125.087 ..6,254,350 .5,000,000 5,000,000 | ..eceerreerrreinnnees [ eererneneinereinnneens | e | s 5.937 13,193 | 296,850 | 05/13/2009. | 06/15/2039.
917565 LK 7 | Utah Tran Auth Sales Tax Rev Bld Amer Bd .. A 1FE]| .. .10,000,000 |...119.134 | ... 11,913,400 10,000,000 | ........... 10,000,000 | ..o | errinnnisnnisnni | | | oo 5.705 |..... 5.705 | JD....... cinnnn25,356 | 570,500 | 10/08/2010. | 06/15/2040.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations............c.c...... s | oo 451,028,457 XXX | s 486,828,798 | ......... 441,605,000 | ......... 456,265,286 | .....oovriviinininn 0 ] i 422,816 0 0 XXX XXX XXX | ... 5,665,080 |....18,221,414 XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128H6 DC 5 |FHLMC POl #E9B199........couvuurimerinerireiseiserisssssessessessssessessssssssensssssssssnes | voeees [P I 7Y I L1 85,584 |...104.399 | ..o 97,499 | ..o 93,391 91,644 690 [ ..o [ crrerierineeneeinns [ e 3.500 |...... 5.887 |MON... | ccovveirenns 272 | o 3,269 | 09/03/2003. | 08/15/2018.
3128H6  SG 0 | FHLMC PO #EIBBT9.......couveurercirneiireieineiisssessessesssse e ssssssesssenssssssenns | soeees [ I 7/ I L1 97,673 |..104.399 | ..ccooovvvunnce. 111,253 | v 106,565 104,441 786 | .oocvereeereeerneinns | e | e 3.500 |...... 6.093 |MON... | coovvererenes K I I 3,730 | 08/26/2003. | 08/15/2018.
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3128H7  CB 6 | FHLMC POOI #EI0BH............couveurrecrirrirrireeserisesisssenssessssesesssssssessensnnne | ovenes | oo | vevesneenns 7N I 1 2104399 [ e 145,460 | .ooovvrevrrrnes 139,330 136,589 1,203 [ oo | veerneeinernerirenens | venens 3.500 |...... 5.919 |MON... | cvvverrrenns 406 | ..o 4,877 | 08/26/2003. | 09/15/2018.
3128H7 JS 2 | FHLMC Pool #£99273.... LA ...104.399 ..75,612 71,341 436 [ oo [ | 3.500 |...... 5.232 |MON... 09/12/2003. | 10/15/2018.
3128H7 MX 7 |FHLMC Pool #E99374 1 ...104.399 ..127,551 119,759 954 [ oo [ e [ e 3.500 |...... 5.805 |MON... | . 09/03/2003. | 10/15/2018.
312884 BP 1 [FHLMC Pool #1Q0046... LA ...105.064 58,056 | ...ovvrrirrirniinnies [ v [ s [ e [ 2665 |...... 2.660 | MON... 03/28/2006. | 03/15/2036.
312905 KJ 0 | FHLMC REMIC Ser 1060-X.........oeverrermermrrirermeersseseseeseessesssessenssesesssesssssenns | oveees | i 13,241 | L 99.091 13,080 | ovvevrrerirerirneenens [ verrerirennnens(23) [ o | e | e 7.250 |...... 6.446 | MON... 08/26/1998. | 03/15/2021.
312913 ZE 9 | FHLMC REMIC Ser 1437-HD......cooooiiriririneriieeeiiscsiisssissssissssssesssssssssnns | oeneees LA ...109.064 127,283 | oo | e 155) | o | e [ v 7.000 |...... 6.319 | MON... 09/05/2001. | 12/15/2022.
312915 UF 6 | FHLMC REMIC S€I 1504 Z.......oovvereerierieeiseiseiessssssesssesssssssssssssssesssesnns. | oveens A ...109.985 31,357 [ | eerveenneieenns(40) [ v [ [ 7.000 |...... 6.316 | MON... 02/26/2002. | 05/15/2023.
31294K  UC 7 [FHLMC Gold PC POOI#EOTAT9........ouciereireiineieiieeiseeise s | sviies SOl I ...104.399 246,864 | ....ooocverreciirins | e T35 | s [ [ 3.500 |...... 5.134 |MON... 09/18/2003. | 09/15/2018.
3133T2  YE 4 |FHLMC REMIC Ser 1843-E.........ovvoieerrirnerrerincinenisensessesesseesssssssssnenines | ovenen | ae | veverneenns 7Y I 1 ...109.723 134,928 | .o [ e (131) [ | e | s 6.500 |...... 6.030 | MON... 05/11/2001. | 05/15/2023.
3133T6 M4 0 | FHLMC REMIC Ser 1837-Z......couuirirrireireiineeeeiisniesiseisssssssssssssssssssssens | eeeens ..110.757 97,570 | oocveverienicnni [ oo (87) [ [ [ 6.500 |...... 5.841 |MON... 07/23/2002. | 04/15/2026.
3133TE LG 7 |FHLMC REMIC S€r 2064 M..........ccvverirrireeiisiesiissisesisessssssssssssssesssesssssssns | voveees ...109.457 38,276 | ..oovvvveevrrnvnriinnns | cevererneneennne(18) [ [ 6.000 |...... 5.248 |MON... 06/24/2002. | 06/15/2028.
3133TK 58 5 |FHLMC REMIC ST 2136-A.......couiirrireiineisneisssississessesissesssssssssesssesssssesas | seeees 2105.262 | 17,252 | 16,390 16,085 | oo [ ervneinninnnennr 2l [ | e | e 6.000 |...... 7.899 | MON... 08/13/1999. | 03/15/2029.
31340Y DB 2 [FHLMC REMIC SEr 12-A.......couiiieiiriieeieniseesesiessnsesesssssssessesssessssenssnins | sevees ...103.048 556 B57 [ coerrverreressrnnnnes | eevverieniensiens(3) [ connrenriesieniens [ e [ v 9.250 |...... 7.632 |MON... 11117/1992. | 11/15/2019.
31340Y QS 1 |FHLMC REMIC SEr46-B.........osrrverreiiereineeeneeiseeenseesssessssesssesssssesssssenees | cevenns ...102.972 434 425 [ e | o2 | s | s | e 7.800 |...... 9.573 | MON... 08/28/1990. | 09/15/2020.
31358E  RK 0 [FNMA REMIC Ser 1990-72B.........cooomverreeieeseeesiessseienessesessssssesssssssssssssssseens | arvens ...107.654 1,339 e ,265 [ | D | [ [ 9.000 |...... 9.511 |MON... 05/23/1990. | 07/25/2020.
31358H  GT 6 | FNMA REMIC Ser 1991-T3A.......oveiieineineiieeiseissesiseissssesseesssessssissssens | soeees 20877 | e 19,107 | 17,663 17434 | oo [ e 15 [ | e | e 8.000 |...... 8.785 | MON... 05/23/1991. | 07/25/2021.
31358  HU 8 |FNMA REMIC Ser 1991-113 ZE........oosvviirrioeeriiessisssisesissesisessssssssssssssis | s ...109.069 .....8,856 28,945 | e (13) [ e [ [ 7.500 |...... 6.454 | MON... 12/03/1998. | 09/25/2021.
31358N  4F 6 |FNMA REMIC Ser 1992-123 Z.......ccovviuiereinnrineineiieeiseisseisssissssssssesissesss | soeees Ul I ...109.596 44,075 [ oo | e (19) | oo [ [ s 7.500 |...... 7.332 |MON... 10/26/2000. | 07/25/2022.
313602 3E 2 | FNMA REMIC Ser 1989-67D........ccoureririeriniiierieririniseniessissssenssssssssssenins | oneien | oo | veverneenns Z ) I 1 ...104.531 22,383 [ e | | | 9.000 |...... 9.128 | MON... 09/14/1989. | 10/25/2019.
313602 DV 3 | FNMA REMIC Ser 1988-15A.......ccovuumriierirriieisneissriesiesssseissssssssssssessesens | eeeens ...103.702 2,837 [ | e (B) [ o [ [ 9.000 |...... 8.316 | MON... 06/26/1991. | 06/25/2018.
313602 GQ 1 |FNMA REMIC Ser 1988-25B..........ccccoverieririieinrinerierierineesssnissnnesensenes | cenvees | oo | vevvverennddh [ | 214 L 99.945 209 | v | e (1) [ v [ [ 9.250 8.321 | MON... 04/09/1992. | 10/25/2018.
313602 W4 2 | FNMA REMIC Ser 1989-82G..........ocuuremrrierireireesseisssiessesssseessessssssssssenes | eeeens ...106.063 BT [ | B | [ [ 8.600 |...... 9.299 |MON... 08/30/1989. | 10/25/2019.
313603 GW 6 |FNMA REMIC Ser 1989-86E..........cccvvereririrereririsinsiersssseessesssssesssssssesenses | coveres R B ...106.059 02,963 [ (1) [ [ | e 8.750 |...... 8.817 | MON... 03/25/1991. | 11/25/2019.
313603  JJ 2 | FNMA REMIC Ser 1989-90F..........coouueririreeinienerienisesesseessssisssssssessseesssnes | oneies | oo | veverneenns 7N I 1 ...106.828 1,282 [ | eererneneend(B) [ e [ [ 8.700 |...... 7.089 | MON... 09/11/1992. | 12/25/2019.
3M37TIH  FZ 6 | FNMA POOI #252284.........c.oovoeiiiiiiciseisieissie e ssssssees | sevnes 41.. ...115.668 AT1,707 | e e | | s e 6.500 |...... 6.617 | MON... 01/09/2001. | 01/25/2029.
31371 D9 7 | FNMA POOI #254928...........cooueiirieieinersseineesessss s ssssssenes | eveees 4. ...104.182 28,913 | e | e 198 | s [ [ 3.500 |...... 4.778 |MON... 09/29/2003. | 08/25/2018.
3138IM V2 8 | FNMA POOI #4B85133........coiriiiiciiriciiesiseesisissiessesssessenssssssesssenes | eveees 4. ...115.041 2,522,670 | .cooovvrverrerrnrinnns | cererneeen(20,497) [ oo | e | e 6.040 |...... 4.090 MON... 09/13/2013. | 05/25/2028.
31381M VG 7 | FNMA DUS POl #4B5115.........courereirrireinerississesiessseessensssssessesssssssssnsns | oveees 4. ..120.774 1,195,514 [ .o | eerreenne(16,236) | oo [ [ e 6.470 |...... 3.242 |MON... 07/21/2014. | 05/25/2028.
3138IN  FH 1 | FNMA DUS POOI #4B5568...........ccueiiriiieiieieiierissississssisssesssssssessssssssenss | sevenes 4]... ...110.504 958,787 | oo | ervrreeenean(5,923) [ v e [ 4.900 |...... 3,650 | MON... 02/20/2014. | 11/25/2025.
3138IN X9 9 | FNMA Pool #466104.. 4 ...118.256 4,672,062 | ..oocvorvencernvrieninn | e (A8971) [ s s [ 6.340 |...... 3.797 |MON... 01/22/2014. | 10/25/2028.
31381R  QF 4 | FNMA POOI #468554...........ocvveiriiiiiciniisieissieesissiesse s sssessssssees | sevnes A 3,800,303 |...119.162 3,674,183 | oo | e (4,164) | o | e [ 6.935 |...... 3.969 |[MON... | .ccccouee 18,531 | ........ 218,785 | 02/03/2014. | 07/25/2029.
31381R QU 1 | FNMA POOI #4B8567..........coomrevmreririerieriseisessesssesssessssisssssesssssssssssenssssses | voeees A | 3,800,303 |...119.049 3,674,183 | oo | e (B4,164) | e | e 6.935 |...... 3.969 |MON...| .cccvunnee 18,531 | ..o 218,785 | 02/03/2014. | 07/25/2029.
31381R VU 5 | FNMA POOI #4B8727 ... ssssssssesssssees | sevnes A 1,966,930 |...118.007 ...1,873,753 1,871,217 | e | e (30,173) | i | v [ 7.040 |...... 3.301 [MON... | covrnnad 9,315 | ... 111,784 | 11/05/2013. | 07/25/2026.
3138L7  PE 0 | FNMA POOI #AMBT20...........ooeoeeeeeeeeeeeeeeeeeesseseses s eeesseseesseessseeeseseseseessssnense | ooveens 7/ R I 18,731,563 |...103.148 17,962,743 | .......... 17,414,585 | ........... 18,653,102 | .cvouvvverrerierernees | eerneerennn(38,316) [ oo | e | e 4.150 |...... 3.571 |MON... 12/11/2014. | 10/25/2044.
3138WH F6 4 |FNMA Pool #AS7388 4 143,162,487 |..102.584 | ... 44,669,407 143,159,906 | ..o | verieneenn2,581) | e [ [ 3.500 |...... 3.386 | MON... .. | 12/21/2016. | 06/25/2046.
3138WJ RD 2 | FNMA Pool #AS8583 7/ IR I 76,224,609 |...102.590 | ............ 76,942,725 | .. ..75,000,000 | ........... 76,224,429 | ....coocvievrnceennns | erverrnnninnen(180) | e [ v [ e 3.500 |...... 3.377 |MON... .| 12/2712016. | 01/25/2047.
31392R  SJ 1 |FHLMC SPC Ser T-45 ClAB.......cooiiiriieriieiineiseisssiissisessiesssissssssssessssssns | sveees 4|.. 3,848,152 | .. 114.275 | cccevoeee 4,274,596 | oo 3,740,609 3,791,662 | oo | erreeeennd(3,890) [ oo | e | s 6.280 |...... 6.083 | MON... 01/21/2003. | 10/27/2031.
31392U KL 7 |FHLMC REMIC Ser2504 N......c.ovvvuivrrireemereserssneeseesesissessessessssesssssssssennes | voneees 4. ...5,911 [...101.033 .....5,786 weBT83 [ | e (T1) | s s [ 5.500 |...... 5.068 | MON... 09/25/2002. | 09/15/2017.
31392V XT 4 |FHLMC Struc PTC Ser T50 Cl AT......ccvivirriierienrisessiesseiesssiesssssssssesnses | evvinns 4. 3,909,996 |...108.775 3,958,237 3,936,276 | ..oovvvvcrerernnns | e 1880 [ s | e | s 5.048 |..... 5.180 |MON... [ ......... 16,651 | ........ 199,812 | 10/29/2002. | 10/27/2031.
31393C CQ 4 |FNMA REMIC Ser 2003-34 CI ME.. 4 ..3,823,138 |...108.982 3,718,185 | oo | e 130 [ s | e | e 5.500 |...... 4.727 |MON... .16,758 201,097 | 03/16/2009. | 05/25/2033.
313930 TX 9 |FNMA REMIC Ser 2003-W10 Cl 1A% ......iiiiiiiieeiseineiiesiesisseesssissesiens | s 4. ..104.413 | ... 366,222 350,142 | oo | eevvereriinnieens(B) [ o [ [ 4.505 |...... 4.513 |[MON... | .cccoouuee. 1317 | e 15,801 | 06/06/2003. | 06/25/2043.
31393E  LF 4 |FNMA REMIC Ser 2003-W12 Cl 1AB.......c.vvvrirreemerieriererenssnisssssessessenenee | eevenne | o | vovevenenes 4. 1 2107.322 | 846,236 | .....cocvvnnen 788,505 TT8,661 | oo | e 102 | s | v [ e 4.550 |...... 4.859 |MON... | .o 2,990 | .o 35,877 | 01/12/2005. | 06/25/2043.
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31394D VB 3 |FNMA REMIC Ser 2005-43 Cl GC.......ovvumeverrereererinsriseriesesesesssesssssssssensesess | voneees [ I 7N I 1 .108.732 | e 12,233,159 | ...........11,250,775 | ........... 11,466,268 | .....cvonverrrcrrenes [ s (33,388) [ .ovvererercereenns [ errerierieeerieeinns [ e 5.500 |...... 4.901 [MON... [ ccoooee 51,566 | ........ 618,793 | 03/16/2009. | 05/25/2035.
31394E LC 0 [FNMA REMIC Ser 2005-61 CI LH........ ...110.945 5,553,792 959 [ oo [ e [ 5.500 |...... 4.768 |[MON... | .......... 24,960 299,518 | 04/02/2009. | 07/25/2035.
31394H ZZ 7 |FHLMC REMIC Ser 2672 Cl XB ...108.596 ..1565,277 144,741 (174) [SSSURRRRINN B 5.500 |...... 4.815 |[MON... | . 02/03/2005. | 09/15/2023.
31395K 72 2 |FHLMC REMIC Ser 2926 Cl EW ...107.342 398,940 (S [OSTOUORRTTON ORISR IOV 5.000 |...... 5.201 |MON... 02/16/2005. | 01/15/2025.
31395M QS 1 |FHLMC REMIC Ser 2935 CI LM ...101.069 28,654 LT USRI FURIRTRORRI PO 4.500 |...... 6.057 | MON... 08/03/20086. | 02/15/2035.
31395M TR 0 |FHLMC REMIC Ser 2922 CI QG ..5,200,000 |...110.058 5,090,960 | ...ocovvicrieriiriinns | e (15,540) [ ..ocvvvverriiriens [ e [ e 5.000 |...... 4.616 |MON... 04/02/2009. | 02/15/2035.
31396F  G3 1 | FHLMC REMIC Ser3068 Cl Z..........cccvvverrrrerirerierincerneeisnrsernensenesseessssennns | veveee | or | eevvverieedh [T i 5,837,867 |...112.638 5,753,199 (1,392) [ oo | v 5.500 |...... 4.771 |MON... 04/02/2009. | 11/15/2035.
31396V RY 6 |FNMA REMIC Ser 2007-36 CI PH..... ] 3,381,744 |..110.081 | ... ...3,553,850 3,284,385 656 [ ..overrercirieiiins [ e [ e 5.500 |...... 4.722 |MON... 04/02/2009. | 04/25/2037.
31396X UC 6 |FNMA REMIC Ser2007-88 Cl AE.........cocovivmrieririereniseenerieessesssessssissensens | sevees [P I 7Y I L [ 1,534,888 [...107.938 | ....ccoovuneee 1,612,135 1,504,290 (102) | cevevvererrrernnens [ rererveenerisenenes [ e 6.000 5.500 | MON... 01/29/2008. | 09/25/2037.
31402Q  NH 0 | FNMA POOI #734892.........ccoiimriiniiieiieeisese e sssssssses s | soeees ...104.182 67,838 554 | oo | e | s 3.500 |...... 5.710 |MON... 08/28/2003. | 08/25/2018.
31403B 3K 7 [FNMA POOI #744302.........ccvuivirrireiieiiereiesieeisseesesiessiessessssesssssesssesssensns | sevees ...104.182 171,353 921 [ oo | s 3.500 |...... 4.997 |MON... 09/19/2003. | 09/25/2018.
31405E 6P 5 [ FNMA POOI#787578........ooiiiiireireiieieeeiieeieeise s sssessssisssssessesssesnnas | seises ...114.084 . 246,954 | ...cooooviiiiinins | e (T4 ) [N ISR IO 6.000 |...... 5.287 |MON... 08/26/2005. | 07/25/2035.
31409K Y3 5 | FNMA P00l #873830.......0uuimerirerierirsssisssnssenssenssssesssrssnssssssenssssesssnsenssessssenses | soveaes e ...112.908 | .... ..331,040 | .. ...293,193 323,178 (4,040) [ ..o | e | s 5.940 |..... 3.163 |MON... 02/20/2014. | 07/25/2024.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUNIES. ... sssiseesssssssnssnsssisssnessnsas | ssseenes 306,444,266 XXX | s 310,779,267 | .......... 297,018,482 | ......... 304,802,133 0 (299,124) 0 0 XXX XXX XXX XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
31359P DJ 2 |FNMA ACES Ser 1997-M2 Cl Z..... l ....... | l ........... 4| ........... L I 248794 |.... 99.001 | oo 229,320 | .cooovriiiiinn 231,635 244,097 [LAE)) R SRR Jrvon 7125 ... 6.325 [MON... | .coovs 1,375 | e 16,504 | 05/13/2004. | 01/17/2037.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed SECUMHES. ........cirrireririiiisiisissserisisnssssssssssenssssssssnsssssnsenes | eonssssssssssan 248,794 XXX | i 229,320 | oo 231,635 244,097 0 (718) 0 0 XXX XXX XXX | v 1,375 | v 16,504 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
462590 JL 5 | lowa Student Ln Lig Corp Rev LBASS AMT S.......ccviiniivniiniinnnes . [ ....... | . [ 7| ...... 1FE 4,855,000 |...104.041 | .....cccooeus 5,051,191 | v 4,855,000 4,855,000 | ..o [ [ | | e 5.500 |...... 5.500 [JD..ccoc| wvviinnns 22,252 | ... 267,025 | 11/10/2011. | 12/01/2025.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHES. ..o esesssssneseenas 4,855,000 XXX 5,051,191 ....4,855,000 4,855,000 0 0 0 0 XXX XXX XXX | oo 22,252 | ........ 267,025 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations................. s | e 762,576,517 XXX ...802,888,576 T43710,117 | e 766,166,516 | ..o 0] i 122,974 0 0 XXX XXX XXX | ... 6,682,747 | ....22,865,399 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligations
00003#  AA 1 | A&E Television NEtworks LLC St NE........covviiiieieinrierieisnssieissseienisseres | over e [ T i 15,000,000 |...101.456 | ............ 15,218,452 | ............ 15,000,000 | ........... 15,000,000 | ..oovoveieiiniinrernies | e [ e [ e [ 3.110 |..... 3110 [FA..| e 167,163 | ........ 466,500 | 08/22/2012. | 08/22/2019.
0010EP  A# 5 | AEP TeXaS PrIV Pl sssessns | eeeins [P0 ISR IR 2| s 10,000,000 |...102.003 | ............ 10,200,251 | .oovvveneee 10,000,000 | .....ceeee 10,000,000 | .coouveerreerierernens [ eernerinnineinieniees | e | ceeneesseenene | oo 4.670 |...... 4.670 |AO...... | oo 79,131 | oo 467,000 | 04/30/2014. | 04/30/2044.
00115A  AA 7 | AEP Transmission CO LLC S NL.......covierviniereiiinsienieiisessiensssseiessessssesens | evenes [N [P I 1FE] o 7,984,240 |..... 98.488 8,000,000 7,984,371 131 | e | v [ e 3.100 |...... 3.123 , .. | 11/16/2016. | 12/01/2026.
00115A  AC 3 |AEP Transmission CO LLC St NE.......ccoevvvcieieieeveeieeecseesssses s | cvvees . 4,229,007 |..... 99.197 4,265,475 | .. 4,300,000 4,229,125 L SOOI USRI PO 4.000 |...... 4.096 [JD...oo. | cervrnn 19,111 |. .. | 11/16/2016. | 12/01/2046.
001192 AL 7 | AGL Capital COrp SINL.......vvvueriieriieriieeiieieisesiesisssss s ssessssnsssnssns | eneees o] ....29,989,781 |...102.523 30,680,008 29,925,000 29,984,539 (5,244) | .ooovvererrieenrins | oeeeeieeneiessienes | e 3.875 |...... 3.848 |MN......| ocveeee 148,170 | ..... 1,149,930 |01/28/2016. | 11/15/2025.
00163M  AK 0 | AMB Property LP CO GtA Nt..........covveurreerreerreienneeesneeeseeessesesessssessssesssnns | soveees ] ...13,057,479 |..111.913 | ...........12,786,026 | ............ 11,425,000 | ...covonee 12,112,709 (216,899) | ovvvevereervrinens [ e [ e 6.625 |...... 4401 [ID.ces | v 63,076 | ........ 756,906 |04/11/2012. | 12/01/2019.
00206R  AG 7 |AT&T INC Nb..ouivoiviiiieriirienerssesnieensssisesnssssssssssessssssssesssssssssssssenss | veenns | oo | eevsnnnens | corenn2FE | vt 3,614,774 | ..113.654 4,130,000 3,670,583 8,975 | oo [ e [ 6.300 |...... 7347 (e | e 119,977 | ... 260,190 | 03/26/2009. | 01/15/2038.
00206R  AJ 1 |AT&T Inc Nt ..6,984,600 |...103.899 7,000,000 6,997,898 1,833 JSSSRRRRRRIN P 5.500 |...... 5.529 v 160,417 385,000 |01/29/2008. | 02/01/2018.
00206R  AS 1 [ATATINC SINL..uiiiiiiiiseiesieessiessssesssensssissssssssessssssssssssnsenss | voeenes | oo | vevvennens | eveeen2FE | v 5,966,220 |...115.772 6,000,000 5,970,182 585 [ oo [ e [ 6.550 |...... 6.593 | FA....c..| v 148,467 | ........ 393,000 |01/29/2009. | 02/15/2039.
00206R  BM 3 [ AT&TINC SENL....vooiececeseeceeeeeeeesseessessieesesesessseeesnesnssssssssssnesssesesnsesnse | eenes | oo | eoveeenriens | erieeni2FE | v 2,699,865 |..... 99.780 2,700,000 2,699,974 < T TSI DTSRRI B 1.400 |...... 1401 [UDucoies | v 3,150 | v 37,800 | 12/06/2012. | 12/01/2017.
00206R BN 1 [AT&T INC SINE.....iviiieicicecese e ssssiessessssssensessssnsens | covnnee | oo [ seevnenies | eorenFE | v 4,996,100 |..... 95.882 4,997,551 378 [ | e | e 2.625 |..... 2.634 |JD....... | ... 10,938 | ... 131,250 | 12/06/2012. | 12/01/2022.
00206R CZ 3 |AT&T Inc SrNt ...105.768 518,353 (3,155) [ covuernreeerrerins | ceererineninenieeinns | v 4.600 3.633 |FA......| cceee......8,689 | ooeoon 11,500 | 03/21/2016. | 02/15/2021.
002824 AU 4 | Abbott Labs Sr Nt ..107.001 | ... . 318,000 8,330,558 (5,162) USRI PO 5125 |..... 5.053 426,298 | 03/13/2009. | 04/01/2019.
002824 AV 2 | Abbott Labs Sr Nt ..119.002 | ... . 5,000,000 4,990,260 205 [ v [ e [ e 6.000 |...... 6.016 |AO...... | ..........75,000 | ........ 300,000 |02/26/2009. | 04/01/2039.
002824 AY 6 | Abbott Labs Sr Nt ...107.099 5,354,970 | ..covvenee. 5,000,000 4,965,551 T26 [ oo [ e [ e 5.300 |...... 5.352 |MN......| .........25,028 | ........ 265,000 | 05/24/2010. | 05/27/2040.
00287Y  AQ 2 [ABBVIE INC ST NE....couierirrieiieeieniseiseriesseesisensssissssssessssssssessesssssssssssens | seveee | oo | eorseeveeees | cenenFE | . 28,136,365 | ... 99.049 28,228,908 28,500,000 28,183,204 32,608 | ..o | e | e 3.600 |...... 3.755 |MN......| ocveeee 133,950 | ..... 1,026,000 |03/01/2016. | 05/14/2025.
00287Y  AS 8 [ABBVIE INC ST NE..o.oouiirirciieiirrieeiseseiieniesessesssssississssssesssessssssssssisssssnss | sosens | oo [ eovsesienees | c0nnFE | 125,907,625 | ... 98.113 25,999,945 26,500,000 25,918,519 9,136 | covvreeeinrinnns | e [ e 4.700 |...... 4.842 |MN......| ..ccce. 162,607 | ..... 1,245,500 | 11/10/2015. | 05/15/2045.
00287Y AW 9 [ABBVIE INC S NL......oeoeeeeeeeeeeeeeeeeesesseeeessesesseessssesssssssessssesssssssssssessssnss | eveens | oo | eovsreeennee | c0niiFE | viiinnn.n.9,436,160 | ... 95.753 9,500,000 9,436,844 684 [SSSTURRRRRI B 4.450 |...... 4491 [MN...... . .55,192 213,724 | 05/09/2016. | 05/14/2046.
008024  AA 4 [Aerostar AIrport ST NL.......oocuiieiicciierieieeineseieeniesesessssisessssssessenens | sevens | oo | eorseveendt | 00n8FE | ciinenn4,936,066 | ... 94.039 4,936,066 4,936,066 | ......oovevriiriinnins [ [ [ [ 5.750 |...... 5.750 [MS......| cocveeeee 78,052 | ....... 283,824 | 03/22/2013. | 03/22/2035.
00817Y AW 8 [AetNa INC SINL......oiviceriiriererieceseeissisereneseseessssssssssessensesesssssssssennss. | evenee | o [eovererneens | oeeen2FE | i, 7,970,080 |..... 98.927 8,000,000 7,971,553 LY T [SURTON IUTRTRRRON IOV 3.200 |...... 3.244 | D..cc..| o 11,378 | ........ 132,267 | 06/02/2016. | 06/15/2026.
00817Y  AX 6 [ AEtNa INC ST Lottt ssissnienns | sriias 4,995,000 |...100.415 5,000,000 4,995,086 86 | ovvererrererinnes | e | e 4.375 | ... 4.381 | Do | v, 9,722 | e 113,021 | 06/02/2016. | 06/15/2046.
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009363 AP 7 |AIrgas INC SINL.....cuueeriirierieeiseeseeisess e sssssessenes | eeeies [P PO IOV 1FE| oo 6,992,370 |...100.049 | .............. 7,003,458 | ... 7,000,000 6,996,443 1,085 [ oo | ceernerinernenienins | venens 2.375 2.392 |FA.oooo| v 62,806 | ........ 176,750 | 02/11/2013. | 02/15/2020.
010392  FL 7 | Alabama Power Co Sr Nt 9,920,400 |...100.497 10,049,700 9,923,582 A48 | oo | e | e 4.150 |...... 4197 [FA..| 156,778 | ....... 415,000 | 08/20/2014. | 08/15/2044.
01741R AC 6 |Allegheny Technologies Inc St Nt..........ccovevverennee 12,295,086 |...107.000 .10,471,020 ...10,639,585 cerennn(322,528) [ B 9.375 | ...... 5.468 . 76,453 917,438 |03/30/2011. | 06/01/2019.
018522 F@ 6 |Allete Inc 1st Mtg e ....15,000,000 |..... 99.764 14,964,577 | .. . cerereren 15,000,000 [ oo | e [ e [ | 1.830 |...... 1.830 [AO...... | woverrens 57,950 | ........ 274,500 | 04/02/2013. | 04/15/2018.
02209S AR 4 [Altria Group INC SFNL.......vuuiririericisieres e ssissseens | ceries | e | e IFE | 5,476,570 |..115.512 | ..cccoonuees 6,353,171 | coovvvrens 5,500,000 5,479,010 337 [ s [ s [ 5.375 |..... 5402 |Jdoces | o 123,998 | ........ 295,625 | 10/28/2013.| 01/31/2044.
023608  AG 7 | AMENeN COrp SINE ...t | ereins o] ....34,099,636 |...100.499 34,169,660 34,000,000 34,098,653 (808) | veveereeeneirnns [ e [ s 3.650 |...... 3612 |FA....| v 468,822 | ....... 688,025 | 11/18/2016. | 02/15/2026.
023610 AQ 3 |Ameren llliN0iS CO 1St MEG......ccourvuurvererirriicriieineriseriesieetesieesesissssensenens. | eereees | e | IFE | 8,910,090 |...102.501 | ... ..9,225,099 9,000,000 8,911,213 1,123 [ e | e | e 4.150 |...... 4.209 [MS.....| coees 109,975 | ........ 281,163 | 12/07/2015. | 03/15/2046.
025537  AF 8 | American Electric POWET St NL.........ccciiiriiiieieeseeiesieeeeesseeseissssenes | eeeens ] . 4,994,200 |...100.033 | ... ...5,001,665 | .. 5,000,000 4,998,866 170 [ s e | e 1.650 |...... 1.674 | ID.ccoes | o 3,667 | .......... 82,500 | 11/28/2012. | 12/15/2017.
02665W  BH 3 | American Honda FiNance ST NL...........cccreerreinmeernesneessenessessssssessssssssnnns | e [P ISR IOV 1FE| oo 6,967,280 |..... 93.340 | .o 6,533,800 | ..o 7,000,000 6,968,167 887 [ .eoeveerereeeeeiens | e [ v 2.300 2.353 [MS...... | oovrerne 50,089 | ..ovvreerrrrrinns 09/09/2016. | 09/09/2026.
02666Q D7 5 |American Honda Fin COmp Nb........cc.eiuuiiiinniieieeineeeese e sieeeeesesiseinee | eeeens ] ...21,076,404 |...109.961 17,632,214 ..16,035,000 | ........... 17,558,478 | oo | v (849,180) | ovvvevereerrrirens [ e [ e 7625 |.... 2.059 |AO..... | weeee. 305,667 | ... 1,222,669 |09/13/2012. | 10/01/2018.
03028P  B* 6 |American Transmission CO LLC SFNt........c.ovuverireeriiiieiineerissesenissiinens | ceves ] . R 6,000,000 |...107.050 | .............. 6,422,983 ....6,000,000 6,000,000 | ..ooverrereeririnnenes [ e [ e | [ 5.400 |...... 5400 |MN......| woocrennes 41,400 | ........ 324,000 |03/16/2009. | 05/15/2019.
03028P  E* 3 |American Transmission Co LLC SrNt Ser A.........cc.cccooveiieiiiiriniinciisiiiciienn | e [P PO I T 6,000,000 |...100.067 6,000,000 6,000,000 | ..ooverrereirniineins [ e [ | e [ e 3.350 |...... 3.350 | Do | i 11,167 | ........201,000 |12/11/2014. | 12/11/2024.
03040W AN 5 | American Water Cap COrp ST NL.........cvuurrerrrerereserinnessenesssessssssssnssennes | e . 2| ... 1FE 8,913,820 |..... 98.298 | ... ...8,846,802 | .. 9,000,000 8,914,383 13X T [UOURURUR DU IO 3.000 |...... 3112 [ D | i 33,000 | .o 12/01/2016. | 12/01/2026.
03040W AP 0 | American Water Cap Corp St NE.........ccuurieieeerieriesineesssissisensesiseesssnsns | seeees . 2| {113 19,833,600 |...100.416 | ............ 20,083,180 | ............. 20,000,000 | ........... 19,833,921 K. 1 RN ISR PO 4.000 |...... 4.048 |JD.c.cco. | corvrns 97,778 | e 11/14/2016. | 12/01/2046.
03073E  AM 7 [AmerisourceBergen Corp St Nb.........cccvveervenirnerierineenennenissnneneneseeseesnenns | evenes | [eoverrneens | e TFE | i, 8,919,630 |..... 99.175 | ovvvveri 8,925,714 8,926,464 6,834 | ..o | e 3.250 3.365 |MS......| oovvennee 97,500 | ........ 292,500 | 02/12/2016. | 03/01/2025.
03073E AN 5 |AmerisourceBergen Corp Sr Nt ...19,326,010 |..... 95.753 19,629,447 | ............20,500,000 | ........... 19,350,877 | cveoeervrenerrierienes | vveiiseins 18,633 | evverveineriens [ ereeereeieninniienes [ e 4.250 |...... 4.607 [MS.....| cs 290,417 | ........ 871,250 |02/12/2016. | 03/01/2045.
031100 E* 7 |Ametek Inc SrNt Ser J ....10,000,000 |...101.504 10,150,410 | ............10,000,000 | ........... 10,000,000 | .oouveerrecrirerirenes [ e | e | e | s 3.730 |...... 3.730 [MS..c..| v 94,286 | ........ 373,000 |09/30/2014. | 09/30/2024.
031162 AZ 3 |Amgen Inc Sr Nt 3,330,871 |...107.481 | ... 3,439,395 | .. 3,232,979 | oo | e (14,627) [ oocvoeveeineiens [ e [ e 5.700 |...... 5472 |FA.coooe| i 76,000 | ........ 182,400 | 01/14/2009. | 02/01/2019.
031162 BH 2 |AMGEN INC ST NLb....vvvoviviiciesveeessseeesisssssssssssssssssssssssssssssssssnsssnns | conenes | o [evvivenniins | ceeen2FE | v, 12,784,880 |...109.622 | ............ 12,058,453 | ............ 11,000,000 | ........c. 12,666,881 | ...oovveererrrcrrens [ e (33,814) [ oo [ e [ e 5.650 |...... 4.630 [JD.cccoee | v 27,622 | ........ 621,500 | 04/03/2013. | 06/15/2042.
031162 BP 4 |Amgen Inc Sr Nt 5,421,851 |...109.240 4,875,000 5,394,143 (8,681) [ .ovuerureerrerins | eeererreninerineeins | e 5.375 | ..... 4.668 |MN......| oo 33,482 | ........ 262,031 | 03/09/2016. | 05/15/2043.
031162 BZ 2 |Amgen Inc Sr Nt SRS TOOPOOTPURTIRSTORPTORPOORPPOREN IPOPON | e | e 2FE | s 7,551,360 |..... 95.855 8,000,000 7,562,840 7,212 | o | vevreresseessinenes | e 4.400 |...... 4753 [MN...... | v 58,667 | ........ 352,000 |06/03/2015. | 05/01/2045.
032479  AD 9 | Anadarko Finance Co Co Gtd Nt Ser B.........cccoevurerierineinnrineiieeisesseisseiens | veeens ] 1,248,990 |...127.265 1,000,000 1,208,336 (A7) [ oo | e | s 7.500 |...... 5.394 |MN......| woocveenee 12,500 | coooovenee 75,000 |03/27/2012. | 05/01/2031.
032511 BF 3 |Anadarko Petroleum Corp St Nt........cccoveriiviicneseensseensssissnns | e ol e 7,075,953 |...1110.945 | ... ...6,573,485 | .. 5,925,000 6,334,621 | ..o | i (156,691) | vvvovvverrrrrrererns [ rerrvriirinriierinins [ e 6.950 |...... 3.958 [UD..ooe | v 18,302 | ........ 411,788 | 04/05/2012. | 06/15/2019.
032654 AM 7 | Analog Devices INC ST NL.........cviuiireirieneieiieeieeissesseisesse st seissessnns | eeeees 2|l AFE | 14,945,850 |..... 99.992 | ..o 14,998,770 | ...cccoeneee 15,000,000 | .....coeeee 14,946,367 X A STTRRURIR IR IOV 3125 |..... 3.183 11/30/2016. | 12/05/2023.
032654 AN 5 | Analog DEViCes INC ST NL. ... sssesssssesessnes | coenes . 5,961,960 |..... 99.075 6,000,000 5,962,197 237 | oo | e [ e 3.500 |...... 3.576 , 11/30/2016. | 12/05/2026.
035242 AA 4 | Anheuser-Busch INDeV Fin SINL.........ocuueriererieeieiesieesesissiesieseneens | veeees [P PPN IOV 2FE| s 1,986,940 |..... 98.021 ...1,960,420 | .. 2,000,000 1,991,693 1,249 | oo | e | e 2625 |...... 2.700 | Jdeverre | i 23,917 | ..........52,500 | 01/14/2013. | 01/17/2023.
035242 AN 6 | Anheuser-Busch Inbev Fin Sr Nt ....31,294,786 | ...108.087 31,777,578 29,400,000 31,273,961 (20,825) [ ..ovvvverreririns [ v [ e 4.900 |...... 4497 |FA.....| 600,250 | ....... 744,310 | 06/02/2016. | 02/01/2046.
035242 AP 1 | Anheuser-Busch Inbev Fin Sr Nt ...49,916,500 |...101.519 50,759,500 | ............ 50,000,000 | ...coovneer 49,923,317 6,817 | covoeveeereeiennes [ e | e 3.650 |...... 3.670 |FA..coooo| v 760,417 | ........ 942,917 | 01/13/2016. | 02/01/2026.
03524B  AF 3 | Anheuser-Busch Inbev Fin Sr Nt ....17,039,520 |...104.005 16,640,720 | ............16,000,000 | ........... 16,991,883 | ..o RUEIVAE) | OO ISR IO 4.625 |...... 4238 |FA......| oo 308,333 | ... 740,000 |05/19/2014.]02/01/2044.
037735 CE 5 | Appalachian Pwr Co Sr Nt ..115.518 ,086,274 7,769,604 .(24,647) JSSSRRRRRRIN P 5.800 |...... 4.897 vernr. 101,500 406,000 | 02/20/2014. | 10/01/2035.
037735 CG 0 |Appalachian Pwr Co Sr Nt ...122.850 12,796,025 | .. ..10,416,000 | ........... 12,874,593 | ..ooiriicene AR 74D ) RN ISR BN 6.375 |..... 4.525 |AO...... | coeeene 166,005 | ........ 664,020 | 01/11/2013. | 04/01/2036.
037833 BY 5 |Apple Inc Sr Nt ...100.053 22,511,948 22,500,000 22,454,140 3,640 | .o | e 3250 |...... 3.276 |FA...coo.| v 260,000 02/16/2016. | 02/23/2026.
037833  BZ 2 |APPIEINC SINL...ociiiccerree e snssensnssssensssssssnssnenssnsenes | conens | oo [esneeinens | e TFE | v, 5,983,620 |..... 93.855 | oo 5,631,282 | .............. 6,000,000 5,984,212 592 | e [ e [ e 2.450 |...... 2.481 07/28/2016. | 08/04/2026.
039483 BE 1 |Archer-Daniels-Midland Co Sr Nt ....20,880,300 |...105.458 | ... 21,091,640 20,000,000 20,844,004 | ...ooooverorerirerniens | e (18,499) [ ..vvvvverrercrins [ wrrverierieeerreeinns [ e 4535 |...... 4.260 [MS...... | ceee 239,347 907,000 |09/18/2015. | 03/26/2042.
039483  BH 4 | Archer-Daniels-Midland Co Sr Nt. 10,193,758 |..... 97.936 .10,206,859 ...10,199,837 4,604 ceeverrnen | e 4.016 |...... 4.150 . 87,197 418,548 | 09/18/2015. | 04/16/2043.
044209  AF 1 | ASIANd INC Nb......ooorvecieeeeccieercesieceeeseesssssesssessissnssssessssessessssnniess | oevvens | or | evseenrienns | eeei8FE | covvesiis 3,942,500 |...103.750 4,150,000 3,950,652 6,698 | ..vooreerrriiennes [ e | e 4.750 |...... 5.001 |FA.oooe| v 7778 | e 194,000 | 02/02/2016. | 08/15/2022.
044209 AK 0 |Ashland Inc Sr Nt e ..102.625 | ... 996,982 2,245 | oo | s [ s 3.875 |...... 4119 [AO oo | v 8,181 ..39,750 |09/30/2013. | 04/15/2018.
04774#  AA 0 |Atlanta Falcons Stadium Co LLC St Nt Sr.......c..vvvevrerererereriieieiinersenireeens | cevies | 4| o 2FE ien...8,750,000 94.043 | ... ...8,228,736 8,750,000 | ..oouvererirrerirrnns [ e [ e | e 3.590 3.590 |MS......| coevenee 109,944 08/25/2016. | 09/01/2042.
04774# AB 8 |Atlanta Falcons Stadium Co LLC Sr Sec Nt SSSUTRTRRTRRRN IO o 6,250,000 |..... 94.047 5,877,954 6,250,000 | ..oocvorrirriniinnis [ [ e [ [ 3.590 |...... 3.590 [MS......| cocvvne 37,396 11/01/2016. | 09/01/2042.
05348E AP 4 |AvalonBay Communities Inc MT Nt.... 14,076,918 |...104.974 .14,932,580 W A4152,645 [ | i 16,166 S 3.950 |...... 4,088 v 259,093 12/09/2011. | 01/15/2021.
05348E AV 1 |AvalonBay Communities INC St NL.........cccorrverriieriiieriereeesesessesisennes | oo e 8,983,980 |...100.115 9,010,350 8,986,350 1,376 [ oo | e | e 3450 |...... 3471 | D | i 25875 | ........ 310,500 |05/06/2015. | 06/01/2025.
05348E AW 9 |AvalonBay CommunIties INC ST NL.........ovverrrerrrernreeneneesseessesesssnessenessnnees | eevenns | e | el IFE | 9,967,400 |...100.193 10,019,340 9,970,525 2,780 | covorrereerrninens | e | s 3.500 3.539 |MN......| wocrerne 44722 | ........ 349,028 | 11/04/2015. | 11/15/2025.
054937 AF 4 |Branch BK & Tr Co SUD Ni.......coocvuuriiiriiiiriiieriisesiiseseieseiseeesssseseeseienees | ceneees e 8,506,200 |...108.041 8,103,098 7,996,723 | ..o | v (166,490) | .cvvvvvvereriiens | cevvieeeiieneiieenies [ e 5250 |...... 2.800 |MN......| coovveeeee 65,625 | ... 393,750 | 11/01/2013. | 11/01/2019.




Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

S0l

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

F

0 Current Year's

r Unrealized Other-Than- | Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
057224  AZ 0 | Baker HUGhES INC ST NL........orverrrerrrenreisneesneeenseesssnssnsnssssnnssnnsssnnssnnnes | veneees | oo [ eevnsenens | ereei2FE | v 4,521,454 |..109.935 | ......cccco.uu 4,892,094 | .....ocevenn 4,450,000 4,520,113 (1,300) [ oo | e | v 5.125 |..... 5.011 [MS..c... | v 67,152 | ........ 228,063 | 11/24/2015. | 09/15/2040.
058498 AR 7 |Ball Corp Nt........ 4,562,538 |...104.750 4,708,513 4,548,831 (9,181) [ oo | e | s 5.000 |...... 4733 [MS....| v 66,176 | ........ 224,750 | 01/21/2015. | 03/15/2022.
058498 AT 3 |Ball Corp SrN 11,036,875 |...104.500 .11,495,000 ...11,034,885 (2,594) S 5.250 5202 |JJ....... | . 566,781 | 03/10/2016. | 07/01/2025.
06051G ~ FC 8 | Bank of America Corp Sr Nt 4,989,200 |...109.509 4,989,696 LA ITOTRTRTO TORTRRTHONS B 5.000 |...... 5.014 | | e M1 | 250,000 | 01/15/2014. | 01/21/2044.
06051G  FH 7 | Bank of America Corp SUD Ni.......c..coovveverieeieriniiesiesiississiesssssssessssssssninns | veveies | or | evveniienns | eeei@FE | covierii 8,993,430 |...101.870 8,994,737 Y 72 [TTUIRIR INVTTORRIRION IOV 4.200 |...... 4.209 [FA.....| e 131,250 | ........ 378,000 |08/21/2014. | 08/26/2024.
06051G ~ FP 9 |Bank of America Corp Sub Nt 8,973,450 |..... 99.549 9,000,000 8,977,255 2,273 | oo | e | s 3.950 |...... 3.986 |AO..... | coovveeee. 69,125 | ........ 355,500 | 04/16/2015. | 04/21/2025.
06051G  GC 7 | Bank of America Corp Sub Nt 8,000,000 |...100.064 8,000,000 8,000,000 | ..ceeuvererererirrerins [ e [ e | e | s 4.183 |...... 4.183 [MN...... 11/21/2016. | 11/25/2027.
06406H  CV 9 [Bank NY CO INC ST NL......oivuiiireieieiierinciseinseseiiesissisessssesssssessssssessens | woeenen | oo | oeeeeneens | e IFE | i 9,002,795 |...1101.39%4 | ... ..9,024,022 | .. 8,900,000 8,989,106 | ....ccvvucvvrerirnrriinns | e (10,518) [ .ovvvverrrereriins | e | e 3400 |...... 3246 |MN......| ccccoeene. 38,666 | ........302,600 | 08/28/2015. | 05/15/2024.
067383 AA 7 |Bard (CR)Inc Nt [P OO VPO | = ISR 1,597,005 |...121.667 | .....ccooonee. 1,825,001 | oovovrrrnes 1,500,000 1,557,110 (4,073) [ oo | e | e 6.700 |...... 6.181 [ JD.ocves | v 8,375 | oo 100,500 | 09/06/2002. | 12/01/2026.
06849R  AG 7 |Barrick NA Finance LLC CO Gtd Ni........ccocovrvuuriiiriiieriieniseseseeeiseseiseniins | o ] 9,954,555 |...102.061 10,206,120 . 9,959,086 £ YA TR IOTORTRRRRTO PO 5.700 |...... 5731 [MN...o.| oo 49,083 570,000 |09/13/2011. | 05/30/2041.
071813 BP 3 | Baxter INtl St ... | eeeees o e | e 2FE | 4,772,750 |..... 83.927 | oo 4,196,345 ....5,000,000 4,774,074 LI 7.2 T O 3500 |...... 3.754 |FA....... 09/08/2016. | 08/15/2046.
07330N AL 9 |Branch Banking & Trust SrNE............rvueriuireiiiriiieceiiseeeiieeeseeesieessiesesiens | s 4,995,450 |..... 98.887 | ... 5,000,000 4,996,410 960 | v | e [ e 1450 |...... 1481 [MN......| oo 10,271 | o 36,250 | 05/05/2016. | 05/10/2019.
075887 AU 3 |Becton Dickinson & Co Sr Nt R 3,532,740 |...106.569 | ... ..3,197,061 | .. 3,000,000 3,214,929 | ..oovvvirerncrenns | e (87,919 [ oo [ v [ e 5.000 |...... 1.894 [MN......| cooveenee 19,167 | ........ 150,000 | 04/11/2013. | 05/15/2019.
075887 AW 9 | Becton Dickinson & CO SINE........ccvucvurerereerneeiinrineeseniesiseessssisssnensnssssseesnse | oeveree | oo | wevsenieens | ereiFE | i 5,932,864 |...102.818 | ............. 5,757,830 | covvvrens 5,600,000 5,774,343 | oo | e (G772 | R IV DO 3.250 |...... 2401 [MN...c..| oo 24772 | ........ 182,000 | 02/20/2013. | 11/12/2020.
075887  BF 5 | Becton Dickinson & CO SrNL........ccuucvirerierrenrierierieseseeisesisssnenssenisnennse | vevene | or | eevvverinens | erenFE | i 6,000,000 |...102.262 | ............. 6,135,732 | covvvrreens 6,000,000 6,000,000 | ..ooverrererrirnenes [ [ e [ e [ 3734 | ... 3.734 | Do | e 9,957 | ....... 224,040 | 12/04/2014. | 12/15/2024.
075887 BG 3 |Becton Dickinson & Co Sr Nt. ....26,161,375 |...103.595 25,898,625 25,000,000 26,146,467 | ...cooovvvrvrrrerrncns | e (14,908) [ ..ovvvererrereerns [ e [ e 4.685 |...... 4.394 |ID.cccoee | v 52,056 | ... 1,171,250 | 04/13/2016. | 12/15/2044.
08888@ AA 6 |Safe Harbor Hydro Sr Nt ....20,000,000 |..... 99.152 19,830,498 20,000,000 20,000,000 | .ooverrireririeiini | e | e | e | o 4.610 |...... 4.610 12/16/2016. | 12/31/2026.
09062X AB 9 |Biogen Inc Sr Nt o] . 9,534,853 |...105.753 | ... 8,295,257 | ..ooovvvveen. 7,844,000 8,197,908 (295,721) | covovveeirnrinnens [ e [ e 6.875 | ...... 2.899 03/19/2012. | 03/01/2018.
09062X  AF 0 [Bi0GEN INC ST NL.....ooouiererirrrirerieesieenies s sssssssssses | cevenns [P PPN IOV 2FE| s 4,988,200 |...102.956 | ......cccooeun 5,147,820 | ..oovvenece. 5,000,000 4,989,478 997 [ e [ e [ e 4.050 |...... 4.079 [MS......| oo 59,625 | ........ 202,500 | 09/10/2015. | 09/15/2025.
092113  AH 2 |Black Hills Corp Sr Nt 4,920,840 |...105.305 4,944,074 | ..o 4,695,000 4,880,281 | ..oocvereereeinninenns [ e (V23722 X) | [T VRO DO 4.250 |...... 3.599 |MN......| woocvennee 17,182 | ........ 199,538 | 01/08/2016. | 11/30/2023.
092113 AL 3 |Black Hills Corp Sr Nt ....24,429,607 |...102.111 24,961,132 24,445,000 24,430,890 1,283 | oo | s 3.950 3.958 | Jdueires | o 445239 | ... 488,153 | 01/11/2016. | 01/15/2026.
092113 AN 9 |Black Hills Corp Sr Nt 4,975,081 |..... 95.329 5,000,000 4,975,323 242 | e | s [ e 4.200 |...... 4.229 [MS...... 08/10/2016. | 09/15/2046.
096630 AC 2 |Boardwalk Pipelines LLC Sr Nt. T 8,541,035 |..... 95.198 | ... ...9,043,829 | .. 9,500,000 8,793,532 97,840 | oo | s [ e 3.375 |...... 4799 |FA.....| v 133,594 | ... 04/23/2014. 02/01/2023.
099724  AG 1 |Borg Wamner AUOMOVE Ni.........coccriverreeereeneeeneeeneeeeeeesnesessssesnsennnee | oeveees | oo [ eevivneneins | cereni2FE | s 11,881,649 |...105.353 | ............ 11,288,520 | ............ 10,715,000 | ....ccconee 11,289,864 | ...ovvvvrcrirerrnens | i (144,731) | covoreeeiieriinens [ e [ s 4625 ... 3.080 |MS......| coevenee 145917 | ........ 495,569 | 09/10/2012. | 09/15/2020.
099724  AJ 5 |Borg Warner AUtomotive St NL........c.ovvrivvnrnernneesnsesnssissssnsnsssnenies | eovens | oo [evvveinens | verenFE | i 6,870,660 |..... 98.293 7,250,000 6,901,531 30,871 | o | v [ e 3.375 |...... 4.070 |MS......| oo 72,047 | ....... 244,688 | 02/16/2016. | 03/15/2025.
100743  AJ 2 | Boston Gas ComPany St NL.........ccceeeeeerenernerieriseenenssssssnsessssesenssssssnnns | wovenen | oo | sveeennens | eeen IFE | i 7,000,000 |...102.254 7,000,000 7,000,000 | .coovvvnerirerirneirinns [ e [ e | e | s 4.487 |...... 4487 |FA.....| s 118,656 | ........ 314,090 |02/14/2012. | 02/15/2042.
10112R - AT 1 [Boston Properties LP SrNL........ccc.rvieieiieriesinenssssisssiesssessssssssenssnsnss | evenns | [rovnrveers | verinFE | i, 5,992,920 |...103.004 6,000,000 5,997,937 1,047 [ oo | e | e 3.700 |...... 3719 [MN..coo. | e 28,367 | ........ 222,000 | 11/03/2011.| 11/15/2018.
10112R AW 4 |Boston Properties LP Sr Nt ...101.421 ..4,056,824 | .. 4,000,000 4,076,072 (9,200) [ .ovoernrveerrerins | eeererinernnerineeins | v 3.800 |...... 3.495 |FA..coo.| wovveennn 63,333 | ........ 152,000 | 10/07/2015. | 02/01/2024.
10112R AX 2 | Boston Properties LP SrNL.......ccoevicniniininnennsenssneenssissesnssesssnsns [ oveine |0 | vervveenens | eerenFE | e, 36,848,847 | ... 98.752 36,365,277 36,825,000 36,847,971 (7)) SR ORI POoo 3.650 |...... 3.642 [FA.....| e 560,047 | ........ 713,126 | 02/12/2016. | 02/01/2026.
11523@ AA 1 [Brown Bear Il LLC St SEC Nt ..oouveereeireereisreinseeinseeenseesssessssssssssnssssnnnes [ envnne | oo | ovneneinnne | cvneeeineni2 | 0000e.35,000,000 | ... 91.912 .32,169,097 35,000,000 35,000,000 JSSSTURRRRRIN B 4.620 |...... 4.621 O 617,000 |04/09/2015. | 04/09/2030.
115637 AL 4 | Brown-Forman Corp SrNb........ocveemrninniininennnensnseeenssissssssssssnssnssensnnss | eevenns | oo | evenenene | eonnd TFE | v 5,224,150 |..... 91.841 | oo 4,592,070 | ..ooccovnvee 5,000,000 5,222,048 (V25 107) 1 SRR ISPORRORR BOoo 3.750 |...... 3.489 A58 | 07/28/2016. | 01/15/2043.
12189L  AC 5 |Burlington Northern Santa Fe Sr Nt.... ....14,944,650 |...113.483 17,022,405 | ............15,000,000 | ........... 14,950,166 1,036 [ oo | ceerverinernenienins | oo 5.050 |...... 5.074 757,500 |09/07/2010. | 03/01/2041.
12189L  AS 0 |Burlington Northern Santa Fe SrNL........cooeevvrevinieienseenssesnnenisnnnes | vevenns | oo | eevervnene | oo TFE | v 6,380,880 |...112.062 | .............. 6,723,714 6,365,792 (8,484) [ ..o [ e [ s 4.900 |...... 4.509 294,000 | 08/14/2014. | 04/01/2044.
12189L AV 3 | Burlington Northern Santa Fe St NL..........c.oveeeereennrrnernereriseesesissnsenennes [ eoveeen | oo | vvveenenene | e IFE | i 7,962,720 |..... 99.750 | .ovverire 7,980,008 7,968,736 KL 72 I BN D 3.000 3.054 240,000 | 03/04/2015. | 04/01/2025.
12189L AW 1 |Burlington Northern Santa Fe Sr Nt.... ..9,967,300 |...101.411 .10,141,060 9,968,614 576 ceeverrnen | e 4.150 |...... 4.169 I 415,000 | 03/04/2015. | 04/01/2045.
124857 AN 3 | CBS Corp Sr Nt ...11,350,615 | ..... 96.245 11,068,141 | ............11,500,000 | ........... 11,355,404 2458 | oo | e [ e 4.600 |...... 4.681 [ | v 243928 | ....... 529,000 |01/07/2015. | 01/15/2045.
124857 AQ 6 |CBS Corp Sr Nt ...13,746,320 |...101.704 14,238,616 | ............14,000,000 | ........... 13,775,661 20,029 oo [ e | 4.000 |...... 4215 [ | 258,222 567,778 | 07/07/2015. | 01/15/2026.
124857 AR 4 [CBS COMP SINb.ooooocvoeceeeceeeeveeeseseseesesesssessssssssssssssssssssssnsssssssssssnsses | sovenes | oo | eovesevennn | eoieen2FE | oo 4,425,750 |..... 92.760 | ..oovonrene 4,174,209 4,428,614 2,864 | oo [ e | e 2.900 |...... 3.085 | JJ....... 07/06/2016. | 01/15/2027.
1248EP  AZ 6 |CCO Holdings LLC Sr Nt 4,220,625 |...102.750 4,250,000 4,227,433 370 | oo | e [ oo 5125 |..... 5227 |FA..oo.| v 82,285 | ... 217,813 | 11/05/2015. | 02/15/2023.
1248EP BG 7 [CCO Holdings LLC Sr Nt ..2,500,000 |...103.000 2,500,000 2,500,000 [SSSURRRRINN P 5.375 |..... 5.375 |MN...... . .22,396 134,375 | 04/16/2015. | 05/01/2025.
1248EP  BK 8 |CCO Holdings LLC Sr Nt 1,000,000 |...103.750 ...1,037,500 | .. 1,000,000 1,000,000 [ ..o | e | e [ s | e 5.875 |..... 5.875 |MN......| oo 9,792 | .o 58,750 | 04/15/2015. | 05/01/2027.
1248EP BM 4 |CCO Holdings LLC Hgh Yld Sr Nt | e | e BFE | 8,020,134 |...103.500 | .............. 8,280,000 | .............. 8,000,000 8,019,676 (459) | cevereererrsernens [ e [ s 5.750 |...... 5.715 |FA oo | v 173,778 | ........ 230,000 | 05/23/2016. | 02/15/2026.
12519@ AA 5 |CED AIAMO 7 LLC SISEC Ni....oouuvieeiiiiiieriiereieceeseieseeneieseisensienes | cevinas o] ....54,300,000 |..... 96.728 52,523,131 54,300,000 54,300,000 | ..oocvvnerireririeirinnins | e | e | s | e 4.210 |...... 4.207 [ID.cco | e 6,350 | ... 1,981,226 | 02/18/2016. | 06/30/2041.
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125896  BL 3 |CMS ENErgy Corp SINL ..o | soeees [P PPN IOV 2FE| s 2,620,114 |..104.551 | ............. 2,404,662 | ............. 2,300,000 2,616,838 (K120 SN ISR IS 4.700 |...... 3.860 1325 | s 54,050 | 06/30/2016. | 03/31/2043.
125896  BP 4 | CMS Energy Corp Sr Nt 9,968,300 |...101.230 10,122,980 9,971,428 2,760 | oo [ e [ s 3.600 |...... 3.638 366,000 | 11/04/2015. | 11/15/2025.
126408 HB 2 |CSX Corp SrNt 19,983,000 |...101.862 .20,372,420 ...19,986,759 1,506 [SSSTURRRRRINN P 3.400 |...... 3.410 O I 680,000 | 07/16/2014.| 08/01/2024.
126410 LK 3 | CSX Transportation Inc Deb 5,940,096 |...123.112 5,170,696 4,739,883 | .oovooeevenieniins | e (138,105) | covvvevervirerriies | eevvieeneiensiieennes [ eevens 9.750 |...... 5.604 |JD.......| oocreene 18,200 | ........ 409,500 | 08/03/2005. | 06/15/2020.
126650 CL 2 | CVS Health COrp SINL.......couuieceeinirnereeierieeisnnssrisenienessesssssssssnsnenses | vovenen | oo | cvveeennens | eerene2FE [ v 7,708,200 |...103.160 ...1,737,000 7,684,133 | oo | e (17,939) [ 1oovererererereriens [ v [ v 3.875 |...... 3.540 | s | v 129,974 | ........ 290,625 | 08/24/2015. | 07/20/2025.
126650 CN 8 | CVS Health Corp SrNt... IOV e 6,974,450 |...111.445 ..7,801,129 6,974,993 379 [ e e | s 5125 |..... 5149 | | v 160,441 | ........ 358,750 |07/13/2015. | 07/20/2045.
12673P  AC 9 | CAINC Nttt | eeeies | e | e 2FE | 9,916,200 |...108.004 10,800,400 9,970,995 8,950 | cvvvrercerrrinnns | e [ s 5.375 |..... 5.484 | JD....... 11/09/2009. | 12/01/2019.
131347  CC 8 | Calpine Corp 1st Lien HY Ni.........cccooiiiiiiiiiiiciisicisssiceisseciisnins [ s ] . . 2,328,660 |...104.250 | ... 2,380,028 2,318,550 (RG4S ISR IO 5.875 |..... 5.604 |JJ....... 04/16/2014. | 01/15/2024.
134429 AT 6 | Campbell SOUP CO SINE......couierceieiirierierieeerseiesse e ssessessesssenes | seenes [P ISR IOV 1FE| cooir 1,067,022 |...105.104 | ....cccoonnee 1,140,383 1,080,452 1,993 [ oo | e | oo 4.500 |...... 4.710 [FA...... 03/13/2009. | 02/15/2019.
14040H BK 0 |Capital One Financial Corp SrNL.........cocuuuriemiireiinciieiineisereeiesiseissssisssiens | sevns ...19,929,000 |..... 96.940 19,387,900 | ............20,000,000 | ........... 19,931,519 2,519 | oo [ e [ s 3.750 |...... 3.793 |JJ....... 07/25/2016. | 07/28/2026.
140420 NB 2 | Capital One Bank USA NA SUD NE.........cccriemimerierieerieisieserienienesseessesinns | voreees e | e 2FE | s 5514,728 | ..... 99.061 | .ooverrne 5,551,390 5,539,206 9,308 | oo | e [ s 3.375 3.587 |FA....... 04/21/2014. | 02/15/2023.
140420 NH 9 |Capital One Bank USA NA SINL.........ccouriiriiriiereieseeeneiiseseieseiseseiiens | s o] 5,999,460 |...100.447 6,026,790 5,999,764 108 | e [ 2.250 2252 |FA....... 02/10/2014. | 02/13/2019.
14149Y AT 5 | Cardinal Health INC SINL........cvevceircreieeeieeeseeeiseessess s esssessssssssnns | eveees ] v 14,723,780 |..107.245 | ... 13,941,785 | ............13,000,000 | ........... 13,919,547 (217,497) | covoovecerrrinens [ e [ s 4.625 ... 2.725 | JD....... 02/27/2013. | 12/15/2020.
14149Y AW 8 | Cardinal Health INC St NL.......veuciiceirceeeeei et senesens | oeeeees | e | e 2FE | 3,986,280 |..... 98.823 | .o 3,952,900 | oo 4,000,000 3,987,317 248 [ oo [ s [ e 4.600 |...... 4.621 |MS...... 02/19/2013. | 03/15/2043.
14149Y  AX 6 | Cardinal HEalth INC ST NL........coouiveivieiieeecieesses s | eneees e | e 2FE | 4,992,000 |..... 99.900 5,000,000 4,998,045 1,599 [ oo | e | e 1.700 |...... 1.733 |MS...... 02/19/2013. | 03/15/2018.
14155# AB 6 | Cardinals Ballpark LLC SrNE........cocrveueeurienieeiieeisecsseeiessse s 3,213,848 |...110.516 ..3,551,813 | .. 3,213,848 3,213,848 | oo [ e [ e | e | s 5.770 | ..... 5.769 |MS......| ocveene 46,875 | ........ 185,439 | 02/29/2012. | 09/30/2027.
141781 AU 8 | Cargill Inc Sr Nt ...12,924,500 |...120.010 12,000,950 | ....ccooueee 10,000,000 | ........... 12,579,449 | ..o [ s (83,068) [ ...vvveverererrries [ erverirerirerinriiens [ e 6.125 |...... 4.189 [MS....| coeees 180,347 | ........ 612,500 | 07/09/2012. | 09/15/2036.
141781  AY 0 | Cargill Inc Sr Nt o] . verenn41,068,135 |...106.733 | ... 40,771,015 38,199,000 39,643,457 reereeene(302,426) | oo [ s [ s 4.307 |...... 3.368 |MN......| .ccoeeee 214794 | ... 1,645,231 | 01/11/2012. | 05/14/2021.
14912L  5Q 0 | Caterpillar Finl SVCS COrp St NE........cvuuiveiiieiieriririesiesieeiesissessesiseiienns | e [P PPN IOV 1FE]| oo 9,943,300 |..... 98.351 | oo 9,835,120 | ..oovvvnee 10,000,000 9,963,302 5416 | oo [ [ 2625 |...... 2.690 [MS......| oovre 87,500 | ........ 262,500 | 02/25/2013. | 03/01/2023.
14916R  AD 6 |Catholic Health INItiative NE...........o.corrverreerrereiireiinseeesseeeseeiseseessesnees | cevenns o] 6,258,960 | ..... 88.825 5,329,500 ....6,000,000 6,237,658 (5,449) [ ..o | e | e 4.350 |...... 4.094 |MN......| oo 43,500 | ........ 261,000 | 11/13/2012. | 11/01/2042.
151020  AH 7 | Celgene Corp ST NL......cuuiveuiririierierieieissiisesiesiesesesssssesssiessenssesesssseens | serenes o] ....15,287,700 |...100.891 15,133,635 ..15,000,000 | ........... 15,174,805 | ..oouvvevvrrrvervens [ s (V2K ) RO O 3.250 |...... 3.023 |FA..ccooo| o 184,167 | ........ 487,500 | 10/03/2012. | 08/15/2022.
151020 AP 9 |Celgene Corp Sr Nt 5,979,540 |...100.489 | ... 6,000,000 5,984,224 1,835 [ e | ceeneniieeieeeienins | e 3.625 |...... 3.666 |MN......| woceeneee 27,792 | ........ 217,500 | 05/06/2014. | 05/15/2024.
151020 AU 8 | Celgene Corp Sr Nt . R 5,720,395 |...103.973 | ... ..5,718,515 | .. 5,500,000 5,717,612 (2,783) [ covvveverrrereerees [ eerrveireresiseirenens [ s 5.000 |...... 4746 |FA.....| oo 103,889 | ........ 137,500 | 03/09/2016. | 08/15/2045.
166764  AG 5 | Chevron Corp STINL. ... ssesssnesns | e e | e AFE | 4,000,000 |...100.965 | .....cceeeuuu 4,038,616 | ...covouvenn 4,000,000 4,000,000 | oooverrereirnninenns [ e | e | e [ e 2427 |..... 2427 | Do | s 1,888 | ... 97,080 | 06/17/2013. | 06/24/2020.
166764  AH 3 | Chevron COorp St L.t | eevees e ....15,000,000 |...102.428 15,364,125 | ............ 15,000,000 | ........... 15,000,000 | ..oovovereriniinrernies | e [ e e [ 3.191 |..... 3191 [UDu | 9,307 478,650 | 06/17/2013. | 06/24/2023.
16725*  AB 6 | Chicago Bridge and Iron Co SrNESEr B..........ccuuvivuerierirrereeisnissierseniseens | veeens ] ....20,000,000 |...104.162 20,832,305 20,000,000 20,000,000 [ .ooovvrrererereerrrins | orernerierineeenes | e | s | e 4.570 |...... 4.570 |JD....... LTB1T | 914,000 |12/28/2012. | 12/27/2019.
16876A  AA 2 | Children's HoSpital MEdi Ni..........c.ovvuuiirrrierireciieeissies e sissieness | eneens o] ....10,000,000 |..... 99.297 | oo 9,929,670 | ............10,000,000 | ........... 10,000,000 | .coouveemricrirerirees [ e | e | e | s 4.268 |...... 4.268 |MN...... | oo 54,536 | ... 426,800 | 10/30/2014. | 05/15/2044.
17275R AD 4 [CISCO SYS INC Nb...oovooeeveeieeiciecccvsses s sienns | sriens ] 9,446,300 |...126.998 12,699,770 9,510,050 9,991 | oo [ e [ s 5.900 |...... 6.314 | FA...co.| oo 222,889 | ........ 590,000 |05/07/2009. | 02/15/2039.
17275R  BC 5 [ CiSCO SYS INC ST NE....ouiveieiiicscice s | erenes e |l TFE ] 9,992,400 |..... 99.027 9,992,944 544 | .o | e 2.950 |...... 2.959 [FA.....| oo 100,792 145,861 | 02/22/2016. | 02/28/2026.
17275R  BL 5 [CISCO SYS INC ST NL......vouveeieiceieeieeiseriseiieeeneesssiseessenssssssssensseesssnssessnnes | senees | oo | eovseevennes | cone TFE | 1i0000...3,996,480 | ... 95.111 3,996,569 89 JSSSTRRRRIN PO 2.500 |...... 2510 |MS...... . .28,056 |. .. | 09/13/2016. | 09/20/2026.
172967 EV 9 |Citigroup Inc Sr Nt ..114.084 11,408,360 | .. ..10,000,000 | ........... 10,769,969 (296,346) | ..oovvvervvrrrererns | v [ 8.500 |...... 5.038 [MN......| coceeae 92,083 | ........850,000 | 02/16/2011. | 05/22/2019.
172967  JT 9 | Citigroup Inc Sub Nt... ...102.305 25,576,250 25,000,000 24,911,120 LN I ST BTSRRI DR 4.400 |...... 4451 |ID.coee | v 64,167 | ..... 1,100,000 |06/03/2015. | 06/10/2025.
172967 KA 8 | Citigroup Inc Sub Nt... ..101.585 | ... 10,158,460 | ............ 10,000,000 9,957,762 3,005 | oo [ s | s 4.450 |...... 4500 |MS......| coeee. 13,722 | ... 445,000 | 09/23/2015. | 09/29/2027.
174610 AJ 4 | Citizens Financial Group Sub Nt ...100.467 | ... 22,856,129 22,750,000 22,912,175 | oo | v (14,965) [ ...vvvrercercrins [ crrerierieeeneeiinns [ e 4.350 |...... 4.250 |FA......| cooens 412,344 | ... 992,374 |12/17/2015. | 08/01/2025.
174610  AK 1 | Citizens Financial Group SrNt.... ...101.582 .29,458,722 29,000,000 29,114,092 (7,512) SRR IO 4.300 |...... 4.246 I 196,989 | ... 1,247,000 |03/10/2016. | 12/03/2025.
189054 AN 9 | Clorox Co Sr Nt ....22,108,610 |...103.612 19,168,183 | ............ 18,500,000 | ........... 19,079,825 | .coovvverrcrierinens | v (UZRKES) N IR DRI PO 5.950 |...... 1.909 [AO...... | wooveene 232,381 | ... 1,100,750 |09/10/2012. | 10/15/2017.
191098 AJ 1 |Coca-Cola Bottling Co Cons Nt ...15,247,703 |...107.944 14,302,540 (PLYA51072 ) I IS PO 7.000 |...... 4761 [AO...c.. | wooe 195,806 | ........ 927,500 |01/20/2011. | 04/15/2019.
191098 AK 8 |Coca-Cola Bottling Co Cons Sr Nt.. . . ceeeen 11,166,319 ...100.420 11,171,758 reereene 11,162,855 ((CF<1: 72 1 [ IR DO 3.800 |...... 3.755 [MN......| oeees 42,275 | ... 422,750 | 12/17/2015. | 11/25/2025.
191216 BZ 2 | C0CA-COIa CO ST NL. ..ottt o . v 11,986,080 ... 94177 11,301,180 | ............12,000,000 | ........... 11,986,501 A21 | e [ 2.250 2.263 |[MS......| v 90,000 08/29/2016. | 09/01/2026.
20030N BE 0 |Comcast Corp Nt ..104.112 ,205,600 5,146,291 (2,559) [SSSTURRRRRI B 4.650 |...... 4.457 <ern. 107,208 02/05/2016. | 07/15/2042.
20030N  BG 5 |Comcast Corp Sr Nt o] . JR ..103.102 | ... 15,465,285 | .. ..15,000,000 | ........... 14,970,266 5T | oo | ceveneieeienieeins | v 4.500 |...... 4513 [ | 311,250 | ........ 675,000 | 01/08/2013. | 01/15/2043.
20030N  BQ 3 | COMCASt COMP ST L.t ssesssessensans | voneees [P PPN IOV 1FE| oo 5,167,100 |...104.827 | .............. 5241340 | .....cc.c..... 5,000,000 5,164,599 (2,501) [ oo | eeererinennerineeins | e 4.600 |...... 4.397 |FA..ooe| v 86,889 | ........ 230,000 | 02/05/2016. | 08/15/2045.
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20030N  BS 9 | ComCast COM SINL.......rverrrerrrermerernrressneesnesssnersssnsssnssssnsssssnssssnsssssnnees | venee | oo | seveennnees | eeend TFE | oo 14,971,800 |..... 98.667 | ..ooonven. 14,800,095 | ............15,000,000 | ........... 14,973,965 2,165 | oo | e [ s 3.150 |...... 3172 |[MS..c. | o 157,500 | ........ 246,750 | 02/16/2016. | 03/01/2026.
20030N  BU 4 |Comcast Corp SrNt ...16,851,420 |..... 87.331 14,846,304 | ............17,000,000 | ........... 16,852,664 1,284 | oo | o | s 3400 |...... 3447 | | e 260,100 .. | 07/12/2016. | 07/15/2046.
20030N  BW 0 | ComCast COM SINL........covverveeerrreeceeeeesesessssessssssssssssssssssssssssssssesssssessssness | evnnes | oo | covvriiennns | e IFE | oei......9,988,000 | ..... 92.183 ,218,300 9,988,444 444 2.350 |...... 2.363 105,750 .. | 07/12/2016. | 01/15/2027.
202795 JB 7 | Commonwealth Edison Co Sr Nt. 107.694 ..2,692,340 2,494,657 101 | oo [ e [ e 4600 |...... 4614 [FA.....| oo 43,444 | .......115,000 | 08/12/2013. | 08/15/2043.
20451N  AE 1 |Compass Minerals International St Nt............cccovrvverereneennninernrnnenenenennens [ rovenen | oo | cvvevrnens | eorendFE | i 9,201,875 | ..... 94.500 | .oovovirenen 8,741,250 9,210,755 187 | s | e | e 4.875 ... 4943 | | v 207,932 | ... 450,938 | 04/21/2015. | 07/15/2024.
205887  BG 6 | COnAGra FOOdS INC ST NL........cvuuuiieiiiiiiie s | ceneees ...19,265,032 |...100.218 19,322,088 ..19,280,000 | ........... 19,276,583 2,782 | oo | e [ s 2.100 |...... 2115 [MS...... | oo 119,215 | ........ 404,880 | 09/11/2012. | 03/15/2018.
205887 BR 2 | ConAgra Foods INC S NL........c.ivueiveciiesiesieeise s ssesssennss | eneees ...21,199,930 |..... 99.907 22,179,421 22,200,000 21,436,552 | ..oocvorrercernnininns | s 109,901 | ovvvvrvevrevrriiees | e 3.200 |...... 3.841 | | v 307,840 | ........ 710,400 |12/11/2015. | 01/25/2023.
205887 BS 0 | ConAgra FOods INC ST NE.........ccuiuiiciieiieirese it sseniesens | eeeens ceeeennn 21,184,809 | ... 91.898 | ... 27,569,400 30,000,000 27,238,164 | oooooeeerenins | e 49,240 | ..o | s | e 4650 |...... 5306 |JJooe | v 604,500 | ..... 1,395,000 |12/02/2015. | 01/25/2043.
207597 EE 1 | Connecticut Lt & PWr CO 1St MG BU.........cvvuvvemrierireeiciiseiesseesessesisssinnns | eevieee | or | cvresiiienis | s 1FE| oo 2,028,700 |...107.246 | .............. 2144924 | ... 2,000,000 2,007,286 (72 [UURRIR DURRO O 5.500 |...... 5.313 | FA.ooie| v 45833 | ........ 110,000 | 02/09/2009. | 02/01/2019.
20825C  AQ 7 | CONOCOPNIMIDS NE.......ooeoeieieriiciieieieiieeiee et sssssenes | ceeees 9,856,000 |...126.591 12,659,140 9,872,006 2,515 | oo [ s [ 6.500 |...... 6.611 |FA.....| cocooua 270,833 | ........ 650,000 | 01/29/2009. | 02/01/2039.
21017# AA 1 [Consolidated Terminals LLC St NL.........coccvreeenrrenirnernerireeeseessnnssnsennenenee | evenee [ [roverrneens | veeen2FE | s 9,000,000 |...107.306 | .............. 9,657,546 9,000,000 | ..eeuverrererirrernns [ e [ e | e | s 4.820 |...... 4.820 [JD.cccooe | v 22,895 | ... 442,800 | 12/12/2013. | 12/12/2023.
21036P  AF 5 |Constellation Brands INC CO Gtd Nt...........coouervueirrierriiinreiieceiseneieneieneiens [ oo 2,543,750 |...102.000 2,500,000 2,502,921 (UASTE ) RN [N O 7250 |...... 6.923 |MN...... | ccccveeeee 23,160 | ........ 181,250 | 06/29/2010. | 05/15/2017.
21036P AN 8 |Constellation Brands INC Hgh YId Bd...........cccveeeeemiiinireriernceneiner e | ceves R 5,262,500 |...106.150 . 5,000,000 5,241,756 (20,744) [ ..ovorverenceens [ e [ e 4.750 |...... 4.027 [MN...... | v 30,347 | ........ 237,500 | 03/03/2016. | 11/15/2024.
21036P AP 3 [Constellation Brands INC SrNL........ccccveerrenerineeieeiseinerisssisesssesiseesenssssinnens. | evnnee | o [eoveersens | oeenn2FE | i, 1,000,000 |...106.000 | ..............1,060,000 | .............. 1,000,000 1,000,000 [ .ooceoueerenerieries | rererneererineineiis | eereseessseinsinens | e | e 4.750 |...... 4.750 [JD.cceee | v 3,958 | ..o 47,104 | 11/19/2015. | 12/01/2025.
210371 AL 4 | Constellation Energy Group SrNE..........coocvevreenvmeinneeenenesinenrissnesssnssssnesnnnes | veveeen | o [eevvseenns | e 2FE | s 6,546,540 |...108.107 6,000,000 6,262,913 | .oovevoeeieiesrienis [ s (RN 725) [ ISR PO 5.150 3.931 | D | o 25,750 | ........ 309,000 |12/20/2011. | 12/01/2020.
212168  AA 6 | Continental Wind SrINE........ccovuiiiiiieieeieeseseessieesesseesessssissssenes | eeeeas 8,865,260 |...104.553 ...9,268,931 8,865,260 8,865,260 | ...ouucvvncrrrerinririnns [ e [ e | e | e 6.000 |...... 6.001 |FA...co.| v 178,783 | ....... 539,057 |09/23/2013. | 02/28/2033.
220038 AJ 5 |Corporate Office Prop LP SINL.........cverrerrreerinrisnnisssesssessessisssisnnnes | cevenns 13,977,310 |...102.066 14,289,296 | ............14,000,000 | ........... 13,985,253 2,997 | oo [ | e 3.700 |...... 3.726 | Do | v 23,022 | ........ 518,000 |05/15/2014. | 06/15/2021.
22025Y AM 2 [Corrections Corp Of AMEriCa SINL.........couuiiieireiiniineieise e | seins revrneennnn997,500 | ... 99.750 | .... 997,500 998,453 A3T | oo [ [ e 4.125 | ... 4.176 |AO...... | oo 10,313 | e 41,250 | 10/29/2014. | 04/01/2020.
22025Y AP 5 |Corrections Corp of America Sr Nt LS| [ | e 3FE| v 2,931,250 |..... 98.500 | ..covverenee 2,955,000 2,948,272 8,806 | ..o [ e [ s 4.625 |...... 4.945 |MN...... | ccoooneee. 23,125 | ........ 138,750 | 11/03/2014. | 05/01/2023.
22357@ AA 9 |Cox Tower Il PTC CTL. 4,809,103 |...102.342 4,809,103 | .oooverrereernrineins [ e [ e | e [ e 5.409 |..... 5.470 |MON...| .cccveueee 20,954 | ........ 260,124 | 10/02/2013. | 01/02/2040.
224044  BS 5 | Cox Communications INC SI NE.........cccvvverivnrrinerierinrinnnienieenseneneseenseenens | veveee | or | evveverivens | erenFE | i 1,615,380 |...105.512 ...1,5682,682 1,523,023 [ .o | e (R 74) | T U 6.250 |...... 5111 [ D | e 7813 | v 93,750 | 01/05/2010. [ 06/01/2018.
22546Q AD 9 |Credit Suisse NY Sub Nt ...11,281,788 |...107.214 12,115,171 | ............11,300,000 | ........... 11,293,407 1947 | o | e | e 5.400 |...... 5421 | oo | v 283,065 | ........ 610,200 | 01/11/2010. | 01/14/2020.
228189  AB 2 |Crown Amer/ Cap Corp VI High Yield COrp.......ccovvirviinriniineisirsinsiisinniseiinnes | covenns e 7,243,603 |...102.000 | ..cooevvvene 7,255,260 | .. 7,231,665 | .oocveveiviireiiinns | e (G TA T [ IR PO 4.500 |...... 4184 | Jdoooiis | e 147,595 | ........ 160,043 | 04/28/2016. | 01/15/2023.
22819K  AA 8 |Crown Amer/ Cap Com VI SENE......cvrriereenrreeneeenneeinseessseessnnesssneesnnees. | eevinee | oo | ovneeiiinne | oeree8FE [ o 3,942,150 |..... 94.250 | .coovovrrrne 3,807,700 | cooovvvnnens 4,040,000 3,942,509 359 [ e [ e [ e 4.250 |...... 4.556 |MS...... | oo 50,556 | ..oovernceririieinns 12/13/2016. | 09/30/2026.
231021 AQ 9 |Cummins ENgine CO SI NL.....ccocvvvvrvrernrinrirernnicennnerisnseenensesenssesssnnenens | LSus [ [ovvviinins | vt IFE | i 8,808,210 |...111.252 10,012,689 9,000,000 8,818,178 387 | s [ | s 4.875 |...... 5013 |AO..... | oo 109,688 | ........ 438,750 | 09/19/2013. | 10/01/2043.
231021 AR 7 | Cumming ENGiNg CO Nb..........ovvveerevereeeeeeeeeeeieseeeenesesesssnssssnessssnsssnnssens | eoneves | o | evrevenerins | eeeIFE | i, 6,958,140 |...103.491 7,244,377 6,970,178 KCR: 72 SRR BTSRRI PR 3.650 |...... 3.722 |AO...... | ooveenne 63,875 | ........ 255,500 | 09/19/2013. | 10/01/2023.
232820  AJ 9 | CyteC IndS INC ST NL.....voviercirieiiericeiersrieieniseienississsssenssnsnenseniens | revene | on | evveveninens | eren@FE | i 6,951,210 | ..... 96.174 | oo 6,732,145 6,967,753 4536 | v | e | s 3.500 |...... 3.583 |AO...... | oovreen 61,250 | ........ 245,000 | 02/26/2013. | 04/01/2023.
23311V AB 3 |DCP Midstream Operating St NL..........cc.ceverrereemmrenermerierissesserisessessesssenns 9,953,500 |...102.500 10,250,000 9,973,062 4,394 | e | e | s 4.950 |...... 5.009 |AO...... | coeveuee 123,750 | ........ 495,000 | 03/08/2012. | 04/01/2022.
23311V AD 9 |DCP Midstream Operating St Nt.........c..ouevvererieerinmeriseniineeisnssessessnnsssnns | eovinee | oo | ovvennneee | oeeeFE [ o 4,935,900 |..... 96.188 4,957,288 5,947 | vvveevverreeiens [ v [ 3.875 |...... 4.032 193,750 | 03/11/2013. | 03/15/2023.
23311V AE 7 |DCP Midstream Operating Sr Nt. ..3,976,400 |..... 98.750 3,989,107 4,639 [ | e | s 2.700 |...... 2.826 .. 108,000 | 03/10/2014. | 04/01/2019.
23317H  AA 0 |DDR COMP S NL.ouicirriciriiessicessiseenssisesssessssssiensssssssenssssssssensenns | veenns | oo | eevsnnnene | eorenn2FE | viiviiiiin 9,810,400 |...105.877 10,587,660 | .. ..10,000,000 9,884,709 | ....ovvvereivrirines | e ATT42 | s [ e [ 4.625 |...... 4.865 |Jd.coi. | o 213,264 | ....... 462,500 | 06/19/2012. | 07/15/2022.
233331  AS 6 |DTEENErGY CO SINL.....ovooecveeecreeceeeeseeeeseesesesesessessssnsssssesssssssssssssnsssns | eonenen | o [ evvevnnerins | eeeni2FE | i 4,125,200 |...100.781 | ...cceouvvnnn 4,031,256 | ...ovouvene 4,000,000 A113,752 | oo | e (T1A48) [ s [ [ 3.500 |...... 3.068 | JD..coo. | v 11,667 | ........ 140,000 | 02/18/2016. | 06/01/2024.
233851  AK 0 |Daimler Fin NA LLC Co Gtd Nt.......ccovvurivrriieieieiisisnieisieesesiseeenssisisnene ....58,737,233 |...100.032 58,625,000 58,625,650 N AL:) ) R R 2.950 |...... 2.909 [Jdooie | e 816,679 | ..... 1,729,438 | 01/17/2012. | 01/11/2017.
233851 AR 5 | Daimler Fin NA LLC St NL.....covvverreeececsneeineeesseesssnnessnnesssssssssssssssssnsssnne | soveeen | o [eevvneeeins | onee IFE | it 4,967,900 |...100.132 5,000,000 4,987,549 4,626 [ .oovoevrerreeires | s 2.250 2.350 112,500 | 07/25/2012. | 07/31/2019.
233851 CB 8 | Daimler Fin NA LLC Sr Nt ...101.604 5,000,000 4,979,819 1977 | | e | s 3.500 |...... 3.555 175,000 | 07/28/2015. | 08/03/2025.
23386# AK 8 |Dairy Farmers of America Inc Sr Nt Ser A ...101.086 | ............16,173,825 | ............16,000,000 | ........... 16,000,000 | .cvouveeermncrirerernens [ eernerrnnninerienines | e | v | oo 3.690 |...... 3.690 01/06/2015. | 01/06/2025.
239753  DJ 2 |Target Corp Sr Nt ..122.409 2,508,760 | ...oovvvcrieriiriinns | e (36,443) [ ..o | s | e 6.750 |...... 3.886 01/03/2013. | 01/01/2028.
24422E  RY 7 |Deere /John/ Cap COrp ST NL........cvveeeveeeceeeeceieeseeseesesenssssesissesssssessssnsinne | evveees | oo | oveeeriiens | eori IFE | 5,013,650 | ... 98.853 5,005,894 (1,876) [ ..o | e | v 1.700 |...... 1.660 10/09/2012. | 01/15/2020.
251591 AV 5 | Developers Diversified Realty SrNt..........cccccoovviniicniivciincineninninns ...116.452 7,000,000 8,037,162 ) [ e | [ 7.875 |...... 3.527 |MS......| oo 183,750 10/04/2012. | 09/01/2020.
251591 AY 9 | Developers Diversified Realty Sr Nt ...102.846 1,500,000 1,521,562 ) SRR IURRRRION IO 4.750 3.595 .15,042 07/13/2012. | 04/15/2018.
25179M AL 7 | Devon Energy Corp Sr Nt. ...103.000 2,600,000 2,680,370 (1,439) [ ..o | e | s 5.600 |...... 5372 | | v 67,138 09/24/2013. | 07/15/2041.
25179M AN 3 | Devon Energy Corp S NL.......cc.vverrevivnereriniseeesisnssnessensssessensssensssssnens | vevene | oo | eevvverinens | wereiFE | i 9,413,348 | ..... 94.470 9,200,000 9,399,503 TC0L:T:) ) ORI ORI N 4750 |...... 4604 [MN......| coooe.... 55,839 05/16/2013. | 05/15/2042.
25271C AL 6 | Diamond Offshore Drilling Inc Nt 3,270,937 | ... 78.500 3,546,000 3,297,749 4820 | i | s | s 5.700 |...... 6.282 |AO...... | coovveene. 42,670 07/14/2010. | 10/15/2039.
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25468P DB 9 |Disney Walt Co SrNE........ccciverirrrerieeincrieriesseeseninsnssenisessnesssenssssssensnes | sevnee | oo [ eevneeenens | oned TFE | i 20,176,800 |...103.385 | ............ 20,676,940 20,000,000 20,174,127 (VAT SN NSO IS 4125 |...... 4.072 [ID.coes | v 68,750 | ........ 825,000 |01/05/2016. | 06/01/2044.
25468P DK 9 |Disney Walt Co Sr Nt.. ...43,824,000 |..... 99.498 43,779,252 | ............44,000,000 | ........... 43,839,887 | ...ovvveerriierrriens | e 15,887 | ovvvercevienrinns | eeveieeeiiensiieennes [ oo 3.000 |...... 3.046 |FA....| ccooeee. 506,000 | ........ 788,333 | 01/05/2016. | 02/13/2026.
254700 AD 1 |Discovery Communications Co Gtd Nt ..1,055,507 |...106.190 ,070,391 1,051,417 (833) ceereereeessnenen | e 6.350 |...... 6.005 ..64,008 |03/14/2011. | 06/01/2040.
25654# AA 0 [Dodger Tickets LLC 1st Mtg Bd 1,530,542 |...110.102 ...1,685,153 1,530,542 [ ... | e | e [ s | 5.660 |...... 5.582 86,629 | 05/10/2005. | 03/31/2030.
256746  AB 4 |Dollar Tree Inc Sr Nt. ....13,700,303 |...105.882 13,764,660 213,663,697 [ | e (36,607) [ .ovverrerrercrins [ errerierereeereeinns [ e 5.750 |...... 4.780 [MS......| c 249,167 | ........ 373,750 |08/10/2016. | 03/01/2023.
25746U CB 3 | Dominion Resources Inc Sr Nt ...14,974,950 |...100.626 15,093,855 ...14,979,552 2,193 | oo [ e [ s 3625 |..... 3.645 |JD.occes | o 45313 | ... 543,750 | 11/17/2014. | 12/01/2024.
25746U  CK 3 | Dominion Resources INC SriNL.........occeveveneiverieeencnenineiserneniseesenssnenens | Bt | oo | vvvvvviens | e 2FE | i 3,998,600 |..... 93.623 | ... ..3,744,924 3,998,657 LS IR DU 2.850 2.854 |FA....... 08/04/2016. | 08/15/2026.
260543 CC 5 |Dow Chemical Co Sr Nt 2,074,835 |...105.908 | ... ..2,141,460 2,046,443 (5,039) [ ..o | e | s 4.250 |...... 3.910 |MN...... 08/08/2011. | 11/15/2020.
26138E  AH 2 |Dr Pepper Snapple Group INC Gtd St Nt........ccvceeeveerrnerneeieinernerieerneenenis | sevevee oo [evneeienns | eeeenFE | i 990,470 |...106.647 | .....coeeeeee 1,013,145 957,318 (5,129) [ cooovvrvrererrrenins | ceerveeinernerneeins | v 6.820 |...... 6.208 | MN...... 01/19/2009. | 05/01/2018.
26138E  AJ 8 |Dr Pepper Snapple Group Inc Gtd Sr Nt. 3,944,160 |...139.192 5,010,919 3,904,363 (6,312) [ ..o | e | e 7450 |...... 6.700 |MN...... | ccccveenee 44,700 | ........ 268,200 | 01/19/2009. | 05/01/2038.
26138E AT 6 |Dr Pepper Snapple Group Inc Sr Nt v 11,299,677 |...101.455 11,615,143 | ...........11,350,000 | ........... 11,300,709 1,039 [ oo | e | e 4.500 |...... 4.527 [MN......| oot 65,263 | ........ 519,263 | 12/03/2015. | 11/15/2045.
26138E  AX 7 |Dr Pepper Snapple Group INC St NE..........coorveereernreernnrireneereneesseeisseesssnnins [ eevoine | oo | oveeeienni2 | e 2FE | s 19,991,200 |..... 99.687 19,937,460 | ............20,000,000 | ........... 19,991,234 B4 | s [ e [ s 3430 |...... 3435 | Dot | o 32,394 .. | 12/05/2016. | 06/15/2027.
26138E AY 5 |DrPepper Snapple Group Inc SrNt.... 2,497,925 |...101.900 | .....coovuee. 2,547,488 | .. 2,497,927 2 | s | s [ 4.420 |...... 4.425 |JD..cooe | v, 5,218 .. | 12/05/2016. | 12/15/2046.
26441C AN 5 | Duke Energy Corp SrNL.....c..cveceecvecriesieeeeessesessressiessesesssssssssssisessenns. | eoveees | oo | censreenries | oereen2FE | v, 19,988,200 |...103.123 | ............ 20,624,540 | ............ 20,000,000 | ........... 19,991,175 1,036 [ oo | ceerneriinereeeieeins | oo 3.750 |...... 3.757 |AO...... | covveee 158,333 | ........ 750,000 |04/01/2014. | 04/15/2024.
26441C AP 0 | Duke ENergy Corp SINL......c.ovvrvvreeieienriesiesisesesssissssessssssssesssssssssssnsssnses | vovenes | oo | vevviennens | evieen2FE [ i 4,983,200 |...105.697 5,000,000 4,983,716 AB1 | e [ s [ e 4.800 |...... 4.821 [ID.cee | e 10,667 | ........ 257,333 | 11/16/2015. | 12/15/2045.
26441Y  AZ 0 |Duke-Weeks Realty LP St NL........cocrrrueinerinriinnineiesiseesssnissssssessesessenssninns | sevees | oo [ eovseirenns | ceeenFE | iiii.2,037,358 | ... 96.709 ..1,934,178 2,000,000 2,035,813 (1,545) [ ..o | e | e 3.250 |...... 3.032 [ Do | e 181 | v 33,764 | 07/01/2016. | 06/30/2026.
26442E  AD 2 |Duke Energy Corporation Sr Nt 104.963 | ..ooovvrrenne 1,049,631 . 999,763 31 | e | e [ s 3.800 |...... 3.804 |MS......| e 12,667 ..38,000 |09/03/2013. | 09/01/2023.
26444H AA 9 |Duke Energy Florida LLC 1st Mtg Bd 12,940,824 | ..... 88.978 | ... 11,567,075 | .. 3,000,000 | ..ocovrne 12,941,275 A51 | s [ s [ s 3.400 |...... 3.424 09/06/2016. | 10/01/2046.
26483E  AF 7 |Dun & Bradstreet Corp ST NL.........coocvvrvinerrienrinsnnisnnisesnsssssssssssssssesssns [ eovnee | oo | ovseeninnee | veei2FE [ s 12,998,830 |...100.971 | ............ 13,126,230 | ..oocveeeee 13,000,000 | ........... 12,999,768 246 [ .o | s 3.250 3.252 | D | v 35,208 | ....... 422,500 | 11/28/2012. | 12/01/2017.
26949@ AA 5 |Eagle Creek Ren Ergy Hids LLC Sr Sec Nt ....15,000,000 |..... 93.173 13,976,019 215,000,000 [ ..oevureneireiienins | e | e [ s | s 3.980 |...... 3.999 [MJSD. | coovrerne 1,658 | ....... 150,908 | 09/29/2016. | 08/31/2026.
278058 E# 5 |Eaton Corp Sr Nt verennr.10,000,000 |...102.126 10,212,591 rervreeren 10,000,000 [ oo s | | e | 3470 |...... 3.470 06/28/2012. | 06/28/2021.
278062  AE 4 |Eaton Com St NL.....coveciceceeeieeresssesiesiessiesssessesesssesssssssssssessssssssnssnses | ceneiee | oo | eeviveriens | eieeni2FE | eevieennas 14,293,750 |..... 97.747 14,662,110 | ............15,000,000 | ........... 14,327,928 | .ooovvevvrnereeiienes | v 13,693 | oeveeereineiiens [ e [ e 4.150 |...... 4.443 06/19/2014. | 11/02/2042.
278865 AU 4 |Ecolab Inc SrNt 6,111,780 [...101.826 | .............. 6,109,584 6,110,420 (1,360) [ coovveverrrerenree [ eerrveerereriseerenens [ s 3.250 |...... 2.907 11/28/2016. | 01/14/2023.
278865 AV 2 |ECOIAD INC SINL.....uveooeceeeieeiecreee s sssssisssssssssessssssssssssnsanns | coneiee | oo | eevveriiens | eeeeni2FE | e, 17,616,660 |..... 95.212 | covveen. 17,138,142 | ............18,000,000 | ........... 17,619,340 2,680 | .cvorerereernninnns | e | s 2.700 |...... 2.947 12/02/2016. | 11/01/2026.
278865 AW 0 |Ecolab Inc Sr Nt ....15,871,030 |..... 90.927 14,548,272 | .. ..16,000,000 | ........... 15,871,525 | ..o | evrniinenend98 [ s [ [ 3.700 |...... 3.745 10/31/2016. | 11/01/2046.
281020 AJ 6 |Edison International St NL.............cccveeveeerereeseinsiesieesiessessesssesssssssssssnseens | cevvees | ov | eveenrienns | eee IFE | ciivieriinns 3,100,110 |..... 98.825 2,964,735 | .. ....3,000,000 3,095,763 | ...vvorvreeerreinnnens | eervrenneens(B,34T) [ s e | s 2.950 |...... 2.393 [MS......| oo 26,058 | ..........45,725 | 09/08/2016. | 03/15/2023.
29250R AN 6 | Enbridge Energy Partners LP St Nt........coovcvnvrrrnnrrrnnnrnnernseninnnnnnnennnnnnnns | BSuis [ | v [ i 2FE | i 2,457,280 |..105.228 | .............. 2,104,558 | .............. 2,000,000 2,114,390 | oo | erereeen(87,139) [ o | e | s 6.500 |...... 1.971 [AO..c.. | v 27,444 | ... 130,000 | 12/06/2012. | 04/15/2018.
29250R AR 7 |Enbridge Energy Partners LP Sr Nt ....32,463,412 |...113.654 27,924,788 24,570,000 27,015,629 | ..ocvovvrervrernceienins | eerene(1,050,481) | oo [ e [ e 9.875 |...... 4.958 [MS...... | coeees 808,762 | ... 2,426,288 | 09/06/2012. | 03/01/2019.
29250R AT 3 |Enbridge Energy Partners LP Sr Nt ....10,492,500 |..... 99.306 | .cooveriennne 9,930,590 ..10,000,000 | ...........10,458,042 | .......ccoovvvrrerrnree | vrrerrnecenn(8,839) | ovviriiriieriins | e | e 5.500 |...... 5163 [MS.....| .....c.. 161,944 02/22/2013. | 09/15/2040.
29273R  AH 2 |Energy Transfer Partners Sr Nt 11,263,540 |...106.236 .11,686,004 1,000,000 | ........... JSSSTURRRRRIN PO 6.700 |...... 6.378 1errn.368,500 06/05/2008. | 07/01/2018.
29273R  AK 5 | Energy Transfer Partners Sr Nt.. coe e o [ | nnl2FE ] 3,997,120 [..114.778 | .ccovvven 4,591,132 | .. ....4,000,000 4,000,002 | ...oooerverrnrrrennns | e 1) [ oo [ e [ 9.700 |...... 9.700 [MS.....| .....c.. 114,244 | ... 388,000 |12/18/2008. | 03/15/2019.
29364D AU 4 |Entergy Arkansas INC 18t Mtg Bd..........coceurrvmermerierireirerissisesiesieeeseeisesi ....26,384,192 |...101.905 26,362,746 25,870,000 26,366,969 | ....oovrrrererncrirnns | ovrrreerns(17,223) | v [ v [ e 3.500 3.252 |AO...... | coeveues 226,363 | ........ 621,134 | 09/26/2016. | 04/01/2026.
293791  AF 6 |Enterprise Products Ptnrs LP Co Gtd Nt.........ccccovvvevrvrrerivinererisnsersiinneninnins | eovees [ [evrveivens | veenFE | i 5,179,733 [..122.209 | ..coevvnuvs 5,774,375 | ..o 4,725,000 5,110,562 | ..o | verrreee(13761) [ i [ | e 6.875 |..... 6.075 [MS.....| ........ 108,281 | ........ 324,844 | 03/10/2011.| 03/01/2033.
29379V AZ 6 |Enterprise Products Operations Nt ...11,793,600 |...101.236 12,148,272 2,000,000 | ..ocevrnee 11,860,878 | ..evvevvrvenvrerennees | errreeenn 19,753 | o | e 3.350 |...... 3.560 |MS......| coeveeee 118,367 | ........ 402,000 | 06/12/2013. | 03/15/2023.
29379V BA 0 |Enterprise Products Operations Nt ..6,597,780 |...100.960 ,067,221 7,000,000 6,617,233 SRR IO 4.850 |...... 5.229 . .99,964 339,500 |09/26/2013. | 03/15/2044.
29379V BC 6 |Enterprise Products Operations Nt ....14,976,750 |...105.465 15,819,735 | .. ..15,000,000 | ........... 14,977,791 | oo | v 389 [ | e | e 5.100 |...... 5110 |FA.cooee| v 289,000 | ....... 765,000 |02/05/2014. | 02/15/2045.
294429  AK 1 |Equifax Inc Sr Nt e . 8,995,680 |..... 98.000 8,819,973 | ..covvvnne. 9,000,000 8,996,259 | ...oovvvrrierinriinns | BT [ | e 2.300 |...... 2.310 [ Do | i 17,250 | ..o 114,425 | 05/05/2016. | 06/01/2021.
294752 A* 1 |Equity One Inc Priv Pl.........ccccuvvunee o] . rerereen:33,400,000 ... 99.776 33,325,148 33,400,000 33,400,000 | ..oovvrrerrereerinin | everrerienineennnes | o | s | e 3.810 |...... 3.810 |MN......| ovvenee 176,742 | ........ 636,270 | 05/11/2016. | 05/11/2026.
30161M  AE 3 | Exelon Generation Co LLC Sr Nt ...103.358 ...2,583,955 2,500,000 2,522,697 | oo | i (29,206) [ ...vvvveververeriins | e | e 6.200 |...... 4.945 [AO...... | coveees 38,750 | ........ 155,000 | 09/02/2009. | 10/01/2017.
30219G  AF 5 |Express Scripts Hidg Co Sr Nt ..104.014 ,040,139 987,908 2,077 [SSSTURRRRIN PR 3.900 |...... 4.165 14,733 01/14/2013. | 02/15/2022.
30219G  AG 3 |Express Scripts Hidg Co SrNt.... ..114.016 13,681,872 | ............12,000,000 | ........... 13,726,143 | ..o | e (B3,961) [ .ovoevererireniins | e | e 6.125 |...... 5.098 |MN......| ccovveenee 93,917 01/15/2014. | 11/15/2041.
30251B  AC 2 [FMRLLC SINb.oiiciciieeeeieeieeieriesreesensssessenssssssnsenssssssssssessessnssns | eeenee | o [eonerrneens | oeend TFE | i, 5,003,873 |...123.177 4,981,587 | ..oocvercereeinirnenns | s (20,313) [ coovvrrereercrins [ v [ e 6.500 |...... 4.858 [JD.ccoo. | v 12,422 11/18/2015. | 12/14/2040.
30251B AD 0 [FMRLLC SINE...ooiiiiiiieiieieiieceiieceiieseiieseiseseisssesssssssesessessssesesssssionns | cevinns 3,181,740 |...103.569 3,177,394 (4,346) | ..o | e | e 4.950 |...... 4432 [FA....| 61,875 05/18/2016. | 02/01/2033.
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302567 AA 0 |FPL Energy American Wind LLC St NL..........ccovoevverinnrseiesienieesesessnssesenns | cevvees | v | coreerreendh | i FE | i 1,418,386 |...102.500 | .....ccooone. 1,459,056 | .....ccconne 1,423,469 1,419,739 A4 | e [ [ 6.639 |...... 6.610 |JUN.... | covvenece 50,140 09/17/2013. | 06/20/2023.
313747 AU 1 |Federal Realty Investors Tr Sr Nt. 9,901,800 |...104.021 10,402,120 9,927,824 8,694 | ..o [ e [ s 3.950 |...... 4,069 [Joooes | v 182,139 12/04/2013. | 01/15/2024.
313747 AV 9 |Federal Realty Investors Tr Sr Nt 17,794,800 |...101.223 .18,220,086 ...17,802,439 3,451 [SSSTURRRRIN PO 4.500 |...... 4.570 v | .67,500 11/10/2014. | 12/01/2044.
313747  AX 5 |Federal Realty Investors Tr Sr Nt. 5,865,360 |..... 87.767 | ... 5,266,008 5,866,592 1,232 [ o | o | s 3625 |..... 3750 |FA.....| oo 102,104 07/07/2016. | 08/01/2046.
31428X AU 0 |Fedex Corp SrNt 5,078,990 93.393 | ... ..4,949,840 5,088,096 A,252 | o | e | e 4.100 |...... 4.357 |AO..... | v 45,874 10/23/2014. | 04/15/2043.
31428X AV 8 [FedeX Comp SrNE......ooivecieieiieeineieeississeissiesisessssisesssssssssessssssssnssnnss | evnnne | o [eovsersens | veeen2FE | i 4,986,500 |..... 98.666 ..4,933,300 | .. 5,000,000 4,991,109 1,282 [ oo | v | e 2.700 |..... 2.731 |AO..co | oo 28,500 04/08/2013. | 04/15/2023.
31428X AZ 9 [Fedex Corp SrNt o e | e 2FE | 2,495,475 |..100.118 | .....c....cc.. 2,502,940 | oo 2,500,000 2,497,194 £ 17 0 [ O 2.300 2.338 | FA.ooois| o 23,958 01/06/2015. | 02/01/2020.
31428X BB 1 [FEdeX COMP ST NE ...ttt ssissnsens | seinaes ] . rerereen 24,906,100 ... 93.634 | ... 23,408,500 25,000,000 24,910,042 1,670 [ oo | e | e 4.100 |...... 4.122 |FA.....| s 427,083 | ..... 1,025,000 |01/06/2015. | 02/01/2045.
31428X  BC 9 [FedeX COM S NL.....c.uuveeciecviesiecieeeessessses s sssssnsaens | ssssns [P RO IOV 2FE| s 9,984,500 |..... 99.805 | ..cooverenee 9,980,530 | ...cooovee 10,000,000 9,987,310 1,354 | oo | e | oo 3.200 |...... 3.218 |FA oo | v 133,333 | ... 320,000 |01/06/2015. | 02/01/2025.
31428X  BE 5 [FEdeX COMP ST NE ...ttt ssissisens | seiias ] ....23,841,416 |...103.567 21,541,998 20,800,000 23,815,226 | ..ooovircierinins | e (26,190) [ ..oovvvermrrirrniinn | e | e 4750 |...... 3.908 |MN....| wcoeee. 126,244 | ........ 494,000 | 07/05/2016. | 11/15/2045.
31428X  BG 0 [FedeX COM S NL.....c.iveeiieciiesies i sssssnssnns | svssns | e | e 2FE | 6,969,270 |...100.771 | ...coevvvuve. 7,053,963 | .............. 7,000,000 6,969,719 449 | s [ s [ 4.550 |...... 4577 |AO..cc. | v 79,625 | ... 165,443 | 03/21/2016. | 04/01/2046.
316773  CH 1 | Fifth Third Bancorp SUD BK Ni..........cccriuiiiriieiieiineineiseiesiesisseesssisessenes | eeeens o] 8,654,624 |...139.004 8,972,708 ....6,455,000 8,514,150 | .oooovvvcrierinciinns | e (49,673) [ .oovvreverererncrens [ e [ e 8.250 |...... 5.648 MS...... | ....... 177,513 | ........ 532,538 |01/07/2014. | 03/01/2038.
316773 CT 5 |Fifth Third BANCOMD S NL.....ecuverererereieeiieeeeseseeiseessssssssssssssssnsssens | seveees ] ....11,984,520 |...101.100 | ... 12,132,000 | .. 2,000,000 | ........... 11,988,721 2,957 | covoeverinveriennns [ e | e 2875 |...... 2.903 |Jdcies | e 147,583 | ........ 345,000 |07/22/2015. | 07/27/2020.
31677A  AB 0 [Fifth Third BanCOrP SUD Ni......cc.uciuiieriieieiiecinciseeeiesisessesiseessessssssnsens | seiies . ..100.632 | .cocvvennee 10,063,230 | ...ccveneee 10,000,000 9,990,760 660 [ .eovvvrercerierins [ e [ e 3.850 |...... 3.862 |MS......| coeveeee 113,361 | ........ 192,500 | 03/10/2016. | 03/15/2026.
32007U BR 9 |First Data Corp 1st Lien New Ext TEr LN......c.coovveeerenerneirenriereeeneeineiens [ vrenes ] ...100.938 277,445 | ..o 274,868 263,990 A8B | oo [ s [ e 4.756 5.565 |MON... | covverirenns 285 | oo 2,029 | 10/14/2016. | 03/24/2021.
33829T AA 4 |Five Corners Funding Trust Sr Nt. bbbt | ereeas o] ...105.722 .26,430,450 25,000,000 25,840,462 | ...ocvvncvireeieiienii | e (105,085) | cvvvevermeerneenens [ reeereererineinenen | s 4419 | ... 3.857 |MN......| v 141,163 | ..... 1,104,750 |08/26/2015. | 11/15/2023.
341081 FG 7 |Florida Pwr & Lt CO 1St Mtg Bd.......cc.oevvvrierieriecisrissieeiessesiessssnsisenisennins | veveee | or | evveniienns | ored TFE | i 3,224,430 |...101.944 3,000,000 3,221,434 (2,996) | ..vovvereerereriin | e | e 4.050 |...... 3.604 |JD..cc.. | v 10,125 | .......... 60,750 | 06/02/2016. | 06/01/2042.
341081 FJ 1 |Florida Pwr & Lt Co 1st Mtg Bd 4,539,645 |...100.072 | ... ..4,503,231 | .. 4,500,000 4,539,059 (586) | evvvevernerareinens [ reeerneereeriseineenes [ s 2.750 |...... 2.602 |JD.ccve | i 10,313 | ...ooo.ud 61,875 | 11/18/2016. | 06/01/2023.
341081  FL 6 |Florida PWr & Lt CO Nt....ovoorvercririnrienriseriserisenissnessssesssssssssssssnssnnnnes | vovenen | oo [eevnsennins | e IFE | s 14,950,500 |...102.459 | ............ 15,368,775 | ..ovvvenene 15,000,000 | ........... 14,952,926 904 [ oo [ e [ e 4.050 |...... 4.069 [AO...... | coeens 151,875 | ....... 607,500 | 09/02/2014. | 10/01/2044.
341099 CK 3 |Florida Power Corp 1st Mtg Bd 5,327,200 |...105.719 5,285,955 ....5,000,000 5,062,244 | ....oovvoirerneiinns | i (40,452) [ ...vvveververneeans [ e [ e 5.650 |...... 4.753 [ID.cevee | v 12,556 | ........ 282,500 | 05/14/2009. | 06/15/2018.
341099 CR 8 |Florida Power Corp 1st Mtg Bd ...13,955,620 |..... 95.892 13,424,838 | ...........14,000,000 | ........... 13,959,076 909 [ oo | v 3.850 |...... 3.868 |MN......| wcocvvene 68,872 | ........ 539,000 |11/15/2012. | 11/15/2042.
34488@ AA 6 |Football Club Nt............. ....17,000,000 |...101.233 17,209,533 | ............17,000,000 | ........... 17,000,000 | .coouveeereerienernees [ eernerrinnineinieniees | e | v | oo 3.560 |...... 3.560 |OCT....| woeveeee 144,576 | ........ 615,287 | 10/25/2012. | 10/05/2024.
345397 XA 6 |Ford Motor Cr Co SrNt......c.oocvvvvirerviiniinns e . RS 2,500,000 |..... 98.880 | .coverieneee 2,471,993 | .. 2,500,000 [ ..ooeveeererrrienercinns e [ [ | e 3.219 |..... 3.219 [ | 38,449 | .......... 80,475 | 01/06/2015. | 01/09/2022.
345397 XL 2 |Ford Motor Cr Co SrNt......ccouceeereneircris | e | e 2FE | s 40,558,800 |...100.120 | ............ 40,048,080 | ............ 40,000,000 | ........... 40,505,447 | ..coovveernceinninnns | e (A7,748) [ oo [ e [ e 4134 | ... 3.959 |FA...co.| o 675,220 | ..... 1,653,600 | 11/04/2015. | 08/04/2025.
35671D AZ 8 |Freeport-McMoran Copper & Gold SrN........cocvvvvevernriverinevenniesenenensnnennne | LSui | oo e [ el 3FE | i 5,996,682 |..... 91.750 6,000,000 5,997,779 312 | [ | s 3.875 |...... 3.882 [MS......| oo 68,458 | ........ 232,500 | 10/10/2013. | 03/15/2023.
35671D BC 8 |Freeport-McMoran Copper & GOld St NL..........occeveevvrvnereieriennseinernenissnnenens | LS | oo | oo | e BFE | i 1,963,040 |..... 82.752 2,000,000 1,964,427 591 [ oo | e | s 5.450 |...... 5.580 |MS......| ooveeenee 32,094 | ........ 109,000 | 11/12/2014. | 03/15/2043.
35906A AB 4 |Frontier Communications High Yield COrp..........ccoevuivenevvmnrnerrererneensnsecnnnes | LSuis [ [ | et dFE | i 1,290,500 |...108.000 ....1,200,000 1,265,174 (25,326) [ ..ovorrerrerenins [ e [ e 8.125 |...... 4.843 |AO...... | o 24,375 | ......... 48,750 | 04/13/2016. | 10/01/2018.
361448 AQ 6 | GATX Corp Sr Nt 9,889,400 |..... 99.856 0,000,000 9,926,151 | .ooouvererercerivnines | e 10,226 | oo [ v [ s 3.900 |...... 4.035 [MS...... | oo 98,583 | ........ 390,000 |03/14/2013. | 03/30/2023.
361448 AU 7 |GATX COrP SIN...oviiiiricernscenissensnsissssensssssesenssssesssssssssnenes | B [ [ oo | v FE | i 3,994,480 |..... 98.953 4,000,000 3,994,796 86 | v | s [ e 5.200 |...... 5209 [MS......| oo 61,244 | ... 208,000 | 02/27/2014. | 03/15/2044.
369550 AT 5 | General Dynamics Corp Nt..........ccocevrennee 9,547,983 | ..... 94.788 9,559,000 9,548,954 260 [SSSTIRRTRRO IO 3.600 |...... 3.606 11/01/2012. | 11/15/2042.
369550 AW 8 |General Dynamics Corp Sr Nt 1,920,560 |..... 95.070 ...1,901,396 | .. 2,000,000 1,921,871 131 | e | e [ e 1.875 |...... 2.519 11/15/2016. | 08/15/2023.
369550 AX 6 | General Dynamics Corp Sr Nt ....10,520,675 |..... 92.379 10,161,668 | ............ 11,000,000 | ....oceeee 10,526,306 5,631 | vvveerierieeenne [ e [ e 2125 2.634 11/09/2016. | 08/15/2026.
369604 BF 9 | General Elec Co Sr Nt ...33,578,188 |...100.885 32,787,658 32,500,000 33,490,326 | ..ooovrrvrrrererins | e (22,096) [ ...vvvereererenrins | e | e 4125 |...... 3.935 |AO...... | wuoveee. 305,365 10/02/2012. | 10/09/2042.
37186* AA 6 |Genesis Solar Funding LLC SrNt.......c.cccco.... ....10,281,900 |...104.098 10,409,761 | ...ovcveneee 10,000,000 | .....c.nee 10,256,598 | ..ooovvrrrrerierirns revereeenee(19,880) | v [ e [ s 5.600 |...... 5.260 |MS......| cocve 180,444 560,000 |09/24/2015. | 09/05/2038.
372546 AU 5 | George Washington University Nt................... 38,571,363 |...108.130 140,748,904 37,685,000 38,561,742 . .(11,092) SRR IO 4.868 |..... 4.718 .......540,160 211,599 | 11/05/2015. | 09/15/2045.
373334 KA 8 | Georgia Pwr Co Sr Nt ....14,902,350 |...100.929 15,139,275 | .ooovvvennee 15,000,000 | .....vonee 14,908,941 1,843 | oo | e | oo 4.300 |...... 4.339 [MS......| s 189,917 | ........ 645,000 | 03/12/2013. | 03/15/2043.
373334 KE 0 | Georgia Pwr Co Sr Nt 4,981,200 |...100.495 5,024,760 ....5,000,000 4,982,595 1,395 | oo v | s 3250 |...... 3294 |AO...... | coovveenee 40,625 | .......... 91,632 | 03/02/2016. | 04/01/2026.
375558 AX 1 |Gilead Sciences Inc Sr Nt. ....18,333,200 |...103.837 17,652,222 | ............17,000,000 | ........... 18,281,317 | covoeervrververirenes | s (23,500) [ .ooverrereercrnns [ errerierieeeneeiens [ e 4.800 |...... 4.326 |AO...... | ce 204,000 | ....... 816,000 | 11/12/2014. | 04/01/2044.
375558 AZ 6 |Gilead Sciences Inc Sr Nt ...19,981,200 |...101.106 20,221,180 TATA | s e | s 3.500 |...... 3510 |FA...o.| v 291,667 | ........ 700,000 | 11/12/2014. | 02/01/2025.
375558 BA 0 | Gilead Sciences Inc Sr Nt. 17,894,340 |..... 99.916 .17,984,862 1,730 [SSSTURRRRRI B 4.500 |...... 4.535 rernnn: 337,500 810,000 |11/12/2014. | 02/01/2045.
375558 BG 7 |Gilead Sciences Inc Sr Nt I . ceeennn 14,958,800 [...103.719 | ... 15,557,850 | .. . 1,231 [ e | e | e 4.600 |...... 4621 [MS......| ... 230,000 | ........ 665,083 | 09/10/2015. | 09/01/2035.
377372 AE 7 | Glaxosmithkline Cap INC CO Gtd Nt.........ccvveuremcrieririsceieeieeeeesseesesines | e [P PPN IOV 1FE| i 1,694,798 |...131.525 | ....ccovvnnee 2,235,932 | v 1,700,000 1,695,475 97 | e | v | e 6.375 |...... 6.398 |MN......| wocvvnnee 13,848 | ........ 108,375 | 05/06/2008. | 05/15/2038.
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379352 AL 1 | Global Maring INC ST NL........uvverureereeeireeeseeesseesseeessessssesssssssssesssssssssnees | seveees [P IR IOV AFE | e 4,168,040 |..... 81.000 | .coovoverrre 3,240,000 | ..oocveneens 4,000,000 4,134,984 (ALK [N ISR IO 7.000 |...... 6.575 | JD..ccve. | v 23,333 | ... 280,000 | 02/02/2012. | 06/01/2028.
38119# AA 2 | Golden Spread Elec Cooperative 1st Mtg B 1,691,427 |...112.041 1,895,094 1,691,427 | oo | e | e | e | s 5.750 |...... 5.745 05/06/2005. | 05/06/2025.
38141G  GS 7 | Goldman Sachs Group Inc Sr Nt 12,090,430 |...112.422 .12,366,365 ...11,643,838 |.... ceeneen(111,101) [SSSURRRRINN B 5.750 |...... 4446 |JJ....... | . 08/30/2012. | 01/24/2022.
381430 8H 7 | Goldman Sachs Group Inc Sr Nt 4,988,450 |...100.294 5,014,690 4,989,274 824 [ oo [ e [ 3.750 |...... 3778 |FA.ooo| v 65,625 | .......... 93,750 |02/22/2016. | 02/25/2026.
38148L  AE 6 | Goldman Sachs Group INC SINL..........ccverrerrrrerrrieeinsneseesseessssssessssns | coveees | e | e IFE | 8,871,332 |...100.260 ...8,822,889 8,864,057 (6,418) [ ..o | e | e 3.750 |...... 3.648 |MN......| wcocrrnnee 35,750 | ..oeue 330,000 |10/28/2015. | 05/22/2025.
391210 A* 1 | Great River Energy 18t Mg Bd.........c.cocvumiiniineiiiiiieieeesesee e | v o] 6,511,628 |...108.573 ...7,069,883 6,511,628 | .ovoovvirrrieeniins [ | e | cevvsessessinennes | oo 5.810 |..... 5811 [ | e 189,163 | ........ 378,326 | 09/02/2009. | 07/01/2021.
402740  AD 6 |Gulfstream Natural Gas ST Nt.........ccoocvrrerrrerirreerenerissesssssssessssssnnnes | eevenns ] ....19,992,400 |...103.606 20,721,160 ...19,992,971 540 | oo | e | e 4.600 |...... 4.605 [MS...... | . 270,889 09/21/2015. | 09/15/2025.
404119 BU 2 [HCA Inc High Yield COMp.........ccovuuiiiniiiciiiiciniissicesiesissisiissiisssiesieniins | covias ] rere 15,906,375 | ... 98.250 | ... 15,572,625 (1,351) [ oo | e | e 4.500 |...... 4457 |FA.....| s 269,450 09/14/2016. | 02/15/2027.
404122 AT 0 [HCAINC TErM LN BT Nt T..ouiiiiieceieierienieeeeissisessesiesssesssessssssseniens | sevees | e | e BFE | s 279,600 |...101.018 | .ccovrvrernee. 282,446 279,600 | ..ooverrirrireerinins | ovrrerienineeeens | everserienineees | s | e 3.588 |...... 3.615 |MON... | ccoovvrrcrinnes 56 | v 2,452 | 10/03/2016. | 02/09/2024.
410345  AJ 1 [Hanesbrands INd SrNE.........coocouiiiiiiiiiiiieeceseeeeesesesieesseeessies | e 2,733,413 | ..... 97.000 2,733,201 (212) | cevereereerneieens [ e [ e 4625 |...... 4606 [MN.....| .cccccces 16,134 05/03/2016. | 05/15/2024.
410345 AL 6 |Hanesbrands Ind SrNt... LS. | [overreens | e 3FE | i 2,734,575 | ..... 97.750 . 2,734,364 (VAR (ST PRI P 4.875 ... 4.854 MN......| oo 17,006 05/03/2016. | 05/15/2026.
412822  AD 0 [Harley-Davidson INC SFNL.........oivuiieeiiiieieeineseie e nsesesesenas | seines o] 6,961,430 |...100.122 7,008,547 6,966,137 3,323 | oo [ [ 3.500 |...... 3566 |JJ.coos | e 104,125 07/23/2015. | 07/28/2025.
41283D AB 9 |Harley-Davidson INC Co Gtd Nt..........covvucriererieririniieierieeiscessisssienienens | eeeees ] . v 11,911,725 |...106.911 11,225,603 | ............10,500,000 | ........... 10,841,489 | oo [ v (223,189) | ovvvevercerrrinens [ e [ e 6.800 |...... 4461 |ID.coes | v 31,733 04/04/2012. | 06/15/2018.
42251%  AA 2 [HEB Grocery COmpany SrNL.........ccuevurremrimeereeessessessessseissessssssssssssssesenns | sevees [P0 ISR I L [ 3,000,000 |...101.988 | ..............3,059,651 | .............. 3,000,000 3,000,000 | .eouuevrcrirerireiriens [ e [ e | e | s 5.700 |...... 5.700 | JJeverrs | i 85,500 07/15/2004. | 07/01/2017.
42307T  AH 1 [HeiNZ /H J/ CO SENE....cooeieieieeteeieieesseeiesi e essssisssnies | serines | e | e 2FE | 2,185,000 |...127.398 2,000,000 2,178,748 TC2:10) (USSR DRSO 7125 |...... 6.373 | FA..cooo | v 59,375 02/11/2015. | 08/01/2039.
423457  AB 6 |Helmerich & Payne INth St NL.........cocuueiierieiieisie s | seiie o] 5,180,254 |...103.327 5,200,000 5,182,735 1,680 [ oo | e | oo 4.650 |...... 4.699 [MS......| oo 71,197 08/14/2015. | 03/15/2025.
42809H  AD 9 | HESS COMP ST NE...o.viuiieiiiieriiei et | eneies o] L0114 L 5,700,000 6,022,663 (6,632) [ ..o | e | e 5.600 |...... 5.186 |FA.......| covvee 120,587 09/25/2013. | 02/15/2041.
431282 AF 9 [Highwoods Realty Ltd Sr Nt RSSO O o] . . ...106.689 | ... ...1,066,891 | .. 1,000,000 999,579 302 [ [ e [ e 7.500 |...... 7.535 |AO...... | coovvenne 15,833 04/15/1998. | 04/15/2018.
437076 BM 3 [Home Depot INC SINL.......oiiiiiriieiiinieiericisssisssiesiesieressssessessssenes | cries [P PPN IOV 1FE]| oo 6,954,920 |..... 99.808 | ..cocvevene 6,986,567 | ....ccconne. 7,000,000 6,958,596 KICY(CT TOUIRITORTOR EURPIOOTOSPIORION PO 3.000 |...... 3.074 |AO...... | oovrv 52,500 02/03/2016. | 04/01/2026.
437076 BN 1 [Home Depot Inc Sr Nt. ...17,836,470 |..... 92.241 16,603,326 . 4,382 | i | e | e 2125 2.227 |MS.....| v 112,625 .. | 09/06/2016. | 09/15/2026.
437076 BP 6 |Home Depot Inc Sr Nt. o] . v 12,781,590 | ... 87.535 11,379,537 | .. ..13,000,000 | ...........12,782,334 F . R O 3.500 |...... 3.579 |MS......| oo 133,972 .| 09/06/2016. | 09/15/2056.
438516 BL 9 [Honeywell International INC St NL.........cccurvurieriireriseiieeeieeiseseeissienienes | cevie . 2| ... 1FE 25,873,405 |..... 94.654 25,556,580 27,000,000 25,884,252 | ..o | e 10,847 | oo [ rveeneeiseeisnieenes [ s 2500 |...... 2.988 |MN......| ocveeee 114,375 12/09/2016. | 11/01/2026.
446150 AG 9 |Huntington Bancshares Sub BK Nt........c..cccovvieininierniiinnenesniees | v e | 2FE | 12,132,250 |..113.225 | ... 11,322,520 | .ccooveneen 10,000,000 | ........... 11,112,324 (255,442) | coovveervrnrrerins | v | s 7.000 |...... 3.933 [UDucv | v 31,111 11/09/2012. | 12/15/2020.
446413 AG 1 [Huntington Ingalls Industries Sr Nt. ISSUTTTRRRRTIN BV | e | e BFE | 6,605,000 |...104.000 | .............. 6,708,000 | ...cocovneen 6,450,000 6,571,942 | .oocveenrinenn [ s (15,431) [ oovvvrerereeernenens [ e [ e 5.000 |...... 4.569 [ID.cccooe | covvrns 14,333 08/12/2015. | 12/15/2021.
446413  AH 9 |Huntington Ingalls Industries Sr Nt. et | e ....11,525,438 |...103.875 11,789,813 11,350,000 | ........... 11,511,016 | oo | v (12,812) [ vvrreereriiverens | ceerenrvereeserennns [ s 5.000 |...... 4.801 |MN...o.| v 72,514 04/20/2016. | 11/15/2025.
446438 RQ 8 |Huntington Bancshares SrNt...........coceuceeirerienerieniesineeseisesesiesesseesssines | ceves | e | el AFE | 2,987,400 |...100.891 3,026,724 | .. ....3,000,000 2,990,658 2,399 | oo | s | s 2.875 |...... 2.966 |FA.......| ooveennee 31,385 08/17/2015. | 08/20/2020.
44919*  AC 2 [ 1595 EXPreSS LLC ST NL......cvoouivirrricriieneieeeiissssesssesssessssssssssssssssssns | senees o] ....20,800,921 |...100.331 20,869,859 20,800,921 20,800,921 [ ..o e | e | e | e 3.310 | ...... 3.325 |MJSD. | .ccevvnne 1,913 10/15/2015. | 12/31/2031.
44923Q AD 6 |Hyundai Capital AMErCa ST NL..........veurririerierieeieeseeisssesesseessessssssees | reeees ] ....16,523,770 |...100.189 16,531,119 | .oovvrennee 16,500,000 | ........... 16,503,713 | covovvevernerireriinees | eereeerneeed8TT) [ | e | e 2125 |...... 2.095 |AO...... | wooveernes 86,682 09/27/2012. | 10/02/2017.
449669 AK 6 |IMC Global Inc Sr Nt . 115,778 27,173,120 23,470,000 24,929,451 | oo | errererennn(88,309) | v | e | 7.300 |...... 6.501 [Jdeveee | e 790,026 05/27/2010. | 01/15/2028.
449934 AD 0 [IMS Health Inc High Yield Corp. ...100.250 ,223,000 9,278,312 JSSSRRRRRRIN P 5.000 |...... 4.889 v 118,833 . | 12/14/12016. | 10/15/2026.
452308  AQ 2 |lllinois TOol WOrkS INC St NL.......overeriiiiriiscessee e e ..112.604 12,161,264 | ............10,800,000 | ........... 11,595,962 | ...oocveveiniirernis | v (16,761 [ s [ e [ 4.875 |...... 4.384 |MS......| coccene 155,025 05/20/2014. | 09/15/2041.
452308 AR 0 [lllinois ToOl WOrKS INC S NL........couuverrereeieierieriereseesseiserienieees LS. | [ | e TFE | i 9,933,100 |..... 99.932 ...9,993,190 9,935,792 | oo | v L8300 [ | e | s 3.900 |...... 3.940 |[MS......| oo 130,000 02/18/2015. | 09/01/2042.
45475Q AL 7 |Indiana Gas Co MT Nt SEr F.......cocvrviviniiniiniieineeensiseeessssesssensessnnss | covenes e [ lIFE | 1,099,730 |...113.144 ..1,131,444 1,060,683 | ...eovvevcrrerirens [ errrrereennn(3,932) | o | s [ 6.340 |...... 5.592 02/21/2003. | 12/10/2027.
45475Q AR 4 |Indiana Gas CO MT Ni......c.couuuiriririereriieieiienseessseesessssessesssessssessssssssssee | oveees | e | el TFE | 2,514,725 |..119.788 | .............. 2,994,700 2,509,475 | oo | e (B4 [ | e | s 7.080 |...... 7.035 177,000 | 02/23/2001. | 10/05/2029.
458140  AS 9 |Intel Corp SrNt... 13,122,380 |...105.476 43,711,815 | .. . v 13,109,040 SRR IO 3.700 |...... 3585 |JJ.e. | 481,000 | 09/22/2015. | 07/29/2025.
459200 GJ 4 |International Bus Machs Corp Sr Nt ....20,995,800 |...102.997 20,599,440 20,000,000 20,100,094 | ...ocvovrrerernerirnins | oerreeenn(137,900) | covverrieririciiee [ e [ e 5.700 |...... 4.961 [MS...... | coeees 338,833 | ..... 1,140,000 |05/14/2009. | 09/14/2017.
459200 GM 7 |International Bus Machs Corp Nt........c.coccmiiniiniiiciiiiisnssscenssissii 9,843,990 |...110.404 9,384,357 ....8,500,000 8,804,556 | ....ooovrreerrrienies | e (158,453) [ oo | e | e 7625 |..... 5.489 |AO...... | cooveee 136,826 | ........ 648,125 | 02/20/2009. | 10/15/2018.
459200 HU 8 |International Bus Machs Corp Sr Nt ....10,271,000 |...104.135 10,413,490 ..10,000,000 | ........... 10,213,497 | covovvevveeereeriienns | eeerren(26,238) [ oo | v 3625 |..... 3.286 |FA.......| covvene 139,965 | ........ 362,500 |09/29/2014. | 02/12/2024.
465685 AE 5 |ITC Holdings Corp Sr Nt ...10,531,588 |...104.291 9,130,000 9,397,184 | oo | 000eeeee(239,169) [ oo | e | s 6.050 |...... 3272 | | e 231,686 | ........ 552,365 |03/30/2012. | 01/31/2018.
465685 AJ 4 [ITC Holdings Corp Sr Nt ...100.229 011,455 5,000,000 5,146,480 SRR PO 3.650 3.205 I 182,500 | 02/24/2015. | 06/15/2024.
46625H HF 0 | JPMorgan Chase & Co Sr Nt ..129.578 ...6,478,920 5,000,000 4,599,037 | ..ccooeriiriinicnnis [ e 1,820 [ i [ [ 6.400 |...... 7437 |MN.....| .........40,889 | ....... 320,000 |07/17/2008. | 05/15/2038.
46625H HL 7 | JPMorgan Chase & CO ST NL........couuucrirrereeririniiierieniseesesssssessesieseseenas ....13,099,440 |...109.274 13,112,844 | ............12,000,000 | ........... 12,331,656 | .cvoveerrrerirerirnees | rereeens(132,578) [ oo | e | e 6.300 |...... 5.016 |AO...... | ........142,800 | ........ 756,000 |05/07/2010. | 04/23/2019.
46625H UM 3 | JPMorgan Chase & Co Sub Nt 7,701,530 |...114.753 8,032,738 7,871,458 | ... | e (11,933) [ s e | e 5.625 |...... 4971 |FA......| ... 147,656 | ........ 393,750 | 04/24/2014. | 08/16/2043.
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46625H MN 7 | JPMorgan Chase & CO ST NL.........cuuurirrereeirineieriesiesesesssesssssessesssssenns | eeeees | e | el IFE | s 14,943,600 |...102.828 | ............ 15,424,185 | ............ 15,000,000 | ...ooceeee 14,950,390 AT | s | e | s 3.900 |...... 3.946 | JJocies | o 269,750 | ....... 575,250 |07/14/2015. | 07/15/2025.
46625H NJ 5 | JPMorgan Chase & CO Sub Ni.........cccviiiiiiiciiniiiiiiinisicciecessssiens | v o] ...12,957,542 |...102.743 13,356,564 | ............13,000,000 | ........... 12,961,177 2872 | oo | e [ e 4.250 |...... 4.285 [AO...... | coe 138,125 561,708 |09/24/2015. | 10/01/2027.
478111 AC 1 |Johns Hopkins Health Sys Nt LS..|. [ coeereens | e TFE | ..........5,000,000 |..... 94.827 ,741,340 5,000,000 i 3.837 3.837 | 27,179 |. .| 11/04/2016. | 05/15/2046.
478165 AH 6 [Johnson SC & Son Inc Sr Nt OO IO e ...107.581 20,716,873 | .. .19,257,000 | ....oceeee 19,637,867 (5,356) [ ..oovververiieiins | e | s 4.750 |...... 4627 [AO...... | oo 193,105 | ........912,167 |11/18/2015. | 10/15/2046.
485134  BP 4 [Kansas City Power and Light St Nt........c.ccooviverrniniserenscesssisnnnens | cevs ...100.116 32,537,733 32,500,000 32,397,700 9,888 | .ovouvirrercireens | e 3.650 3.693 |FA...cooo | ovrenn 448,139 | ..... 1,176,365 | 08/13/2015. | 08/15/2025.
485170  AQ 7 [Kansas City Southern INds INC St NL.........oovrieiineieiseseseeeeseeseiins | crins o] ...28,719,195 | ..... 92.244 28,694,434 31,107,000 28,740,017 20,822 | .oovvieiieiieeins | e | e 4.300 |...... 4809 [MN......| cccoees 170,916 | ....... 668,801 | 07/26/2016. | 05/15/2043.
485260 BM 4 |Kansas Gas & EIEC CO ST NL.......oovuurrerrreiirrineeeseeesesesessssssssssssssssssnes | eevenns ] ....19,949,400 |...102.056 20,411,260 ..20,000,000 ...19,951,920 LIS TR ORI PO 4.300 |...... 4.315 [ | v 396,556 | ....... 860,000 |06/25/2014. | 07/15/2044.
491674  BK 2 [Kentucky Utilities CO 18t MG BA........ccvuururrireiincieieiieeieeiiseseiseiienieeens | ceiis ] . v 12,494,625 |..101.697 | ... 12,712,175 | .. . A79 | oo [ | 3.300 |...... 3.305 |AO...... | coeeee. 103,125 | ........ 415,938 | 09/21/2015. | 10/01/2025.
492386 AT 4 |Kerr McGee Corp €O Gt Ni........ouvveuureereeerreeeseeesseeesseessseesssesssssssssnsesns | eevenns [P PPN IOV 3FE| s 1,765,320 |...128.052 | .....cccoonce. 1,920,782 | ..coovvrrne 1,500,000 1,716,367 (8,716) [ .evoevererrrrerins | eeereriserirerireeins | oo 7.875 6.351 | MS...... | oovrvrnee 34781 | ... 118,125 | 04/20/2010. | 09/15/2031.
49338C  AB 9 | Keyspan Gas East COM ST NL.......cccc.riuriiireiieriiieniesiiseseeseisessiessinns | ceveees ] 9,921,102 |..... 94.934 | ... 9,900,000 9,920,383 (T19) | cevereereerneienns [ e [ s 2742 |..... 2.717 |FA....... .. | 08/03/2016. | 08/15/2026.
494368  BU 6 |Kimberly-Clark COrp St NL........cveurrerreererernressneesssesseesssssssssssssssssssssssas | eevenns [P OO VPO | =3 IR 5,228,050 |..... 97.433 | ... ..4,871,640 5,221,526 (6,524) [ ..oovvonverrrrerns | e | e 2.750 |...... 2211 |FA...... .. | 09/08/2016. | 02/15/2026.
494368 BV 4 |Kimberly-Clark Corp Sr Nt LS. .. ...10,862,493 |..... 86.954 9,478,030 329 [ oo | e [ v 3.200 |...... 3218 |JJ....... .. | 09/08/2016. | 07/30/2046.
49446R  AQ 2 | Kimco Realty Corp St NE.........ccuureeieriericeienisee et seeseseenes | eeeees . ...14,881,950 |..... 93.357 | ... 14,003,610 | .. . v, 14,882,210 260 [ .o [ e [ e 4125 |...... 4171 |JD....... .| 11/01/2016. | 12/01/2046.
49446R AR 0 | KimCo Realty COM SINL... ... essseessssesesssssnes | oeveees . 4,974,450 |..... 95.577 | ovvvrerrs 4778,825 | oo 5,000,000 4,974,859 409 | oo [ s [ s 2.700 |...... 2.778 |MS...... 11/01/2016. | 03/01/2024.
494550 AW 6 [Kinder Morgan Energy = LP St NL..........cocuuiivniieiieeieciseseiessiesiesssssssssnns | cviens | e | e 2FE | 5,057,800 |...115.997 5,000,000 5,050,851 (1,059) | v | o 6.950 |...... 6.858 | Jduvires | o 160,236 | ....... 347,500 |02/07/2008. | 01/15/2038.
494550  AY 2 [Kinder Morgan Energy - LP St NL.......c.oociiiiciieeinciieseseniesiseesesiseenes | seiis o] 3,012,990 |...104.312 ...3,129,363 3,000,000 3,001,860 (1,560) [ ..oocernrererrenins | ceerreerneenerineeins | ceeens 5.950 |...... 5.892 | FA...coo.| wovvrenn 67,433 | ........ 178,500 | 02/06/2008. | 02/15/2018.
494550  BC 9 |Kinder Morgan Energy - LP SrNE..........viverrreericriesnissrissseissssssssssnnees | cevenns o] ....12,973,480 |...109.589 14,246,544 | ...........13,000,000 | ........... 12,988,129 2,459 | oo [ e [ s 5.800 |...... 5.825 |MS......| cooveues 251,333 | ... 754,000 |09/11/2009. | 03/01/2021.
494550 BQ 8 [Kinder Morgan Energy - LP St NL........oociiiiiicieincieneeiesieeeesiseines | seine o] . 4,986,500 |..... 98.630 | ... 4,931,500 | .. 4,991,531 LI [ | e | e 3.500 |...... 3.529 [MS......| v 58,333 | ........ 175,000 | 02/21/2013. | 09/01/2023.
49456B  AH 4 | Kinder Morgan INC St NL.........cveeurrererirneieeinssesessissssssse e ssssssessssssssnnnes | s | e | e 2FE | 23,919,120 |...105.177 | oo 25,242,552 24,000,000 23,921,643 T3 [ | e | e 5.550 |...... 5.573 | D | e 111,000 | ..... 1,332,000 | 11/24/2014. | 06/01/2045.
49803X  AA 1 |Kite Realty Group LP SINb........cvueevecveeieceeceeeeees e | voeees o] 7,967,920 |..... 95.688 7,655,048 7,968,625 705 [ oo [ e [ e 4.000 |...... 4.049 |AO...... 09/15/2016. | 10/01/2026.
50075N  AS 3 |Kraft FOOS INC ST NL.....vueiirririiiesie e sissssssssesssssseniss | soeees o] ...11,295,148 |...103.074 10,719,654 | ............10,400,000 | ........... 10,482,951 | covovveververrerinens | i (130,468) | cvoovvevrerrrinens [ e [ e 6.500 |...... 5.156 | FA...cc..| covveues 262,889 | ... 09/23/2009. | 08/11/2017.
50075N AU 8 | Kraft FOOOS INC SINL. ..ottt sssesssnesns | e ] 8,479,050 |...104.606 8,368,480 . 8,074,394 rererneenne(85,078) | oo [ e [ 6.125 | ...... 5.231 |FA oo | v 204,167 | ........ 490,000 | 09/16/2009. | 02/01/2018.
50076Q AN 6 |Kraft FOOdS Group INC SrNL........cveiviiciericeiniese e | vevees e e 14,227,816 |..121.844 | ... 14,133,916 | .. 1,600,000 | ........... 14,085,541 | ...oovvieericnnees CTOR:E Y4 OO ISR IO 6.500 |...... 4934 |FA.....| oo 297,411 | ... 754,000 |06/09/2014. | 02/09/2040.
50076Q AZ 9 |Kraft FOOS INC SINL.....couuieriireiireineieieee e ensenens. | eeenes | e | e 2FE | 3,612,064 |...101.697 | ...cccovnuee. 3,772,962 | coovvvrnnenn 3,710,000 3,645,501 | oo | e 10,486 [ oo | e | s 3.500 |...... 3.858 | JD..ccoe. | cererirns 9,017 | oveeene 129,850 | 09/04/2013. | 06/06/2022.
50077L  AM 8 |Kraft Heinz FOOAS CO ST NL. ..o nssesessssiesssssnens | conenes e [ ennl2FE | 5,306,926 |...104.681 5,000,000 5,305,302 | ...ovovrernrrrrericnns | ervereeenene(1,624) [ s [ | e 5.200 |...... 4.805 | JJ....... 08/19/2016. | 07/15/2045.
502413  AY 3 |L-3 Communications COrp Gtd Nt...........oeveerueerermnrineineeineeineisseieeseneenenins | veeees | e | e 2FE | 4,050,680 |...107.557 ..4,302,264 4,000,000 4,019,085 | ....oorevereerrrinenns [ ervrrrrnerene(8,248) [ o [ [ 5.200 |...... 5.014 |AO...... 10/20/2011. | 10/15/2019.
502413  BA 4 |L-3 Communications COrp CO Gtd Ni.........coocuerveuirinirinerieriirinnisniseniesienens | cvveees | e | e 2FE | 9,874,600 |...106.835 10,683,510 ..10,000,000 9,937,577 | oo | e 13,285 [ s | e | s 4.950 |...... 5120 |FA .| v 187,000 | ........ 495,000 | 10/18/2011. | 02/15/2021.
50540R  AJ 1 |Laboratory Cormp of AMErCa St NL...........irverrreerreerreeiseeesseeesseeeseeesssesesenes | e ] ....10,107,803 |...107.207 9,200,000 9,657,920 | ...vvvverreeereennnens | errreeneed(97,270) [ oo | e | e 4625 ... 3.246 |MN......| woocrennee 54,369 | ... 425,500 | 08/28/2012. | 11/15/2020.
513272 AA 2 |Lamb Weston HLD St Nt .....ccevvierercirinessseenssiseiensissssnssesssssssssenns | eovens | oo [ovnneenn2 | v 3FE | v 4,029,000 |...100.250 4,000,000 4,028,466 | ......cooverrercrerens | rervrrrieeene(534) [ e [ 4.625 |...... 4.503 .. | 11/01/2016. | 11/01/2024.
513272 AB 0 |Lamb Weston HLD Sr Nt . .4,539,938 |..... 98.938 4,500,000 4,539,313 JSSSTURRRRRIN B 4.875 |...... 4.740 .. | 11/01/2016. | 11/01/2026.
524660 AT 4 |Leggett & Platt INC ST NL. ...t | eneees e | 2FE | s 7,746,200 |...102.651 7,000,000 7,222,332 | cvvovvveerinnrverrnnns | coenrcens(TA4,156) [ oo | e | s 4.400 2.235 ......308,000 | 03/27/2013.| 07/01/2018.
52736R  BG 6 |Levi Strauss & CO St ..o LS. | [overreens | oo 3FE | i, 3,331,000 |...100.000 3,346,000 3,332,479 | oo | v 3T [ | e | s 5.000 |...... 5.060 |MN......| .........27,883 | ........ 167,300 | 11/16/2015. | 05/01/2025.
53117C AN 2 |Liberty Property LP Sr Nt | o e [ enn2FE | 8,304,400 |...104.154 8,000,000 8,183,703 | ..o [ eeeeeeens2T167) | s [ | e 4125 |...... 3.657 [UD..coe | e 14,667 | o 330,000 |09/12/2012. | 06/15/2022.
53117C AR 3 |Liberty Property LP Sr Nt et | s | e | e 2FE | s 7,971,520 |...100.522 8,000,000 7,975,860 | .ovovveerierenceiens | v 854 [ i | e | s 3.750 |...... 3.793 03/17/2015. | 04/01/2025.
53117C AS 1 |Liberty Property LP Sr Nt . . ..5,739,900 |..... 95.760 6,000,000 5,741,563 JERSOIRRNTORIN PO 3.250 |...... 3.782 . | 12/06/2016. | 10/01/2026.
532716 AU 1 |Limited Brands Inc High Yield COrp.........c.ucureuirmeremierieiersseisesseseeeessenins | eeeees ] ....11,541,500 |...106.750 11,529,000 | ............10,800,000 | ........... 11,421,600 | coovveverncrrenirnens | rreeeenn(105,852) [ oo | v | e 5.625 |...... 4.359 11/17/2015. | 02/15/2022.
53359# AE 2 |Lincoln Electric Sr Nt I I e ....10,000,000 |..... 90.792 9,079,151 | ............10,000,000 | ......... 10,000,000 | ...cvoruvvermmrirmmnnes [ ervermmiineniineniins | | rereeseessineenieens | s 2.750 |...... 2.750 10/20/2016. | 10/20/2028.
53621@ AE 6 |Lion Industrial Sr Gtd Nt SEr B.........ocveerreeireeeeinresseesnseeessesssssessssnsssnnees | e o] ....17,000,000 |...101.245 17,211,733 | ............17,000,000 | ..........17,000,000 | ....coovoerrrerrerrenns | crreemrrmrireniesiens | coveesiensiienienies | eevieens 3.990 3.990 [MS..o.| oo 171459 | ... 03/31/2016. | 03/31/2026.
539830 BD 0 |Lockheed Martin Corp Sr Nt... 9,892,000 |..... 94.702 9,470,200 2,023 | oo [ e | e 3.800 |...... 3.861 [MS...... | woooeee. 126,667 | ........ 380,000 |02/12/2015. | 03/01/2045.
539830 BH 1 |Lockheed Martin Corp Sr Nt... 45,457,400 |...102.171 45,977,040 .(30,060) S 3550 |...... 3.424 vernnn 136,625 029,500 |02/12/2016. | 01/15/2026.
539830 BL 2 |Lockheed Martin Corp Sr Nt... e ...17,530,799 |...108.773 19,252,750 . 2,404 | oo | e [ e 4.700 |...... 4760 [MN.....| ..cccce 106,298 | ........ 813,413 | 11/16/2015. | 05/15/2046.
54233*  AA 4 |Lone Star Trans LLC SrINESEr A........cvuvcerieiienirieriesiseeiseesseeiesssesessssens | seves ||l AFE | 4,000,000 |..... 99.662 | ..oovvvene 3,986,487 4,000,000 | vooverrereerieinenns [ e e | e | 2450 |...... 2450 [JD..cver | e 4,356 | .......... 98,000 |07/17/2014. | 12/15/2021.
546676 AW 7 |Louisville Gas & Elec Co 1st Mtg Bd ST TRTRTRSTRSTOINE IOV e ....16,492,905 |...100.935 16,654,275 | ............16,500,000 | ........... 16,493,710 633 | oo | s [ e 3.300 |...... 3.305 |AO...... | coveee. 136,125 | ........ 549,038 | 09/21/2015. | 10/01/2025.
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546676 AX 5 |Louisville Gas & Elec Co 1st Mtg Bd [SSSTUPUSTOSPURPTURTURRUPSOSTOOPORN VPOV PR IUPUORPPURPORN ISVOROOl | i =8 ISR 4,995,850 |...105.093 | .....ccevvues 5,254,660 | .....cconne.. 5,000,000 4,995,957 W4T TTUOURRTONIORN ISR IO 4.375 |...... 4.380 [AO...... | oo 54,688 | ... 220,573 | 09/21/2015. | 10/01/2045.
564759 QB 7 |Manufacturers & Traders Tr Co Fx-to-Flt 4,000,000 |..... 98.125 3,925,000 ....4,000,000 4,000,000 | ..oocverriniiiniinnis [ [ [ [ 5.629 |..... 5.629 |JD..ccces | oo 18,763 | ........ 225,160 | 11/28/2006. | 12/01/2021.
565849 AD 8 | Marathon Oil Corp Sr Nt 12,812,140 |...102.988 11,328,636 | .. 1,000,000 | ...........11,263,237 ...(344,869) ceereereeessnenen | e 6.000 |...... 2.739 N 04/04/2012. | 10/01/2017.
57169 AX 5 [MarsInc SrNtSerN.......... ....25,000,000 |..... 93.435 23,358,864 25,000,000 25,000,000 [ .oooovvnrirerircirinnis e | e | e | e 2720 |...... 2720 |[MS...o.| v 177,556 09/27/2016. | 09/27/2026.
578454 AD 2 | Mayo CliniC SEr 2016 Ni.........cvvuureererireesseeessseessesssessssssssessssesssessnees ....22,000,000 |..... 98.321 21,630,664 22,000,000 22,000,000 | ovvvverrerrrereneens | e | e | s | s 4128 |...... 4128 |MN......| coeees 116,043 | ........ 600,395 | 03/10/2016. | 11/15/2052.
581557 AM 7 | McKesson Corp Deb..........cccocuuuucen. o] ..12,112,100 |...124.745 12,474,530 | ............ 10,000,000 | ........... 11,547,034 | oo | e (110,424) | covooveiiines [ v [ e 7.650 |...... 5.630 |MS......| coeveues 255,000 | ........ 765,000 |02/24/2011. | 03/01/2027.
581557  AZ 8 | MCKESSON COMP ST NE......vvruirerecrirrerereisenessesssssssesssssssssssssesssssssssnnes | seveees | e | e 2FE | 6,992,020 |..... 97.811 | oo 6,846,777 ....7,000,000 6,995,032 41 [T IS SO 2.700 |...... 2713 [ D | s 8,400 | ........ 189,000 | 11/29/2012. | 12/15/2022.
581557  BC 8 | MCKESSON COP ST NL......uiiuiiuiiiiiiiieiseie et sssssinns | eeeens ] v 11,446,510 |..101.726 | ... 11,189,882 | .. ..11,000,000 | ........... 11,428,733 (7,455) | oo | e | e 4883 |...... 4629 [MS.....| cccoces 158,155 | ........ 537,130 |08/21/2014. | 03/15/2044.
581557  BE 4 | MCKESSON COMP ST NL.....oo.cieeieeiieciieciccsssss e essssssssssens | ensies | e | e 2FE | s 10,206,700 |...103.067 | ............ 10,306,710 | ..oocveveee 10,000,000 | ........... 10,178,111 | oo [ s (21,180) [ .ovvvrrereercrins [ errerierieeineeiinns [ e 3.79 |...... 3514 |MS......| v 1771 | e 379,600 |08/21/2015. | 03/15/2024.
58155Q AE 3 | MCKESSON COMP ST NE.....ouuivriiuiirciieiiies it isessensesssesnies | coeees ] 5,419,480 |...115.701 5,500,000 5,426,167 1,317 [ s e | e 6.000 |...... 6.107 [MS...... | .co.... 110,000 | ........ 330,000 |02/23/2011. | 03/01/2041.
585055 AN 6 | MEAHrONIC INC ST NE.....ouovereiierereseeieeieeeieses st nnsenas | eneees [P OO VPO | =3 IR 5,161,900 |...107.689 5,000,000 5,043,559 | ...oovvieriernirinns | e (18,265) [ ..vvveverercercenns [ errerierieeerseeieens [ v 5.600 |...... 5176 |MS......| oovrennee 82,444 | ........ 280,000 | 04/28/2009. | 03/15/2019.
585055 AS 5 | MedHroniC INC SINE.......uiveeiiriiieirciiseee et snsenes | eeeeas e 4,477,080 |...106.946 3,900,000 4,175,373 A(82,358) [ ..o [ [ e 4450 |...... 2155 [MS..o. | v 51,101 | ..o 173,550 | 03/19/2013. | 03/15/2020.
585055  AX 4 | MEAHrONIC INC S NE.....ouvereiiereeiseeeieeeieseisesss st snnsena | seneees ] SR 5,263,471 |...102.170 . 5,070,000 5,179,622 revreeenee(11,519) | s e [ s 3.125 |...... 2677 |MS......| v 46,651 | ........ 158,438 | 06/15/2012. | 03/15/2022.
585055  AY 2 | MEArONIC INC S NL.....ouveeeieicieieeieciieeei et | oereees e | AFE | s 14,691,450 |..... 94.899 | ...........14,234,895 | ........... 15,000,000 | ........... 14,712,876 5,995 | i [ e [ e 4.000 |...... 4.120 |AO..... | ceeees 150,000 | ........ 600,000 | 03/19/2013. | 04/01/2043.
585055  BS 4 | MEArONIC INC S NL.......vereriereriieeeieeieseiessssess s ssssssnenas | eneees ] ....13,873,355 |...102.971 14,415,996 | ............ 14,000,000 | ........... 13,888,727 | ..o [ i 11,486 | oo [ e 3.500 |...... 3.613 |[MS.....| oo 144,278 | ........ 490,000 | 09/02/2015. | 03/15/2025.
585055 BU 9 | MEHroniC INC SINL.........vuierrireiiceiseissiiesiesiees st ssssssssnssenes | eeeeas o] ....24,933,000 |...108.142 27,035,525 25,000,000 24,934,908 1,905 [ oo | ceenenineinenienins | oo 4.625 |...... 4.642 MS...... | ..ccces 340,451 | ... 1,156,250 | 09/02/2015. | 03/15/2045.
591894 BX 7 |Metropolitan Edison COMPany Nt..........cccccveverrirmiieniinmiiesieissiissisesssiesseneses | eveens | e | e 2FE | e 1,000,000 |...110.037 | ...ccouveneee 1,100,370 | .ooovrvrnee 1,000,000 1,000,000 [ ..ocoouveerieerierires | e | e | e | e 7.700 |...... 7.700 | Jdocirs | e 35,506 | .......... 77,000 |01/14/2009. | 01/15/2019.
59447# AG 8 | Michigan Electric Transmission Sr Sec Nt ceeverese s ssneens | s o] . rereree20,000,000 |..... 92.026 | ... 18,405,172 20,000,000 20,000,000 | .ooocvvncrererireirnnins | e | e | e | e 3.900 |...... 3.900 |AO...... | cevvenee 140,833 | ........ 390,000 |04/26/2016. | 04/26/2046.
594918  BJ 2 | Microsoft COMP SINL.........cuuurieiiieiierieieissiesiesiesesesssisssiess e enesnsins | ereees [P PPN IOV 1FE]| oo 9,997,400 |..101.117 | .cceveneee 10,111,690 | .ooocveeeee 10,000,000 9,997,663 227 [ v | e [ e 3.125 |...... 3.128 |MN......| woocreenee 50,347 | ........ 312,500 |10/29/2015. | 11/03/2025.
594918  BL 7 | MiCroSoft COMP SINL........ocemieiieeiieeieieeissieeriesi et ssesensns | eeeeas o] ....20,281,477 |...106.542 21,414,922 20,100,000 20,278,034 (2,976) [ ..o | e | e 4450 |...... 4.395 [MN..... | coeees 144,106 | ........ 894,450 | 11/05/2015. | 11/03/2045.
595620 AP 0 | MidAmerican Energy Co 18t Mg Bd.........ovvueurvermrrermrrernnrirnerirnseennseessneens | ceeeees o] ....10,485,510 |...102.993 10,814,244 | ............ 10,500,000 | ........... 10,486,019 392 [ e [ s [ 4.250 |...... 4.258 |MN...... 10/05/2015. | 05/01/2046.
60871R  AD 2 | Molson Coors Brewing Co CO Gtd Nt..........ocvuerereereeinieneiiieeieeseessesissineenes [ s ] 9,356,050 |...104.535 9,408,177 ....9,000,000 9,340,412 (U0 TA 4T TN IS IO 5.000 |...... 4.739 [MN...... 08/18/2014. | 05/01/2042.
60871R  AG 5 | Molson Coors Brewing Co Sr Nt e 14,837,560 | ... 94531 | ... 14,179,680 5,000,000 | ........... 14,835,513 (2,047) [ oo e [ s 3.000 |...... 3.129 ... 11/15/2016. | 07/15/2026.
61166W AP 6 [ MONSANt0 CO SENL.......ccvvviecieeecscsecsesieseeeesesesssesessessessssssssnsisesins | soennes | oo | cervienniens | evieeIFE | i 4,960,350 |..... 96.650 | ...ooocvrne 4,832,480 4,962,123 | .oocveeeneiinriineis | o891 [ e [ 4.400 |...... 4.448 |JJ....... 06/26/2014. | 07/15/2044.
61166W AT 8 | Monsanto Co St Nt........ccvivvriieniiecernesssssnssenssssssensssssssenne | veenes | oo | eoveninnene | o TFE | v 1,996,300 |..... 99.979 | oo 1,999,582 1,997,544 | ..o | e B0 | i | s [ 2.750 |...... 2.779 [ ... 06/26/2014.| 07/15/2021.
61166W AU 5 |Monsanto Co Sr Nt ...11,265,740 | ..... 99.566 10,952,249 | ............11,000,000 | ........... 11,221,656 | cvovverereriernees | ernerennn(25,464) [ oo | e | s 3.375 | ...... 3.071 | | v 171,188 | ........ 371,250 |04/07/2015. | 07/15/2024.
61746B  DZ 6 |Morgan Stanley SrNt. ....10,977,450 |...101.011 11,111,166 | ............11,000,000 | ........... 10,979,199 | oo | v T4 [ | e | e 3.875 |...... 3.900 |Jdecres | e 182,340 | ........ 213,125 | 01/22/2016. | 01/27/2026.
61747TW  AF 6 | Morgan Stanley Sr Nt 4,531,660 |...110.958 4,993,092 4515231 | oo [ e 8,272) s [ s [ 5.750 |...... 5.655 |Jdces | v 112,125 | ........ 258,750 | 03/17/2011.| 01/25/2021.
61747Y DY 8 |Morgan Stanley SrNt............... ....19,016,400 |..... 99.657 19,931,380 | ............20,000,000 | ........... 19,038,443 | ..oovvvvvrerinnne | e 18,742 [ v e [ s 4.300 |...... 4.607 [Jdocciis | e 367,889 | ........ 860,000 |09/16/2015. | 01/27/2045.
61761  ZN 2 |Morgan Stanley Sub Nt ..5,978,400 |..... 98.991 ,939,454 5,980,864 [ B 3.950 |...... 3.988 . 44767 237,000 | 04/20/2015. | 04/23/2027.
61945C  AA 1 [MOSEIC CO ST NL. ..o sssssssssesens | cvnies | oo [ sevvnenies | eerenFE | v 6,936,160 |...102.698 ...7,188,853 6,966,118 | ...vocvverinvrerins | vereeennennnd8,216 [ s [ e [ 3.750 |...... 3.860 [MN......| coceeae 33,542 | ........ 262,500 | 10/17/2011. | 11/15/2021.
620076  AK 5 | Motorola Solutions Inc Deb.................. ....10,202,300 |...110.284 11,028,360 | ............10,000,000 | ........... 10,137,945 | oo | e (11,690) [ oo | e | s 6.500 6.291 |MS......| coeveees 216,667 | ........ 650,000 | 05/06/2010. | 09/01/2025.
620076 BB 4 [Motorola Solutions INC St NL.........cccoviveviveieicieeiseeeseeseessessssesenensnns | covnes | oo [ eeerenienens | ereen2FE | i 6,192,024 |...101.077 | ..ccocoeeucd 6,292,037 6,202,329 | ..oovevererneeiieeies | e 3728 | e | s | e 3.750 |...... 3.826 [MN......| oo 29,828 | ... 233,438 | 04/08/2014. | 05/15/2022.
626717  AF 9 | Murphy Oil COrp SrNL.......couereerrnrrerieeiseernerisernesnenssneserssessenssesssensssnennees | LS [ | v [ erie8FE | i 6,428,217 |..... 96.719 | oo 6,248,047 6,439,029 | ..ocvvvvecrvrinenns [ v 2,822 [ s [ [ 4.700 |...... 3.761 | D | e 25,302 | ........ 271,320 | 04/11/2013. | 12/01/2022.
626717  AG 7 | Murphy Oil Corp Sr Nt 12,692,460 |..... 93.686 12,179,115 ...12,706,502 et | oo 6.125 |...... 5.285 731,250 | 04/17/2014. | 12/01/2042.
628530  BC 0 |Mylan INC ST NL......coocecrrriserceeriseineissinenenssnisenssessssssnessesssnsensennenes | LS [ | vevveiiven [ i FE | i 9,938,200 |..... 93.645 9,364,530 9,940,986 | .....ooorvveerriennins | e 052 [ i | s | e 5.400 |...... 5.442 540,000 |11/19/2013. | 11/29/2043.
629568 AQ 9 |Nabors Industries Inc Co Gtd Nt... 5,455,100 |...103.750 5,083,755 | .oooovvvrerrrnrerirnnns | eererneeenT1180) [ o | e | e 6.150 |...... 4.600 307,500 |03/08/2011. | 02/15/2018.
629568 AT 3 | Nabors Industries INC CO GtA Ni.........ccovevreericernerrnerernnrneeneesssisensesensnenns | vevene | or | wevvverinene | eree8FE | i 2,545,100 |...111.000 2,162,823 | oo | e (TAT13) [ | e | e 9.250 |...... 4.998 185,000 | 03/14/2011. | 01/15/2019.
637071 AJ 0 | National Qilwell Varco INC St NLt.........cccovevureenninniincieeneeseisssisesissssessnns | venves | oo | eevivseinnee | e 2FE | icinnn.9,964,000 | ... 92.674 9,977,671 | oo | cvvrrreeeen 3846 [ s | e | s 2.600 |...... 2641 | Do | o 21,667 | ........ 260,000 | 11/15/2012. | 12/01/2022.
637071 AL 5 | National Oilwell Varco INC St Nt.........cccrevereenrrinnernerreeeseessersssisensenisseessees | ceveees | oo | vevvernnee | erni2FE | ii0000..3,996,120 | ... 99.610 . 3,999,276 [SSSURRIN P 1.350 |...... 1.370 11/15/2012. | 12/01/2017.
637417  AJ 5 |National Retail Properties Inc Sr Nt o] rnnn31,098,835 | ... 98,511 | ... 31,031,060 31,500,000 31,100,550 | ..oovvciieriricnnies | e LTS i [ [ 3.600 |...... 3.754 12/09/2016. | 12/15/2026.
649322  AA 2 |NY &Presbyterian Hospital Nt............c.cooceoeen. | e | el AFE iiine..25,000,000 ... 97.057 | oovoren. 24,264,250 25,000,000 25,000,000 | ..ooverrererereerrnins | v | enereniensneens | e | e 4.024 |...... 4.024 |FA......| cooens 419,167 | ..... 1,006,000 | 01/29/2015. | 08/01/2045.
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649322 AC 8 |NY &Presbyterian Hospital Ni..........ccccoveeerirernreinnnrnererecinensssinernenesesennne | vevene | or | wevvverinens [ o TFE | i 6,999,790 |..... 95.666 | .....cocovne 6,696,599 | ....ccoonne. 7,000,000 6,999,985 195 | e [ e 3.563 3.563 06/21/2016. | 08/01/2036.
64952W  CH 4 |New York Life Global Fdg Sec Nt ..23,439,942 |..... 93.195 21,877,550 23,475,000 23,440,709 T (ORI 2.350 2.367 09/09/2016. | 07/14/2026.
651229 AU 0 | Newell Rubbermaid Inc Sr Nt ..1,010,890 |...101.770 ,017,696 1,000,000 1,009,343 (1,547) [SSSTURRRRRINN P 3.150 |...... 2.914 03/21/2016. | 04/01/2021.
651229  AY 2 | Newell Rubbermaid Inc Sr Nt 6,294,260 |...114.803 6,000,000 6,291,076 (3,184) | oo | e | s 5500 |...... 5.176 03/21/2016. | 04/01/2046.
651229 BA 3 | Newell Rubbermaid Inc Sr Nt 3,061,024 |...107.251 3,000,000 3,059,117 (1,907) [ oo | e | e 5.000 |...... 4.544 10/26/2016. | 11/15/2023.
651639 AN 6 | Newmont Mining Corp CO Gtd Nt...........ovvvvenrrrimmrrinnrireenirsnninseenssnsienninnens | LSt [ [ | i 2FE | s 7,059,850 |...101.637 7,000,000 7,035,076 (5,570) [ voovvvererirenninn | v | e 3.500 |...... 3.394 09/04/2012. | 03/15/2022.
654740 AN 9 | Nissan Motor Acceptance COrp St NE.........ccvvveverererneenennnninerereneseesnesennns | veveee | or | eeveverinens | o TFE | i 1,498,185 |..... 99.801 1,500,000 1,498,465 280 [ e | s 2550 |...... 2.576 03/02/2016. | 03/08/2021.
654894  AF 1 |Noble Energy Inc SrNt...... 3,545,100 |...121.699 | ... ..3,650,973 | .. 3,000,000 3,397,246 | ...ooovvvirerneinne | i (27,052) [ ..oovverrrieneis | e | e 8.000 |...... 6.232 07/19/2010. | 04/01/2027.
655042  AD 1 | NODIE COM ST NL.....oooveieeiireciciieeesses e ssssssssssssssssssssssssssssessssnsns | oevnies | or | evseensienns | eeeeBFE | covvesiins 3,931,168 |...105.000 | .............. 3,412,500 | c.oovvveneees 3,250,000 3,458,340 | oo | e (88,414) [ ..o [ e [ e 7.500 |...... 4.411 01/13/2011. | 03/15/2019.
655044 AG 0 |Noble Energy Inc SrNt...... ....26,846,100 |...101.861 27,502,578 27,000,000 26,853,703 2429 | oo [ e | e 5250 |...... 5.288 11/05/2013. | 11/15/2043.
655044  AH 8 | Noble Energy Inc SrNt...... ....12,488,525 |...100.762 12,595,263 | ........... 12,500,000 | ........... 12,490,728 996 [ ..o [ e [ e 3.900 |...... 3.911 11/05/2014. | 11/15/2024.
655844 BR 8 | Norfolk Southern Comp SrNL.........cccuiiiiiiiiiinisiicscs ....19,865,400 |...106.326 21,265,280 ..20,000,000 | ........... 19,870,728 5,328 | v [ e [ e 4.650 |...... 4.691 10/29/2015. | 01/15/2046.
665772 CJ 6 | Northern States Pwr Co MN 18t Mg B..........c.oovvvevrevoerrereneiiecsiescsissnsiienns | coneve | o [ evvivenirins | eeet IFE | i, 1,660,482 |..... 91.757 | oo 1,591,991 | .. 1,735,000 1,661,800 1,319 [ | e | oo 3.400 |...... 3.655 03/31/2016. | 08/15/2042.
665772 CK 3 | Northern States Pwr Co MN 1st Mtg Bd 6,005,580 |..... 98.934 | oo 5,936,010 | coovvvrnnens 6,000,000 6,005,491 | ..oovvoceerinerienns [ e [CC12) ) [USOTTORUN ISR IOV 2.600 |...... 2.583 11/18/2016. | 05/15/2023.
665772 CL 1 |Northern States Pwr CO MN 18t Mtg Bd..........cccoevvrrrrenrineieeeeeseienssesiienies | vevveee | or | evvenrienns | ore TFE | it 1,332,388 |...101.673 1,250,000 1,331,173 (1,214) [ oo | e | e 4125 | ... 3.744 03/30/2016. | 05/15/2044.
666807 BG 6 | Northrop Grumman Corp Sr Nt. 6,170,220 |...101.945 ..6,116,724 | .. 6,000,000 6,168,167 [P2015K ) SRR [NV IO 3.250 |...... 2.781 11/22/2016. | 08/01/2023.
666807 BH 4 | Northrop Grumman Corp Sr Nt. ....27,193,015 |...108.950 28,430,529 26,095,000 27,186,153 | covververererriinnnins | e (12,867) [ oo | e | e 4750 |...... 4.466 06/20/2016. | 06/01/2043.
666807 BJ 0 | Northrop Grumman Corp Sr Nt. 1,767,580 |..... 94.862 | ... 1,897,244 | .............. 2,000,000 1,771,821 3973 | s [ [ 3.850 |...... 4.573 12/03/2015. | 04/15/2045.
66989H AD 0 |Novartis Capital COMp Sr NE......ccvvrvererrerrisereeeressesessesssssssssssssssssssens | eoveeee | oo | vevevnneens | e TFE | i 10,219,700 |...107.265 | .............. 9,400,678 | ....ccvonve. 8,764,000 9,407,602 | ..o | i (186,081) | cvvvevevnevrrieens [ e [ s 4.400 |...... 2.092 06/18/2012. | 04/24/2020.
66989H AG 3 |Novartis Capital Corp Nt ...103.050 1,030,502 ....1,000,000 994,597 636 [ .o [ e [ e 3.400 |...... 3.484 02/18/2014. | 05/06/2024.
66989H AH 1 |Novartis Capital Corp Nt . 18,101,856 |...107.844 17,805,044 ..16,510,000 | ........... 18,074,719 (26,623) [ ..ovevverreririens [ e [ i 4.400 3.837 02/24/2016. | 05/06/2044.
670877 AA 7 | OMX Timber Fin Inv LLC Gtd Nt Ser A-T......ccveerriererierieeiseiseeiseesesiesieens 2,003,660 |...110.205 | ... 2,000,000 2,001,148 | .coooveveenernnes | e [CC ) TN ISV IOV 5420 |..... 5.402 01/19/2005. | 01/29/2020.
674599  BY 0 |Occidental Petroleum Corp Sr Nt.......... RO 2,661,984 |..106.227 | ... ..2,761,910 2,600,000 2,636,358 (7,825) [ oo | e | e 4.100 |...... 3728 09/04/2013. | 02/01/2021.
679574 AG 8 | Old Dominion Elec 1St Mg Bd..........c.cocvvevvererreeeeerecrenseeeeceeseesessnssnsienes | eevvees | v | eveerreend | il AFE | i 1,000,000 |...110.165 | ...cccoveneee 1,101,646 1,000,000 [ ..ocevueeerenericries | rererneerneninsineiis | eereseeseessinens | e | e 6.210 | ...... 6.210 12/12/2002. | 12/01/2028.
682134 AC 5 | OmNicom Group INC Nt........cccvveiiniinrninnieneneersnesensesssssssssnssssennnnes | eovens | oo [eevveeinens | vereniFE | v, 9,690,248 |[...106.371 | .ccvvvencd 9,451,072 9,297,899 | ..coovivviieeeinies | eereeend(108,176) | oo | e [ 4450 |...... 3.084 [FA....| oo 149,367 | ........ 395,383 | 02/19/2013. | 08/15/2020.
68233D AR 8 | Oncor Electric Delivery Sr Sec Nt ....11,380,900 |...122.057 12,205,690 | ............10,000,000 | ........... 10,733,844 | .ooovvevvrncrrerrnees | rrereene(108,064) [ oo | e | e 7.000 |...... 5475 |MS......| coeveues 233,333 | ........ 700,000 |12/17/2009. | 09/01/2022.
68233) AD 6 | Oncor Electric Delivery 1st Mtg Bd ....14,644,880 |...108.056 14,047,254 | ...........13,000,000 | ........... 13,370,024 | ..ooovvvvrvcrrerrnnes | reereene(208,878) [ oo | e | s 6.800 |...... 4.994 [MS......| e 294,667 | ....... 884,000 |12/16/2009. | 09/01/2018.
68233) AH 7 | Oncor Electric Delivery Sr Nt 8,155,815 |...115.964 9,277,120 8,141,407 | oo | errnerennd(3,007) [ oo | v | e 5.250 |...... 5121 |MS..c.. | v 106,167 | ........ 420,000 | 05/31/2011. | 09/30/2040.
68268N  AE 3 | Oneok Partners LP SrNL.......cccocviiernieeinenninessnnsnnnssssenssssssssnnees | veeens | oo | eovsninnene | eorenn2FE | oo 4,983,250 |...112.802 4,995,077 | ooovververnnrerernns | v 1994 s [ e [ 8.625 |...... 8,676 |MS.....| ccooue. 143,750 | ........ 431,250 | 02/26/2009. | 03/01/2019.
68389X AC 9 [Oracle Corp Sr Nt ..7,282,980 |...105.646 7,048,794 JSSSRRRRRRIN P 5.750 |...... 5.182 .84,972 05/08/2009. | 04/15/2018.
68389X AG 0 |Oracle Corp SrNt ...107.842 ..1,078,418 999,083 | ..o | e 333 | | | 5.000 |...... 5.039 [Jdoiee | i 24,028 06/30/2009. | 07/08/2019.
68389X AM 7 [Oracle Corp Sr Nt ...14,113,934 |...116.211 16,269,554 | ............14,000,000 | .....coc... 14,110,601 | .ocvoovercvrvrrvcrnns | evvrrrererenn(2,576) | oo [ e [ s 5.375 | ..... 5314 | o | v 346,986 | ....... 752,500 | 12/06/2013. | 07/15/2040.
68389X BF 1 |Oracle Corp SrNt ....18,921,910 |..... 96.916 18,414,040 | .. . e 18,924,398 | | i 1380 | e [ 4125 |...... 4149 |MN......| ooeene 100,146 | ........ 783,750 | 04/28/2015. | 05/15/2045.
684065 A# 2 |Orange & Rockland Utils Inc Sr Nt Ser 20 ....10,000,000 |..... 89.670 | ..covoverene 8,966,974 | ............ 10,000,000 | .....c.nee 10,000,000 | .cvouveeerererirerernees [ e | e | e | v 3.880 |...... 3.880 1322 | s 12/14/2016. | 12/01/2046.
684065 A@ 4 |Orange & Rockland Utils Inc Deb Ser 2015.... 50,000,000 |...103.188 .51,594,130 50,000,000 50,000,000 ceeverrnen | e 4.690 |...... 4.690 305,917 | 12/07/2015. | 12/04/2045.
68557N  AA 1 | Orbital ATKING SFNL......oooecveeceeeeeeeeeeeeeseeeseeeesesecessseenssesesesssssssssssnssssnssees | vovnnes | oo | eonevevennn | eeieeeBFE | oorerins 4,195,268 |...103.863 4,237,590 | ..vvvrernnn 4,080,000 4,180,817 | oo [ s (QRIL£) | R IR DO 5.250 |...... 4.661 148,575 | 03/31/2016. | 10/01/2021.
68557N  AC 7 | Orbital ATK Inc Sr Nt 4,859,049 |...103.000 | ... 4,847,924 | ooooeins | e (11,125) [ oo | e | s 5500 |...... 4.946 129,250 | 05/17/2016. | 10/01/2023.
69073T  AS 2 | OWens BrockWay St Nt.........ccocooeveveerereerereeneseesnsenessesssssnsssssssssnssssnssesnnns | LS | oo [ overiviiens | eer FE | i 6,506,250 |...105.500 | ... ...6,857,500 6,505,570 (485) | evvvverrerreriens [ e [ e 6.375 |...... 6.362 |FA...c.o.| v 156,542 | ....... 404,016 | 08/12/2015. | 08/15/2025.
690872 AB 2 | Owens Brockway Sr Nt 7,964,938 |...100.750 7,732,563 7,920,362 | ...covevvvreerririenis | v (24,387) [ ..o | v | e 5375 | ...... 4.890 [AO...... | covere 87,090 | ........ 412,531 | 03/04/2015. | 01/15/2025.
693304 AS 6 |Peco Energy Co 1st Mtg 14,948,550 |...102.127 .15,319,005 14,950,928 927 ST IO 4.150 |...... 4.170 <ernnr 155,625 622,500 | 09/08/2014. | 10/01/2044.
693304 AT 4 |Peco Energy Co 1st Mtg Bd ...12,635,200 |..... 99.911 12,488,925 (2,302) [ oo | e | s 3.150 |...... 3.006 |AO...... | coovveenee 83,125 | ....... 363,125 | 08/24/2016. | 10/15/2025.
693475 AP 0 | PNC Financial Services Group Sub Nt ....15,302,190 |...102.510 15,376,530 | ............15,000,000 | ........... 15,279,100 | covouvvvnreverrrerirenes [ e [PCKK) | R IR DO 3.900 |...... 3.607 |AO...... | coeveuee 100,750 | ........ 585,000 |03/17/2016. | 04/29/2024.
69353R  ET 1 |PNC Bank NA Sr Nt 9,998,500 |...100.182 10,018,150 9,999,074 495 | oo [ e | 1.800 |...... 1.805 [MN......| v 28,000 | ........ 181,000 | 10/29/2015. | 11/05/2018.
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69362B  AY 8 [PSEG POWEI LLC S NL....ouoivuiriririreircrisiiessieeiesisseesesiessssessesssssssssssesseses | svvees [P PPN IOV 2FE| s 3,530,520 |...104.287 | .............. 3,650,059 | ..ovvvrrees 3,500,000 3,515,925 (X071 SN NSRRI IO 4.150 |...... 4.043 |MS......| ... 42,768 | ........ 145,250 | 09/23/2011. | 09/15/2021.
69362B  BA 9 |PSEG Power LLC SrNt.............. 2,731,900 |...103.362 2,584,045 2,686,727 | ..coveeverreerrrienns | v (23,348) [ ..ovvvverririeiiens [ e [ i 4.300 |...... 3.085 [MN......| 000 13,736 | ..o 107,500 | 02/02/2015. | 11/15/2023.
693656 AA 8 |PVH CORP SrNt... 11,444,400 |...101.500 .11,733,400 ...11,460,558 [SSSTURRRRIN PO 4.500 |...... 4.667 v | 520,200 |11/17/2015. | 12/15/2022.
694308 GQ 4 |Pacific Gas & Elec Co Sr Nt 7,917,980 |...127.299 10,183,880 7,927,292 | oo | e LATT [ v | e 6.250 |...... 6.327 MS...... | wooeee. 166,667 | ........ 500,000 |03/03/2009. | 03/01/2039.
694308 HP 5 |Pacific Gas & Elec Co Sr Nt ...12,469,222 | ..... 97.971 12,246,400 DA28T1,866 [ oo | e 2,288 | e [ 2.950 |...... 2.979 |MS......| v 122,917 | v 184,375 | 02/23/2016. | 03/01/2026.
695114  BZ 0 |Pacificorp 1st Mtg Bd ....10,005,200 |...114.886 11,488,570 | ............10,000,000 | ........ 10,004,676 | .....coovvrremmrrirmnns | wovvrrrrmernces(148) [ o [ | e 5250 |...... 5246 |JD..ccco. | v 23,333 | ... 525,000 |05/21/2010. | 06/15/2035.
695114 CG 1 |Pacificorp 1st Mtg Bd e ..129.535 | ... ...1,295,353 996,541 | ..vvvervrrreenrennens [ e 79 i | s 6.250 |...... 6.280 |AO...... | oovreenee 13,194 | ... 62,500 | 03/02/2009. | 10/15/2037.
695114 CK 2 |Pacificorp 1st Mtg Bd OSSOSO OUOTOTRTRTRRTOURPUPI BOVOTO ] . ..1,453,599 |...107.219 | ... ...1,506,420 1,416,991 [ oo | v (BA54) [ o [ | 5500 |...... 5.054 | | oo 35,632 | ..o 77,275 | 01/16/2009. | 01/15/2019.
695114  CL 0 |Pacificorp 1st Mtg Bd ettt | erieas | e | el IFE | 2,931,660 |..127.241 | .............. 3,817,218 2,940,067 1,255 [ oo | ceerverieernennenens | oo 6.000 |...... 6.167 | JJ.verss | v 83,000 | ........ 180,000 | 03/02/2009. | 01/15/2039.
70213H AC 2 |Partners Healthcare Syst Nt ....10,000,000 |..... 96.911 | ... ..9,691,090 | ............10,000,000 | ........... 10,000,000 | ..ecvorurverriienies [ e | e | s | e 4117 |..... A7 [ | 205,850 | ........ 411,700 | 01/21/2015. | 07/01/2055.
70466@ AA 6 |Peach State Labs Inc SrSec Term LN Nt T.......cocvevirreneeneriinrinernenisnenennenns [rovenen | oo | cvveveniene | eevveennendh | v 7,313,379 |...100.000 | ... ..71,313,379 7,313,379 | oo [ e e | e | oo 8.000 |...... 8.134 |MON...| .cccouneee 50,381 | ........ 455,102 | 03/01/2016. | 06/30/2020.
71270Q EB 8 |Peoples United Bank Sr Nt 1,988,180 |..... 98.505 1,970,104 1,990,740 1,030 [ oo | s | e 4.000 |...... 4.072 [ | e 36,889 | .......... 80,000 |06/23/2014. | 07/15/2024.
713448 CG 1 |Pepsico Inc Sr Nt v 17,034,920 | ... 99.891 | ... 16,981,521 | ............17,000,000 | ........... 17,022,615 TG 15)  [USTURURIR DURRRRRO IO 2.750 |...... 2.726 |MS......| v 155,833 | ........ 467,500 | 02/25/2013. | 03/01/2023.
713448  CY 2 | PepPSICO INC ST NL....oucveiiiciceiececressesseseseeesssessesiessssssssssssnsissssessennas | ceneree | oo | eeviveeieens | eoeee IFE | e, 29,570,690 |...103.357 | ............ 29,973,559 29,503,992 | ..ovvvrrrerierineins | e (49,830) [ ..vvvvrereererrns [ errerrerineineeiinns [ e 3.500 |...... 3.265 |Jdces | i 462,389 | ..... 1,015,000 |08/25/2015. | 07/17/2025.
713448 CZ 9 |Pepsico Inc Sr Nt ....18,722,340 |...108.986 19,617,498 | ............18,000,000 | ...........18,708,022 | ......cccoevermrrrmmreuns | vorrrrris (12,131) [ v [ e [ e 4.600 |...... 4.358 [ | v 377,200 | ........ 828,000 |10/01/2015. | 07/17/2045.
713448 DD 7 |Pepsico Inc Sr Nt ....10,579,100 |...106.508 10,650,780 (8,082) [ ..vvevureaerrerins | ceererineinerineeins | s 4450 |...... 4.113 |AOQ..cco. | v 95,181 | ........ 445,000 | 02/19/2016. | 04/14/2046.
713448 DN 5 |Pepsico Inc Sr Nt ...15,103,870 |..... 94.667 14,673,416 | ...........15,500,000 | ........... 15,108,500 4,630 [ v | e | e 2375 |...... 2,671 |AO...... 11/09/2016. | 10/06/2026.
717081  DQ 3 |Pfizer Inc Sr Nt . 1,682,123 |...101.211 | ... 1,619,373 1,613,600 [ ...coovvereicrienins | e (55,336) [ .vovvvrerrereeins [ eeeerierieeineeiinns [ e 6.050 |...... 2.509 |MS...... 10/05/2015. | 03/30/2017.
717081  EA 7 |PAIZEM INC Nbueoooooeeveeeeceeeseeesiesseesesssesssssseessessssssssssssssssssssssssnsssnnses | convies | oo | eevverenne | eoeen IFE | e, 20,325,340 |..... 98.720 | ..o 20,237,621 20,326,808 1468 | oo | e | e 3.000 |...... 3.099 |JD....... 11/14/2016. | 12/15/2026.
717081  ED 1 |Pfizer Inc Nt ....13,476,510 |...101.726 13,733,037 | ............13,500,000 | ........... 13,476,570 B0 | evererereeereninees | e | e 4125 |...... 4.135 |JD....... 11/14/2016. | 12/15/2046.
717130 AQ 5 |Pharmacia Corp DeD........ccucueimirnerieriirinninninenienieninssissssensensensssessenns | ovenes | oo | ceveenniens | eonee IFE | i 2,277,420 |..108.940 | .............. 2,178,806 2,050,813 (24,878) [ oo [ e [ e 6.500 |...... 5.090 |JD....... 01/27/2005. | 12/01/2018.
718172 AA 7 |Philip Morris Intl Inc Sr Nt ....12,898,156 |...105.399 12,516,155 | ............11,875,000 | ........ 12,065,471 | ..cooovverivrrrerrnernns | v (RIRYIR:I10) N U DRI PO 5.650 |...... 4432 [MN...... 10/20/2009. | 05/16/2018.
720198 AC 4 |Piedmont Operating Partnership Sr Nt........ e 13,926,750 | ... 94501 | ... 14,175,120 . e | e 104,851 | oo | v [ e 3.400 |...... 4.351 | JD....... 03/12/2014. | 06/01/2023.
720198 AD 2 | Piedmont Operating Partnership St Nt..........c.cooceneevneeneieseneenneesensnnneinenns | veverne | er | eevseeieens | eereFE | i 1,095,146 |..... 99.606 | ..coooevvnee 1,070,763 1,090,589 (1,740) [ ..o | e | e 4450 |...... 4214 |MS...... 05/12/2014. | 03/15/2024.
737446 AH 7 |Post HoldiNgs INC St NL........cviiiieiiineinieneiennseensnseeensssesssssssenssnens | eovenes | oo [ovveeinens | verenFE | i, 2,214,660 |...111.000 | ....ccoveueee 2,442,000 2,212,956 (995) [ evvvervrererrrrrirens | eeererreersirsnirenens [ reees 7.750 |...... 7.642 |MS...... 08/13/2015. | 03/15/2024.
74005P  BD 5 |Praxair INC SrNt......occoveeeeerieriecseiiseinnes ...14,975,700 |..... 92.906 13,935,915 | ............15,000,000 | ........... 14,977,280 72 TR IO IOV 3.550 |...... 3.559 | MN...... 01/29/2015. | 11/07/2042.
74005P BN 3 [Praxair INC St Nb......oovoecvociieeeieseieseiesssisssisssssssssssssssssssssssssssssssssnsss. | evviees | oo | oveevsiiens | eori TFE [ o 4,980,850 |..... 96.916 | ..cooverene 4,845,790 4,984,115 1734 | v | e | e 2.650 |...... 2.694 |FA......| oo 53,736 | ........ 132,500 | 01/29/2015. | 02/05/2025.
74005P  BQ 6 |Praxair INC SrNt.....occoeeeierierecseeieeins ....60,078,400 |...100.354 60,212,520 | ............60,000,000 | ........... 60,069,632 (GRS T4 SN NSRRI IO 3.200 |...... 3.185 | | v 805,333 | ..... 1,632,000 | 10/07/2015. | 01/30/2026.
740189 AG 0 |Precision Castparts Corp Sr Nt ....37,897,538 |..... 98.490 37,574,049 37,958,464 25971 | eveevereereniceees | e 2.500 2590 [ | oo 439,785 03/02/2016. | 01/15/2023.
740189 AK 1 |Precision Castparts Corp Sr Nt 10,983,280 |..... 99.802 .10,978,187 10,996,495 3,333 JSSSTRRIN P 1.250 |...... 1.281 .63,403 12/17/2012. | 01/15/2018.
74052B  AA 5 | Premier Health Partners Nt SEr G........coouuevviiierniineieiissssesse e LGA1513411 92.111 11,615,184 ..11,515,490 2,080 [ .o [ e [ 2911 |.... 3.983 12/21/2016. | 11/15/2026.
74052B  AB 3 [Premier Health Partners Nt Ser G..........coccvveeveerennernernceieeenseessnsssssnenneninns | evvnee | [eoverrneens | ceed TFE | i, 7,000,000 |..... 87.232 | oo 6,106,240 7,000,000 | .cooerenererrererinns [ e [ e | e 3.992 3.992 706 | e 58,217 | 08/24/2016. | 11/15/2046.
74170 AA 7 |Prime Property Fd LLC Sr Nt SerA.... ....11,500,000 |...102.616 11,800,839 | ............11,500,000 | ........... 11,500,000 | ..oovovereiinicnrernies | e e [ e [ 3.510 |...... 3.510 403,650 | 08/22/2013. | 08/22/2019.
74264*  AC 0 [PRISALHC LLC SENESEN A ...oieieriieeieeieieeneriessnseesessssessessessessssenses | envenes | o [eoverinneens | vveerneenn | cvvenenneens 7,000,000 |...101.416 7,000,000 | .cooovenerirerereeriens [ e [ e | e | s 3.750 |...... 3.750 131,250 | 04/01/2016. | 04/01/2026.
742741 AA 9 |Procter & Gamble ESOP Deb Ser A ..3,019,214 |...115.653 2,587,190 .(75,234) SRR oo 9.360 |...... 3.072 214,517 | 07/20/2011. | 01/01/2021.
74340X AN 1 [Prologis LP SENL........ovcveecveeeereeceeeeeeeeseseeseseenesssnesssnssssnssssssssssssnssssnsne | evveees | or | oveerriinns | eerrii2FE | oo 4,097,240 |...113.750 ...3,986,948 3,747,433 rererneenne(T8ABY) | o [ e [ e 7.375 | ...... 4.731 258,494 | 02/13/2012. | 10/30/2019.
74340X AU 5 [Prologis LP Co Gtd Nt........cccovvvvrrrneriiririnn. ...13,661,839 |...112.175 13,068,353 | ............11,650,000 | ........... 12,544,944 (222,684) | ..o [ e [ 6.875 |...... 4.281 800,938 |04/10/2012. | 03/15/2020.
74340X AV 3 [Prologis LP ST NL.........oocveecveeecreeeceeeseseseseesessessssssssssssnessssssssssssssssnssssnsne | evveees | oo | oveerriiens | eerii2FE | oo 2,998,950 |...101.447 | .............. 3,043,422 2,999,576 L L ST PSRN PR 2.750 |...... 2.757 67 | s 82,500 |08/08/2013. | 02/15/2019.
74340X  AX 9 |Prologis LP Sr Nt 4,975,946 |...102.029 5,101,425 4,993,303 6,190 | ovvoervirrriienns [ e | o 4.000 |...... 4133 [ | e 92,222 | ........ 200,000 | 02/10/2014. | 01/15/2018.
74340X BE 0 [Prologis LP Sr Nt 46,668,530 |...102.467 48,159,584 46,700,883 28,272 ST I 3.750 |...... 3.836 v 293,750 767,396 | 11/12/2015. | 11/01/2025.
743756 AC 2 |Prov St Joseph Health Obl Unsecured e rrren 15,000,000 ... 92.272 13,840,815 215,000,000 | v e | e | s | s 3744 |...... 3744 |AO...... | .co.... 145,080 | ..oooovvvierri 09/20/2016. | 10/01/2047.
744448 CC 3 |Public SVC CO CO 18t MG B.......ocvvrrerierceirricrieeieeiseeseeisesiesessseiseeins | eeeens [P ISR IOV 1FE| oo 3,242,430 |...107.782 3,236,104 (6,326) [ ...ocvvereeerrerins | ceerrrisenrerireeins | e 5.125 |..... 1.780 .. | 12/05/2016. | 06/01/2019.
744448 CD 1 |Public Svc Co CO 1st Mortgage Bond...........cc.oeiuueireieireiiniirneerseiseiseisenes | eveens . 2| 1FE 2,071,140 |...103.243 2,069,814 (1,326) [ ..o | e | s 3.200 |...... 2121 . | 12/05/2016. | 11/15/2020.
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744448  CK 5 |Public SVC CO CO 18t MG B........cvvrrererceirierieeieeiseesseisssisesiensseesenins | veeens [P PO IOV 1FE| oo 8,836,240 |...104.514 | .............. 8,361,096 | ...ccovnve. 8,000,000 8,823,224 | ....coovvvrrrrcrinns | e (G HVRLC) | [OR IFRRORRT DO 4.300 3.697 |MS......| coevenee 101,289 | ........ 172,000 | 03/29/2016. | 03/15/2044.
744448  CM 1 | Public SVC CO CO 1St MEG B.......cvovurvirriiriineiieeieeiiessiisesieesiesesinens | ceveees 4,948,000 |..... 92.378 4,618,910 ....5,000,000 4,948,548 BAB [ oo | e [ v 3550 |...... 3.607 | D | i 7,889 | .. 89,736 | 06/06/2016. | 06/15/2046.
74456Q BK 1 |Public Svc Elec & Gas Sr Nt... ..9,952,000 |...100.784 .10,078,440 0,000,000 9,961,142 4,300 [SSSTURRRRRINN P 3.050 |...... 3.106 O I 11/04/2014. | 11/15/2024.
74456Q BM 7 |Public SVC EleC & Gas Nt SEr K..........ouevviriviiriieeiieenseieseiessisesssssssinnees | i 5,999,674 |...100.133 6,198,257 | .. ....6,190,000 6,004,159 3,352 | v [ [ 4.050 |...... 4.233 [MN......| s 41783 | ........ 250,695 | 09/16/2015. | 05/01/2045.
74465@ AA 9 |Prudential Ins Co Amer Acting St Nt SEr.......cvvuivvmivimeeeieriierieeseeissiserienes [ v ] ....30,000,000 |...104.313 31,293,881 30,000,000 30,000,000 [ .ooverrirrereriinins | | v | e | e 4.350 |...... 4.350 [FA.....| oo 485,750 | ........ 652,500 | 02/17/2016. | 02/17/2025.
74834L AN 0 | Quest Diagnostics INC Co Gtd Ni...........ccccuviuimiiniiniiiciiciesicciescienis | v o] 19,774,384 |..118.444 21,672,883 | .ooovveenae 18,298,000 | ........... 19,603,649 | ..o | e (32,008) [ .vovvvrerrererins [ e [ e 6.950 |...... 6.316 | Jdoces | o 635,856 | ..... 1,271,711 | 10/05/2010. | 07/01/2037.
74834L  AQ 3 | Quest Diagnostics INC CO Gt Nt.........c..evereerrrerirenerierieeieeseieiiessesienins | eeeees | e | e 2FE | e 1,944,560 |...107.945 | ... ...2,158,898 2,000,000 1,950,874 975 [ v [ v [ e 5.750 |...... 5.947 | Jeveiis | v 48,236 | ........ 115,000 | 11/12/2009. | 01/30/2040.
74836 AE 3 | Questar Market ReSOUCES St NL........c..oieuiurienriieieiseseseieeeesesesins | eeeeas ] . 1,499,085 |...103.000 | ... ...1,545,000 | .. 1,500,000 1,499,928 142 | oo [ | 6.800 |...... 6.810 [MS...... | ccccoeene. 34,000 | ........ 102,000 | 04/01/2008. | 04/01/2018.
748360  AF 0 | Questar Market ReSOUCES St NL...........oivruieeuiveerierieeeseesseiserisesieseeeesesins | veeens [P PPN IOV AFE | e 1,996,440 |...104.000 | .....ccooone. 2,080,000 | ..ooovveneces 2,000,000 1,998,657 370 [ v [ e [ e 6.800 |...... 6.824 |MS......| oovrennes 45,333 | ........ 136,000 | 08/24/2009. | 03/01/2020.
751277  AQ 7 |Ralston-Purina Group Deb..........ccccouemrivimmriinriiiririiis 2,771,120 |...124.530 2,000,000 2,296,498 | ...oovvcrerneiinns | e (49,216) [ ..oovvererierii | e | e 8.625 |..... 5283 |FA.....| oo 65,167 | ........ 172,500 | 01/28/2004. | 02/15/2022.
75524R  AA 7 |RBS Citizens Financial Grp INC S& NL.........cc.vvvervvmriereerinsiisssiessssssensenssnns | voveves | oo | cevviennens | evieen2FE | i 5,073,400 |...101.217 5,000,000 5,063,685 (9,525) [ ..vovevurerrirerins | ceerneeinerinerirerins | e 4.150 |...... 3.900 |MS......| oovreenee 53,604 | ... 207,500 | 12/21/2015. | 09/28/2022.
756109 AQ 7 |Realty Income Corp SrNt... 1,527,555 |...102.111 1,500,000 1,527,437 (118) | cevereererrneienns [ e [ s 3.875 |...... 3596 |JJ....... .. | 12/13/2016. | 07/15/2024.
756109 AR 5 |Realty Income Corp SrNt... . PR 6,722,797 |...102.949 . 6,500,000 6,721,594 (1,203) [ oo | e | e 4125 |...... 3.706 |AO...... . | 12/05/2016. | 10/15/2026.
756109  AS 3 |Realty INcOme Corp St NL.......cvvuierceirieireriiseineiiensseisessensesssesssnsssesnens | oeveee | oo | eevnenieens | ereiFE | i 2,960,130 |..... 94.150 | .............2,824,485 | .............. 3,000,000 2,960,786 656 [ ..orerrercerierins [ e [ e 3.000 |...... 3.153 | WJ....... 10/04/2016. | 01/15/2027.
758202 AG 0 |Reed Elsevier Cap INC Co Gtd Ni.........ccocooivrvrireerrcennreiseressnnensessnnenesnnnens | voneeen | o [eevvseeeins | e 2FE | i, 1,014,920 |...112.379 1,000,000 1,004,114 (1,780) [ oo | e | e 8.625 |...... 8.401 | JJucess | v 39,771 | v 86,250 | 01/14/2009. | 01/15/2019.
760759  AK 6 | Republic Services Inc Co Gtd Nt.........ccovceevrereensienciienns 6,994,400 |...125.423 ..8,779,575 7,000,000 6,995,285 90 | ceveerereeereninees | e | e 6.200 |...... 6.206 |MS......| oo 144,667 | ........ 434,000 | 08/05/2010. | 03/01/2040.
760759 AR 1 | Republic SErvices INC St NE........c.covvvriieriiereeieeissiiensissseesssssssssssssnssienss | veviiee | or | evvensienns | erei@FE | covieniins 5,104,150 |..... 95.865 | ....coovvne 4,793,250 . 5,099,711 | oo | e ($439) [ o | e | e 2.900 |...... 2.661 | JJ....... 07/01/2016. | 07/01/2026.
771196  BE 1 |Roche Hidgs Inc Sr Nt virene10,150,300 |...102.363 | ... 10,236,280 0,000,000 | ..ccovrnce 10,122,291 | oo | (13,341 [ s | e | s 3.350 |...... 3.171 |MS...... 11/13/2014. | 09/30/2024.
771196 BH 4 |Roche HIAgs INC SF NL........covvvvriiririeiricisnienicneriscisssisesisnsnensenienes | ennns | oo | vevvernnne | e TFE | i 14,273,220 |..... 99.673 | oo 14,452,643 | ...........14,500,000 | ........... 14,281,691 | oo | v 136 [ s | e | s 4.000 |...... 4.091 [MN...... 11/13/2014. | 11/28/2044.
771196  BK 7 |Roche Hidgs Inc Sr Nt ....16,846,330 |..... 96.192 16,352,623 | ............17,000,000 | ........... 16,858,184 revrnene 11,854 [ s [ [ 2625 |...... 2726 |MN......| woocveenee 57,021 | ........ 314,854 |02/22/2016. | 05/15/2026.
779382 AP 5 |Rowan Companies INC CO GA Ni..........cocorvvvirieriemrierinenssnissisnssesienssnsnns | veveiee | or | evvenrienne | orenFE | o 7,593,540 |..... 94.500 | .oooverenen 6,615,000 7,362,672 | oo | v (53,801) [ ooverrerrerrrins [ v [ e 4.875 | ... 3.807 | JD.ccre | v 28,438 | ........ 341,250 |11/27/2012. | 06/01/2022.
780153 AG 7 |Royal Caribbean Cruises Ltd Sr Nt 8,510,688 |...118.000 8,584,500 8,403,118 cevrneenae(TAT02) | o [ e [ s 7.500 |...... 5.568 |AO...... | cooveuee 115,188 | ........ 545,625 |08/26/2015. | 10/15/2027.
780153 AU 6 |Royal Caribbean Cruises Ltd Hgh Yid Bd... reeeen 11,032,125 {...106.875 | ... 11,328,750 | ............10,600,000 | ........... 10,954,327 | ..ovevviririienes (49,236) [ oo | e | e 5.250 |...... 4.592 02/29/2016. | 11/15/2022.
78446@ AA 4 | SL Green Realty Com St NE.......cccoviverierineineinsiiseniienissesenessensssssssensnsnnens | eovnees | o | onsrvnenne | eerenn2FE | i 60,000,000 |...100.521 | ............ 60,312,800 | ............ 60,000,000 | ........... 60,000,000 [ ..oovvurererereerrnis | orerrnerierineinneees | oneeneniesineens | e | e 4.270 |...... 4.270 12/17/2015. | 12/17/2025.
785592 AD 8 |Sabine Pass Liquefaction Hgh YId COrp.......cccoovivminerernnnreerminersnnenssnsenes | eovenes oo [evveeinens | v 3FE | i 6,315,000 |...106.250 6,000,000 6,301,154 | ..ooiriiicies | v (IR :Z15) [ VRO PO 5.625 |...... 4.693 08/24/2016. | 04/15/2023.
785592 AH 9 | Sabine Pass Liquefaction Hgh YId COrp 1S.......ccovueveeeeecrecressiieersesecisnsienss | cevvees | v | evreerrienn | ceeene8FE | i 2,687,500 |...109.500 2,500,000 2,678,021 (9,479) [ oo | e | e 6.250 |...... 4.691 09/06/2016. | 03/15/2022.
785592 AP 1 | Sabine Pass Liquefaction Hgh YId COrp 1S.......ccccnmrvemmrrenncrennmcennennnnnnnsnnees | veveeen | oo [eervseenins | e 3FE | i 4,131,000 |...107.750 3,800,000 4,123,594 (7,406) [ ..o | e | e 5.875 |...... 4.750 09/13/2016. | 06/30/2026.
785592 AR 7 | Sabine Pass Liquefaction High Yield Corp 4,225,625 |...100.875 ..4,236,750 | .. 4,200,000 4,225,219 (A06) | evvveeererrrrrrens [ rerereererisennnenes [ s 5.000 |...... 4.924 10/26/2016. | 03/15/2027.
79546V AJ 5 | Sally HOdINGS SINE.....covviiiriiriieisiseenisenisisisssiensssssesessssssssensssssssens | overes | o | ververnnere | eerenFE | ovvirinnnne 1,038,750 |...103.875 | ....c.ccvnne. 1,038,750 | ..ovvrerees 1,000,000 1,032,123 (4,192) [ oo [ e [ s 5.750 |...... 5.064 08/25/2015. | 06/01/2022.
79546V AL 0 |Sally Holdings Sr Nt 27,732,875 |...104.000 .28,340,000 27,250,000 27,692,454 rerennenne(36,729) JSSSRRRRRRIN P 5.625 |...... 5.393 02/09/2016. | 12/01/2025.
81211K  AX 8 [ Sealed Air Corp S NL....ccvviieneerseessisessssesssssesessssessssssssssssnsens | everes | o | ververnnre | eorenFE | ovvivirnnina 2,703,575 |...103.250 | ....ccoveueee 2,622,550 | ...ccovveeee 2,540,000 2,700,131 (3,444) [ oo e [ s 5.500 |...... 4.611 12/13/2016. | 09/15/2025.
816851  AY 5 |Sempra Energy SrNE.......cocvevereicerniriiniinns ....59,950,740 |...101.014 60,608,520 60,000,000 59,955,301 4,082 [ oo | e | s 3.750 |...... 3.760 |MN......| ocveeee 287,500 | ... 2,237,500 | 11/13/2015. | 11/15/2025.
817565 CB 8 |Service Corp INtl St NE......covvvivviireirscrernsrnesssensssseessnsssensnsenes. | eovens | oo [esveninens | v 3FE | v, 9,047,625 |...104.250 | ....ocovvuuvs 8,965,500 | ....ccooennee 8,600,000 9,038,182 (9,443) [ oovvvevrrreriviens [ e [ s 5.375 |...... 4.553 |MN......| ..........59,085 | ........ 147,813 | 12/14/2016. | 05/15/2024.
832696  AK 4 | SMUCKEr JM CO SFNL.....oooocveeecveeceeeeeseeseseesesesesesseseesssssssnssssnsssssnessnnsns | eoneves | o [ evvevnrerins | eeeni2FE | i, 9,799,191 |...100.834 10,083,400 | ............ 10,000,000 9,821,622 | .ooourererercernrines | s 18,391 | covvveeverreriiens [ veerreereeresienes [ s 3.500 |...... 3.755 |MS......| ........103,056 | ........ 350,000 |10/13/2015. | 03/15/2025.
832696 AM 0 | Smucker JM Co Sr Nt 23,384,269 |...100.958 .24,457,027 24,225,000 23,419,002 28,352 ISR DO 4.250 |...... 4520 [MS...... crn303,149 | 1,029,563 | 10/13/2015. | 03/15/2035.
832696 AP 3 | Smucker JM Co Sr Nt | e | e 2FE | 3,364,236 | ..... 99.220 3,495,514 | ............ 3,523,000 3,367,515 2,862 | ovorrereernninnns | e | e 4.375 |...... 4657 |MS......| .........45,383 | ....... 154,131 | 10/13/2015. | 03/15/2045.
83379#  AC 9 [Sodexo INC Gtd SrNESer C........oouiiiiiieriiiiicnisieeessssieesieni | i o] 9,000,000 |...103.908 9,351,717 ....9,000,000 9,000,000 | ...vvevurrerrrirenies [ e [ e | e | e 3.990 |...... 3.990 [MS......| v 116,708 | ........ 359,100 |03/04/2014. | 03/04/2024.
83413U  A* 1 | Solar Capital St NL........c..ovveeeeiieesiiesieceeese e | e o] ....12,500,000 |...101.225 12,653,065 ..12,500,000 | ........... 12,500,000 | .ceouveeernerirerenees [ e [ e | v | v 5.875 |..... 5.875 |MN......| ocveeee 101,997 | ........ 734,375 | 05/11/2012. | 05/11/2017.
834423  AA 3 | Solvay FInance SrNt.........ccccviieiiiiniiininiices i 3,999,440 |...101.749 4,000,000 3,999,553 105 [ covererienrineens [ e | e 3.400 |...... 3.403 | D.ccve | i 10,578 | ........ 136,000 | 11/30/2015. | 12/03/2020.
842434 CM 2 | Southern CA Gas Co 1st Mtg 7,472,550 |...101.578 7,500,000 7,478,152 2,470 [SSSTURRRRIN PR 3.150 |...... 3.193 . .69,563 236,250 | 09/08/2014. | 09/15/2024.
842434 CQ 3 | Southern CA Gas Co 1st Mtg e . 5,776,601 |..... 96.004 | ... ..5,400,214 | .. 5,625,000 5,770,837 (5,763) [ ..oovereierieiins | e | s 2.600 2293 | Do | v 6,500 | ......... 78,000 | 07/25/2016. | 06/15/2026.
8426EP  AB 4 | Southern CO Gas Capital SrNE...........ovuuerirereeririeirerierieeeseesssssssessesienens | veeees [P PPN IOV 2FE 21,545,615 92.532 | oo 19,894,316 21,500,000 21,545,510 [RL015) ) T DO 3.950 3.938 |AO...... | covveees 254,775 | .o 09/08/2016. | 10/01/2046.
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84756N  AC 3 | Spectra Energy Pamners Nb...........cooccveerrinirnerierineeneeisesssssenisesssesssssnens | oveeen | oo | veverseeiene | eevene 2FE| s 1,497,435 |...101.578 | ..cccvvvnneee 1,523,675 | oovovvrrrnes 1,500,000 1,499,070 X A TN IR 2.950 2.987 [MS......| oovrere 11,800 | .oouvne 44,250 | 09/16/2013. | 09/25/2018.
84756N  AE 9 | Spectra Energy Pamners Nb..........ccoccoviniieiieeneisnniinsiesieeisesssssessiessennss. | s ...13,832,358 |..113.177 14,995,966 | ............13,250,000 | ........... 13,806,708 (8,523) [ ..o | e | e 5.950 |...... 5.641 |MS......| .coouu 210,233 | ... 788,375 | 12/09/2013. | 09/25/2043.
854502 AC 5 |Stanley Black & Decker Inc Co Gtd Nt ..5,993,880 |...103.182 ,190,902 5,996,765 595 | oo | seveeerenienienens | oo 3.400 |...... 3.412 .17,000 204,000 | 11/17/2011.| 12/01/2021.
857477 AN 3 | State Street Corp SrNt.......cc.coviiiiiiiiiiiciics s 5,359,953 |...100.985 ..5,372,391 5,355,260 (3,835) [ oo | e | e 3.300 |...... 3.205 [JD..ccve | v 7,315 | v 175,560 | 09/18/2015. | 12/16/2024.
857477 AT 0 | State Street Corp St NL.......cceverecrrireereceeseres e ssesensenes | oeeees ....32,955,780 |...102.376 33,784,014 K< 17225 ISR IO 3.550 |...... 3.566 |FA.......| oevenes 432,804 | ..... 1,171,500 |08/13/2015. | 08/18/2025.
85856# AA 0 |Steiner US Holdings Inc Term Ln Last Out...........ccccvuverneirerniineeenieiseneieiienns | ove ....10,000,000 |...100.000 10,000,000 | ............10,000,000 | ...........10,000,000 | ...cccceorrrerrrrmrrrrns [ eerrrrrrmreireinneis | erereireieiieiieiens | e ...10.500 |...... 8.813 |[MJSD. | .......... 56,302 | ........ 895,938 | 12/09/2015. | 12/09/2021.
85915#  AE 1 [StericyCle INC St NESEr B.......ceurveiiriericeeisiiesiesieeesseessesssesssessenssseesas | cevees ....10,000,000 |...106.205 10,620,536 | ............10,000,000 | .........10,000,000 | .....everreremrmrerereres | verirerirmrmrrrinnins | eerierirneeinninens | rerereeeseninnnnenes | e 4470 |...... 4470 |AO...... | v 94,367 | ........ 447,000 | 10/15/2010. | 10/15/2020.
863667 AN 1 | Stryker COmp SINL.....vuuiiiicircciiie et | eeeias ceeeenn 11,967,384 [...100.944 | ... 12,113,280 | .. . . 2,285 | covoeeeeeeeeeieenie | e | s 3.500 |...... 3532 [MS......| oo 123,667 | ........ 215,833 | 03/03/2016. | 03/15/2026.
86765B AG 4 [Sunoco Logistics Ptnrs Op LP Co Gt Ni.........cceueerrenernerieresceiseesenissinenns | eevvene | oo [ evevirenens | vevens 2FE| s 4,986,600 |...107.957 | ..ooceonrrnnns 5,397,860 | ..ovvvrrnens 5,000,000 4,995,053 LI T ORI IO 5.500 5.535 |FA...coo| covve 103,889 | ........ 275,000 | 02/18/2010. | 02/15/2020.
86765B AH 2 |Sunoco Logistics Ptnrs Op LP Co Gtd Nt.... ...27,970,650 |...110.915 31,056,256 28,000,000 27,973,655 A4 | [ | 6.850 |...... 6.858 |FA......| cooeee. 724578 | ... 1,918,000 |03/03/2010. | 02/15/2040.
86765B AJ 8 [Sunoco Logistics Ptnrs Op LP Co Gtd Ni..........ccevevevrenerirereneerceneensnnssrnenns | evenee [ [eovervvens | eeenn2FE | i, 3,997,920 |...105.769 | .............. 4,230,740 | oo 4,000,000 3,998,908 185 | oo [ e [ e 4.650 |...... 4.656 |FA.....| cccoreees 70,267 | ..cooue 186,000 | 07/28/2011. | 02/15/2022.
86787G  AJ 1 | SUNTIUSt BANK SUD Ni.......ovouiieiieiiciiciseiseie et | eeeens ...18,811,083 |.... 96.520 18,242,186 ..18,900,000 | ........... 18,815,824 AT42 | s | e | e 3.300 |...... 3.356 |MN......| ccocveenee 79,695 | ... 310,118 | 05/12/2016. | 05/15/2026.
867914  BK 8 | SUNTIUSt BANK SINL.......ovuiiiceiriicieieeniseeiese et nienseeens | eeeees PR 6,984,810 |..101.413 | ............. 7,098,875 | .. 7,000,000 6,987,187 P2/ ST DTSRRI P 2.900 |...... 2,947 [MS......| v 66,539 | ........ 101,500 | 02/29/2016. | 03/03/2021.
870836 AC 7 | Swiss Bank COrp-NY SUD Nt........cocuuevirineerinienernerieniseisenisssisssssenseniseesnens | ceveee | oo | eevvneninens | ereiFE | i 1,244,880 |...122.288 | .............. 1,222,878 | ..coovvvvrnes 1,000,000 1,194,046 [ ..o | e (0L K) R IR PO 7.500 |...... 4713 [ | s 34,583 | .......... 75,000 |01/17/2014. | 07/15/2025.
871829  AM 9 | SYSCO COMP ST NL.....ouiveriviciieriicirsiissiesieessesssesssssssssssssssesssssssssssssssssnssessss | vevsiee | or | svsvensienns | eeen@FE | covieniiens 5,023,500 |...107.132 5,000,000 5,006,380 (2,653) [ ..o | e | e 5.375 |..... 5.313 [MS..... | ovvrenne 77,639 | ........ 268,750 | 04/06/2009. | 03/17/2019.
871829 AN 7 | SYSCO COM Ni....oouieuieuuciisriseiseesssiisesie sttt ssensssnss. | eeeias 2,595,875 |...127.011 ..3,175,275 2,500,000 2,585,188 (1,722) [ oo | e | e 6.625 |...... 6.337 |MS......| ovrenne 47,847 | ........ 165,625 | 04/13/2009. | 03/17/2039.
871829  AY 3| SYSCO COM SINL.u..vooeivevciieiieseiiesiesssssesisssssssssssssssssssssssssssnsssssnssens | oonvses | o [evvivenniins | ceeenni2FE | civiiiniinns 9,992,100 |...106.071 10,607,130 9,992,301 146 | oo [ e [ s 4.850 |...... 4.855 |AO...... | coees 121,250 | ........ 489,042 | 09/23/2015. | 10/01/2045.
871829  AZ 0 |SYSCO COM SINL....ooiveecveiierciiceeseeessee e esssennes | ceneias 8,000,000 |...101.206 | ... 8,096,496 8,000,000 | ..coourvvncrirerirririnns [ e [ e | e | s 3.750 |...... 3.750 |AO...... | oovrennee 75,000 | ........ 302,500 |09/23/2015. | 10/01/2025.
872287 AF 4 | TCI Communications INC DED...........ccorviviiriririnriieinnineienissiseisesisnenennes | veveiee [ oo | evvenirinens [ e 1FE| oo 4,910,610 |...134.227 | ...ccovvvveas 5,369,072 4,539,571 | oo | v (43,484) [ ..o [ v [ e 7.875 |...... 5.938 |FA...cc.| v 119,000 | ........ 315,000 |08/25/2005. | 02/15/2026.
87264A AB 1 [T-Mobile USAINC HGh YId SrNL........oovuiiiiieiieeincireeiseseiesseesesiseinesiens | sevis 2,050,000 |...101.500 2,030,000 2,033,886 | ..ooovrvcrireririeniinns | e (16,114) [ oocvveveeeirerens [ e [ e 5.250 |...... 4.184 [MS......| oo 35,000 | .cooone 52,500 |02/29/2016. | 09/01/2018.
87305Q  CH 2 | TTX CO SI N ..ottt seessensenees | ereies ...17,005,465 |..... 99.824 16,970,012 | ...........17,000,000 | ........... 17,005,358 (566) | vvvevereeverriens [ e [ s 3.600 3.595 | Jducies | e 282,200 | ........ 612,000 | 11/13/2014.| 01/15/2025.
878750  AK 8 | Teco FINance INC GHA Nb..........ccoorveurieurierrcieneieneeeeeseeissseesseessssessesssssennees | e 1,991,820 |...106.191 1,996,913 866 [ ..ovvvrercererins [ e [ e 5.150 |...... 5.203 |MS......| ooceee 30,328 | ........ 103,000 | 03/05/2010. | 03/15/2020.
88031R  AA 6 | Tenaska Alabama Il Partners LP SrSeC Ni.........ccoovvuemrenninnineniciersninees | vevees e 1,129,575 |..104.726 | ... ...1,182,961 1,129,575 | oo [ v | e | e [ 6.125 |..... 6.172 [MJSD. | .covvrrrrne 192 | .. 69,187 | 10/09/2003. | 03/30/2023.
883556 AZ 5 | Thermo Fisher Scientific INC St N..........ccovverienerrrcriecneesnriiseieenesiseeseniennes | ceeene | er | eevnerieens | ereFE | i 7,984,720 |...103.351 | ..oovcveneee. 8,268,104 7,992,250 1,514 | s | e | e 3.600 |...... 3.623 |FA..ccooo| v 108,800 | ........ 288,000 | 08/09/2011. | 08/15/2021.
883556  BF 8 | Thermo Fisher Scientific INC St NL........ccoviiiirieiceesscessssnsinens | s ....19,946,000 |...104.133 20,826,600 | ............20,000,000 | ........... 19,961,067 4,633 | oo | e [ e 4150 |...... 4182 |FA......| oo 345,833 | ........ 830,000 |12/04/2013.|02/01/2024.
88643@ AP 1 |Tidewater InC Sr Nt Ser2013-B........ocvueeveeerieieeineeiesiseesenisessnessensssisens | venen | oo | oveeveeniene | vervneennnsd [ v 5,300,000 |..... 56.500 5,650,000 5,300,000 | ..evverrererrniiennens [ e | oo 4,700,000 | ..ocvrrererrereriinns [ e 5.010 |..... 5.010 [MN......| wovrenece 64,017 | ........ 501,000 |09/30/2013. | 11/15/2023.
887315 BN 8 | Time Warner Companies INC CO Gtd Nt..........cccovvvurvierrrnnineriierieeissiisniienis | veveree [ or | evveriionn | cereiFE | vt 2,795,162 |..122.299 | .....c........ 2,843,461 2,730,196 (23,628) [ ..ovevverrerrriens [ e [ e 6.625 |...... 4.746 |MN......| oo 19,682 | ........ 154,031 | 02/11/2014. | 05/15/2029.
887317 AE 5 | Time Warner Inc Co Gtd Nt ....10,298,900 |...115.434 11,543,390 | ............10,000,000 | ........... 10,270,325 (5,297) [ coonvererenerrnenins | ceerneeisneenerineeins | e 6.200 |...... 5.983 |MS......| coevenee 182,556 | ........ 620,000 | 05/21/2010. | 03/15/2040.
887317  AS 4 |Time Wamer INC St N......c.ovvvieeisereenscseeenesenssisesensssessssnssennns. | eonenes | oo [ovnneinens | oo FE | i 4,159,640 |..106.324 | .............. 4,252,940 | ... 4,000,000 4,152,791 (2,606) [ .voveerrerererree [ e [ s 5.350 |...... 5.088 [UD.coce | v 9,511 | ........ 214,000 | 02/12/2014. | 12/15/2043.
887317 AW 5 | Time Wamer INC SrNL.......cccvvrrereeriieiseeiseiiessneeenissessenssssssssssesssssssssnsnne | venves | oo | wevvvennnee | s 2FE | 1i00..22,608,700 | ... 99.440 .22,871,200 23,000,000 22,647,490 34,680 | ..o | e | e 3.600 |...... 3.812 | JJ.... ’ 11/04/2015. | 07/15/2025.
887317  AX 3 |Time Warner Inc SrNt...... ..100.109 | oo 1,001,089 | ..ovvvvnne 1,000,000 987,664 202 | oo | e [ 4.850 |...... 4931 | | i 22,364 | .......... 54,024 | 06/02/2015. | 07/15/2045.
88732 AL 2 | Time Warner Cable INC S Nt........ccccvereercererinernerieniseesseeissssenensseessenenns | vevene | or | eevvverinens | ereiFE | i 9,991,700 |...106.762 10,676,200 9,998,457 946 [ oo [ e [ e 6.750 |...... 6.761 | JJucvres | o 337,500 | ........ 675,000 | 06/16/2008. | 07/01/2018.
88732 AN 8 |Time Warner Cable INC St Nt.......ccccvvvvrviinrnrreinnisesnneisnseesensssenssenes | eovenes oo [evveeinens | verenFE | i, 5,111,600 |...123.014 | .............. 6,150,710 5,099,963 (1,930) [ coovveverrrerenreee [ errreerereniseerenens [ s 7.300 |...... TANT (e | e 182,500 | ........ 365,000 |02/03/2009. | 07/01/2038.
88732 AU 2 | Time Warner Cable INC CO Gt Nt...........coovveveeveerieiesiessiesiesesssissssssisnsnes | cevveee | v | evrvenrienns | eeeiiFE | i 6,905,990 |...116.258 | .............. 7,556,777 6,862,695 (U771 TN ISR IO 6.750 |...... 6.283 | JD....... 438,750 | 09/02/2009. | 06/15/2039.
889184 AA 5 | Toledo Hospital/The Sr Nt 11,000,000 |...109.174 .12,009,140 211,000,000 | e e | e | s | 4.982 | ... 4.982 [MN...... 548,020 |09/23/2015. | 11/15/2045.
89054X  AA 3 [Topaz Solar Farms LLC Nb........cc.cccvevuecereeseiesreeseessesessssesssssssesssessensiess | evieens | o [roveriienidh | c0in2FE | i, 5,584,172 |...104.301 5,824,358 5,584,172 | veveeeeinreennnens | eevineniiinneeinnneis | evneeesnnseinnnenn | oneeessesesnsennes | aenees 5.750 |...... 5.749 |MS...... 321,090 |02/16/2012. | 09/30/2039.
89233P  4C 7 |Toyota Motor Credit Corp MT Nt. 3,845,799 |...107.449 3,907,924 3,726,409 | ...ovovvereerrrienns | e (23,796) [ ..oovverrrirerrin | e | e 4500 |...... 3.736 |JD....... 163,665 | 07/20/2011.| 06/17/2020.
89233P  4S 2 |Toyota Motor Credit Corp Sr Nt ...12,281,561 |...107.398 11,921,145 ..11,100,000 | ........... 11,678,066 | ..eovvvevrrcrircrirns 2(133,689) [ oo [ e [ e 4.250 |...... 2870 | s | e 222,771 | .o 471,750 | 05/08/2012.| 01/11/2021.
89233P 58 1 |Toyota Motor Credit Corp MT Nt 3,993,400 |...100.019 4,000,000 3,999,959 1,374 | s v | e 2.050 |...... 2.085 |Jduoce | o 38,494 | .......... 82,000 |01/09/2012. | 01/12/2017.
893830 AS 8 | Transocean Sedco Forex Inc Sr Nt ..6,451,020 |...101.250 6,000,000 6,098,621 RUE T2 ) ) [T DU O 6.000 |...... 4577 |MS...... <err..106,000 360,000 |01/26/2012. | 03/15/2018.
893830 AY 5 | Transocean Sedco Forex Inc Co Gtd Nt 6,506,580 |..... 99.000 ...5,940,000 | .. 6,000,000 6,252,060 (57,330) [ oo | e | e 6.500 |...... 5285 |MN...... | ccovveenee 49,833 | ........ 390,000 |01/26/2012. | 11/15/2020.
893830 AZ 2 |Transocean Sedco Forex INC Co Gtd Nt..........coocverrrennreernnmeernneennneessnnnesnnenens | veveeen | oo [ eevvsneeens | orenFE | s 6,036,500 |..... 90.500 | ..ovvvnrene 4,525,000 | ..oovonrenns 5,000,000 5,980,200 (353) | cevereereernnernens [ e [ s 9.100 |...... 7.371 | D | v 20,222 | ........ 442,500 | 02/07/2012. | 12/15/2041.
89469A AC 8 |TreeHouse Foods Inc Sr Unsecured Nt ...31,700,000 |...105.000 32,550,000 31,000,000 31,635,223 | ..overircierincins | e (B4,7TT) [ v | e | e 6.000 |...... 5.646 |FA....| .c..... 702,667 | ... 1,012,667 | 01/22/2016. | 02/15/2024.
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90131H  AB 1 | 21st Century FOX AMENCA S NL......c.rverurrerreersereseeeeseessesssseeseessssnsssnnees | e [P PPN IOV 2FE| s 5,048,550 |...107.680 | .............. 5,383,995 | .............. 5,000,000 5,046,800 | ...oovvverererenrernnns | rerrneenenene(TT8) [ o | v | v 5.400 5.334 |AO...... | coovverne. 67,500 | ........ 270,000 | 01/23/2014. | 10/01/2043.
90131H AP 0 |21st Century Fox America Sr Nt 7,653,281 |...110.528 8,289,578 | ........cc.... 7,500,000 7,608,518 | ...covvvererieriinns | crereceen(26,577) [ oo | e | s 5.650 |...... 5.206 |FA......| oo 160,083 | ........ 423,750 | 04/06/2015. | 08/15/2020.
90131H  BQ 7 |21st Century Fox America Sr Nt 23,021,161 |...118.277 .23,655,360 20,000,000 22,918,489 ceereereeessnenen | e 6.150 |...... 5.090 veren 464,667 230,000 |04/06/2015. | 02/15/2041.
902494  AX 1 | TySON FOOOS INC ST NL......oouiveeiiiciiiscieiese s ....19,055,468 |...101.879 19,229,737 | cooovvvennne 18,875,000 | ........... 19,019,367 | .oevvvvveirererienns v (15 AT3) | oo [ [ s 3.950 |...... 3.833 |FA..coooo| oo 281,657 | ........ 745,563 | 09/02/2014. | 08/15/2024.
902494  AY 9 | TySON FOOOS INC SINL......ouuiveiiicrirriiceiesiseriesieseees e ...17,123,270 |...103.688 16,590,000 | ............16,000,000 | ........... 17,105,869 | .ooovvvevrecrirerernces | eevnerreen(14,559) [ oo | e | s 5.150 |...... 4.697 |FA.....| s 311,289 | ... 566,500 |05/16/2016. | 08/15/2044.
90261X  HK 1 |Swiss Bank Corp-NY Sr Nt ] 9,962,800 |..... 99.591 9,959,060 9,974,695 | ....covvveviernnienns | v T80 [ | e 2.350 |...... 2432 [MS...... | v 62,014 | ........ 235,000 | 05/27/2015. | 03/26/2020.
90265E AG 5 |UDRInc Co Gtd Nt S PTOOORPOPPSORTRTOTRTOROPIN BTPPON | e | e 2FE | 9,032,525 |...107.122 ..9,105,336 8,801,407 | ...vvvvvvvercrrenvnens | eerreened(B7,829) [ o | v | v 4625 ... 3.842 | | v 186,734 | ........ 393,125 |05/08/2012. | 01/10/2022.
90265E  AK 6 [UDRING S NE.....oouiiiiiiiiicicieciciesi s ssssisssinnns | soiias ] 3,990,800 |...102.359 | ... ..4,094,372 | .. 3,991,816 | ooeoevcrereeienns | e 79T [ s | e | e 4.000 |...... 4.028 |AO...... | oo 40,000 | ........ 164,000 | 09/15/2015. | 10/01/2025.
904764  AQ 0 |Unilever Cap COrp St NE........cuuuieuirierieriseesreissise e ssessesssssenns | eeeens | e | el IFE | s 23,724,720 |..101.012 | ...coouce. 24,242,856 24,000,000 23,886,704 50,192 | oo | cevve 2.200 |...... 2424 |MS......| v 168,667 | ........ 528,000 |09/03/2013. | 03/06/2019.
907818 DT 2 | Union Pacific COMP ST NL.......cuuriiuiiriiiiriieieeie st sssissisens | eeeins ] 7,695,800 |...110.812 7,000,000 7,683,071 | .o [ v (12,729) [ oo | e | e 4821 |..... 4213 [FA..| 140,613 | ........ 337,470 |01/08/2016. | 02/01/2044.
907818 DY 1 | Union Pacific COMP Ni.......cceueveurririrrireiieriseieeienieesesssessessssessesssssssenssenes | eveens [P OO VPO | =3 IO 6,131,031 |...101.629 6,125,000 6,129,747 (508) | veveeeerreeriene [ e 3.250 3.239 [ Jdovres | o 91,790 | ........ 199,063 | 08/11/2014. | 01/15/2025.
907818  EM 6 | Union Pacific COMP ST NL.......couiiiririirieiseiseieeie st ssissssens | eeeens . 1,593,918 |..... 93.347 1,700,000 1,593,964 46 | oo | s [ s 3.799 |...... 4.139 |AO...... 12/22/2016. | 10/01/2051.
90783R  AA 2 |Union Pacific RR PTC Ser 2002-1 IO IO [P I 4 ... 1= [ 2,372,334 |...108.007 | ... . . 2,059,192 2,244,514 (V2570 | SRR NIRRT DO 6.061 |...... 2.010 | W....... 05/30/2013. | 01/17/2023.
90964* AG 0 |United Bottling Mgt Co LLC SrNESEr A........ceuuevmrereeereeiseineiiesissesseesseins | sevee [P0 PPN IO 27| s 10,000,000 |..... 99.571 | oo 9,957,146 | ...c..oncc. 10,000,000 | .....cvenee 10,000,000 | .coouverrrrerierenens [ eernerrnnnineieniees | e | v | oo 3.990 |...... 3.990 | JD....... 12/21/2016. | 12/21/2026.
90964*  AH 8 |United Bottling Mgt Co LLC St Nt Ser B........ccvivuurinrieeieieineriserieseiscsienins | ceve [P0 USRI R 8,000,000 |..... 97.735 8,000,000 8,000,000 | ..ooouvererirerirrernns [ e [ e | e | s 4.240 |...... 4.240 |JD....... 12/21/2016. | 12/21/2031.
90982P  AA 5 [United Cities Gas CO Nt SEI A........ccuuireiiriirinceeiesiesiesiseesssisssssensenes | seeies o] 1,041,000 |...109.775 ...1,097,750 1,000,000 1,023,115 (1,870) [ oo | e | e 6.670 |...... 6.328 | JD....... 01/16/2003. | 12/15/2025.
91019P  CS 9 [UDRING ST NE...ouvirririeiiiiniieeienieie et essessssssssesienes | srvenes e | 2FE | 9,463,475 |..103.299 | .............. 8,780,398 . 8,752,531 | oo | i (174,151) | oo [ e [ s 4.250 |...... 2.107 |JD....... 10/05/2012. | 06/01/2018.
911312 AZ 9 |United Parcel Service Sr Nt IO o] . rerenenn 13,381,605 ... 92.182 | ... 12,444,503 | .. 3,500,000 | ..ccovone 13,382,000 395 [ e [ e [ e 3.400 |...... 3.447 |MN...... 10/19/2016. | 11/15/2046.
91159H  HK 9 [US BANCOMP SUD Ni....oooiveiiieiieiieiiiesieiiseise s ssessssssssnssns | soeees | e |l IFE | 29,758,279 |...101.907 | ............ 30,111,539 29,548,000 29,731,653 (20,440) [ ..o [ e [ e 3.600 3.507 |MS...... 09/11/2015. | 09/11/2024.
91159H  HM 5 [US Bancorp SUb Nt MTN........cciuiirireineierierineeseeissisessessessssesssssesssnsees | eeenes o] 1,498,845 | ..... 97.356 1,500,000 1,498,914 (61T SOOI DRSSPI FOOOON 3.100 |...... 3.109 |AO...... 04/21/2016. | 04/27/2026.
913017  BP 3 | United Technologies Corp St NL.........c.veureeiieriieeienieriseeriessiessenisnises | oveees | e |l IFE | 3,880,159 |...127.209 3,000,000 3,821,874 (23,161) [ oo [ e [ e 6.125 |...... 4.183 |JJ....... 05/19/2014. | 07/15/2038.
913017 BT 5 | United Technologies Corp St NL.........cuuverireeerieireeieeseeeiesiessessseenes | eeeens 7,084,115 |...107.040 6,500,000 7,060,572 (12,978) [ o [ e [ e 4.500 |...... 3.954 | JD....... 07/08/2015. | 06/01/2042.
91324P  BZ 4 |UnitedHealth Group INC ST NL.......ccovuiriiiriieieieiseieerseesesese e | erene e . T 9,128,930 |..... 99.444 | ... ...8,949,951 | .. 9,000,000 9,080,563 (11,024) [ e | e | e 2.750 2.591 [FAoo| s 93,500 | ........ 247,500 | 10/22/2012. | 02/15/2023.
91324P  CD 2 |UnitedHealth Group INC S&NL.........cvuurierireiierineieiieseeesessssisessessesesennas | seviee | e | e AFE | s 10,850,840 |...102.052 | ............ 11,225,676 | ...cccveneee 11,000,000 | ...oveeee 10,861,222 2,813 | oo | e | e 4.250 |...... 4.331 [MS...... | cees 137,653 | ........ 467,500 | 02/25/2013. | 03/15/2043.
91324P  CV 2 |UnitedHealth Group INC ST NL.......ccoviririieriieisieiseeerseesesisesssssssssnsseses | erenes e ...18,977,226 | ..... 98.630 18,739,719 ..19,000,000 | ........... 18,979,155 1,929 | o | s [ e 3.100 |...... 3114 [MS......| oo 173,428 | ........ 327,222 | 02/23/2016. | 03/15/2026.
92343V BR 4 [Verizon Communications INC SFNL..........ovuurvimrieeeriierieeenissisessensesenennas | cevees | e | e 2FE | 4,347,040 |...110.574 4,422,972 | .. ....4,000,000 4,256,197 | coooevereerrrineinenes | s (32,724) [ oo [ e [ e 5.150 |...... 4.049 [MS...... | oot 60,656 | ........ 206,000 | 02/07/2014. | 09/15/2023.
92343V BT 0 [Verizon Communications INC SF NL..........cvuuevirriieineiiniiierrineiienseseiennns | covees o] ....38,792,850 |...124.898 41,216,241 33,000,000 38,537,618 rerereeeee(92,123) | e [ [ 6.550 |...... 5.361 |MS......| .coo.ud 636,442 | ..... 2,161,500 | 01/22/2014. | 09/15/2043.
92553P AT 9 [VIaCOM INC ST NE.....oouiieiiecrieeiieeseis et sssssnsenes | anisas ] ....11,523,936 |...100.080 11,208,904 | ............ 11,200,000 | ...ocvenee 11,452,176 | oo rererneenne(B1,851) | o [ [ 4.250 |...... 3.859 |MS......| coevenee 158,667 | ........ 476,000 | 08/27/2014.| 09/01/2023.
92553P AU 6 [VIaCOM INC ST NE......oouiiiiciieiecssiissiesiesseississsissssesssenssssssssssssssensssnnes | sosiens | oo [ eovseiiennes | connFE | e 24,838,250 | ... 98.000 24,500,025 25,000,000 24,846,359 2,343 | o [ | 5.850 |...... 5.896 [MS...... | oo 487,500 | ..... 1,462,500 | 08/12/2013. | 09/01/2043.
92553P  AX 0 |Viacom Inc Sr Nt ..8,076,640 |..... 97.052 8,000,000 8,058,820 (6,657) JSSSTRRRRRIN B 3.875 |...... 3.758 O 310,000 |04/14/2014. | 04/01/2024.
927804 FA 7 |Virginia Elec & Pwr Co Sr Nt Ser B o e [ ennl2FE | 4,029,200 |...123.201 4,000,000 4,024,837 ({2515 [T IUOOPRROTR POPOP 6.000 |...... 5.945 [ | e 110,667 | ........ 240,000 | 01/27/2009. | 01/15/2036.
927804  FP 4 |Virginia EIeC & PWF CO ST NL.......couiiiiierierieceseeiesisesiesieeeseesessesssenssenens | eeeees | e | e 2FE | 5,497,360 |...108.558 5,500,000 5,497,509 L [SURTRRNUN ISTRRTRRRION IOV 4.650 |...... 4.653 |FA....c.| oo 96,617 | ........ 255,750 | 08/12/2013. | 08/15/2043.
92826C  AD 4 | ViSAINC ST ..ot | v e |l TFE | 3,487,190 |...100.439 ..3,515,351 | .. 3,500,000 3,488,352 1108 | o | v [ e 3.150 |...... 3193 [UDui | v 5,206 | ........ 110,250 | 12/09/2015. | 12/14/2025.
92826C AE 2 |VisaInc SrNt ....11,435,380 |...104.698 11,516,813 | .cccooeavv 11,000,000 | ....ceeee 11,434,522 (858) | evvreerrrrarernens [ e [ s 4.150 |...... 3.849 | JD.ccve | v 21,557 | oo 228,250 | 12/07/2016. | 12/14/2035.
92826C AF 9 |VisaInc SrNt 26,280,200 |...105.551 .26,387,850 25,000,000 26,263,152 reeerennnnn(17,062) SRR IO 4.300 |...... 4.001 [JD....... | .........50,764 | ... 1,075,000 |03/28/2016. | 12/14/2045.
92890H AD 4 |WEA Fin LLC/Westfield Sr Nt......... ....13,453,005 |..... 98.847 13,273,121 | oo 13,428,000 | ........... 13,452,062 (A24) | covooeenrinens [ e [ s 4.750 |...... 4738 |MS......| .......184,262 | ........ 637,830 | 09/11/2014.| 09/17/2044.
92927K  B@ 0 | WABCO Holdings INC SrNESEr E.....oouevneviiiieiiescsiseiieiies ....15,546,900 |..... 95.589 14,576,983 | ............ 15,249,650 | ........... 15,249,650 | ...cvvvvurvirerriienies [ e | e | e (297,250) | ...... 1.200 |...... 1.200 11/15/2016. | 11/15/2026.
92979@ AB 8 |Wacker Chemical Corp Sr Nt Ser B ....21,000,000 |...101.880 21,394,782 21,000,000 21,000,000 [ .ooovvrrerrereerrnins | eeverrerienineenenes | enerrerieneneene | e | e 3490 |...... 3.490 04/23/2013. | 04/23/2020.
931142 CB 7 |Wal-Mart Stores Inc Bd ...10,230,770 |...119.603 13,156,297 | ............11,000,000 | ........... 10,352,824 | ..o | i 18,963 | ovvveveerienriins | ceveieeeiieeniieenies [ e 5250 |...... 5769 |MS......| .......192,500 | ........ 577,500 | 04/23/2009. | 09/01/2035.
931142 CM 3 |Wal-Mart Stores Inc Sr N ..6,979,210 |...131.819 ,227,358 6,981,987 399 et | e 6.200 |...... 6.222 434,000 | 04/08/2008. | 04/15/2038.
931142 DB 6 |Wal-Mart Stores Inc SrNt... e ...10,185,400 |...124.360 12,435,960 | ............10,000,000 | ........... 10,169,105 [RIVZA ) SRR ISR IO 5.625 |..... 5498 |AO..... | ... 118,750 | ........ 562,500 |04/21/2011. | 04/15/2041.
931142 DK 6 |Wal-Mart Stores INC St NE.........ccvucverereriieiierieeeeeieise et enssssssensens | veeees [P OO VPO | = ISR 6,515,820 |...112.134 6,491,501 (9,308) [ ..vovvureeerrerins | eeereresernnenierins | v 4.750 |...... 4.235 |AO...... | cee..... 70,458 | ... 285,000 | 05/20/2014. | 10/02/2043.
931427 AP 3 | Walgreens Boots Alliance Sr Nt.... SRRSO IO e 5,983,500 |..... 99.339 5,984,747 1247 | e | o | s 3.100 |...... 3144 |JD..ccco. | oo 15,500 | o 93,000 | 05/26/2016. | 06/01/2023.
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931427  AQ 1 |Walgreens Boots AlIANCE ST NL.........cccuucrierereeieriieieiierseeieeeseessssssenienne | vevene | on | eevenerinens | e 2FE| s 4,987,400 |..... 98.160 | ..ovvvvrenee 4,908,005 | ....cccoeeuue 5,000,000 4,988,024 (4.5 R ORI PO 3450 |...... 3.480 | Do | i 14,375 | oo 86,250 | 05/26/2016. | 06/01/2026.
940663 AA 5 | Washington University Nt 7,500,000 |..... 95.911 7,500,000 7,500,000 | ..o [ e [ | e | s 3790 |...... 3.790 |AO...... | coovveene. 60,008 | ... 284,250 | 04/22/2015. | 10/15/2055.
941063 AQ 2 |Waste Management Inc Co Gtd Nt ..2,773,400 |...107.867 696,680 2,500,000 2,654,914 | oo | crerennn(34,504) [ oo | e | s 4.600 |...... 3.005 . \ 115,000 | 05/31/2013. | 03/01/2021.
94106L  AS 8 | Waste Management Inc Co Gtd Nt. 5,286,600 |...105.323 ..5,266,135 | .. 5,000,000 5,048,695 | ....cooovvrverieriiinns [ crerneenn(38,386) [ oo | e | s 6.100 |...... 5252 |MS...... | v 89,806 | ........ 305,000 |09/23/2009. | 03/15/2018.
94106L AV 1 |Waste Management INC CO Gt Nt...........orverrrermrrernrrernnreseressneesnsessnneenns | coveees ....15,055,020 |...125.194 15,023,304 | ....ccoouuee 12,000,000 | .....cevee 14,895,740 | .coovvevvrvcrirerrnees | corneeeed TLTTT) [ | e | e 6.125 |...... 4437 [MN...... | oo 63,292 | ........ 735,000 |09/10/2014. | 11/30/2039.
94106L AW 9 | Waste Management INC CO Gt Nt...........ccuuererririeineieiiniienieeiseseisssienens | eveens ...21,447,755 |...107.797 21,559,480 20,000,000 20,578,765 | ..ovvvcrierereciinrins | errreen(151,902) | oo [ e [ v 4750 |...... 3.857 | Do | i 2,639 | ........ 950,000 |08/31/2010. | 06/30/2020.
94106L BC 2 |Waste Management INC St NL..........ccc.iivivemrierieciseseiesseesessessssssssssenss | eneees ....40,606,955 |..... 98.967 40,576,593 | ............41,000,000 | ........... 40,623,592 | ..o | e 7T | s [ e [ s 4.100 |...... 4.152 [MS......| v 560,333 | ..... 1,599,000 |06/30/2016. | 03/01/2045.
942683  AE 3 | Watson Pharmaceuticals INC St NL..........c.ovvuiimciiniinrieeseseiiesieeseesssies | eeeens ...22,459,538 |...109.253 | ... 20,998,407 | .. . 20,495,533 | ..coveieriiniinnies | eereeenn(458,418) | s [ [ 6.125 | ..... 3.452 |FA oo | oo 444729 | ... 1,177,225 | 11/14/2012. | 08/15/2019.
948741  AH 6 |Weingarten Realty IV S&NL.........coouivreriieiericiieniseeieeiseiseesesssssssessensnees | vevene | on | eevenerinens | e 2FE| s 6,496,395 | ..... 99.713 | oo 6,481,332 | ..ovvvrnnens 6,500,000 6,497,755 382 [ e [ e [ e 3.375 3.382 |[MS......| oo 64,594 | ........ 219,375 | 10/03/2012. | 10/15/2022.
948741  AJ 2 |Weingarten Realty INV St NE.......co.uriiriiceieceieeieseeseeseeseiensieseies | cereees ....19,905,600 |..... 99.585 19,916,900 8,742 | oo | e [ s 3.500 |...... 3556 |AO...... | woeeee. 147,778 | ........ 700,000 |03/19/2013. | 04/15/2023.
948741 AL 7 |Weingarten Realty IV SrNL.........ocvuerimreriiiiniceeiseseesssessessssessseiens | eveees ...16,973,200 |..... 99.757 16,958,656 | .. . ...16,987,500 8,908 | ..oouvirrercerinns | cerrene 3.850 |...... 3.858 |JD..ccve. | v 54542 | ... 596,750 |08/02/2016. | 06/01/2025.
948741  AM 5 |Weingarten Realty IV SrN.........cccoiiiiiiiiiecesccscesssissiens | e 3,966,200 |..... 94.338 3,773,528 | oo 4,000,000 3,967,322 1,122 [ | e | e 3.250 |...... 3.350 | FA..cooo| i 50,556 | ..oovvrnreririreinne 08/02/2016. | 08/15/2026.
94974B  GQ 7 [Wells Fargo & Co SUD Ni.......ccoovuueiurmrireeiriicireieriseeceissisesiessessseesesins | cevees ....25,305,690 |...102.712 | ... 26,191,586 25,500,000 25,308,986 2,939 | oo | e | e 4.900 |...... 4.949 |MN......| coeees 152,717 ,249,500 | 11/09/2015. | 11/17/2045.
94974B  GT 1 |Wells Fargo & Co MT SUD Nb........covurveeceeecrevieesieseeeeeesesseessessssssssesesnsens | enveeee | oo | eovervienne | ceed TFE | i 17,579,584 | ..... 95.705 | .ovoonene 16,844,150 | ............ 17,600,000 | ........... 17,579,768 184 | oo [ e [ e 4.400 |...... 4407 |ID.coee | v 36,569 | ........ 387,200 |06/07/2016. | 06/14/2046.
96188# AA 6 [WETT Holdings LLC SrSEC Nb.......ouvveeiveciieriesieeiseessesiessesssssssssessienns | cvvens ....11,466,667 |...102.854 11,793,884 | ..cooeee 11,466,667 | .ooeeeet 11,466,667 | ..o | v | vevierineeinnsinnns | vevereeesnenssssnenes | e 4.310 |...... 4.334 |MJSD. | ..o, 1,373 | s 494,213 | 12/18/2014. | 12/18/2024.
963320 AR 7 | WHIrlpoOl COP ST NL......cuvuuiiuiiieiieireieeeiesiiessesisse et esssse st seissessssssenss | eeeeas ...17,235,652 |...103.742 17,221,205 LAT57,928 | s | e (60,610 [ .ovvvvrercereerns [ eererreeieeirneeiinns [ e 4.000 |...... 3.464 |MS......| cooeees 221,333 | ....... 664,000 | 02/16/2016. | 03/01/2024.
966244  AA 3 | Whitewave FOOAS CO St Nt.......oocvireiieririireninnrerienescesssissssenssensenenes | veveee | on | evveveninens | orenFE | s 5,986,500 |...109.500 | .............. 6,241,500 5,924,430 | ..ooovvverrernriinns | e (33,510) [ .oovevrerrerieins [ v [ e 5.375 |..... 4.587 |AO...... | v 76,594 | ........ 306,375 | 10/28/2015. | 10/01/2022.
96950F  AF 1 [ Williams Partners LP St NE.........oovvveriiereieeeeiseieeseeeseeesseseseeseseesesesss | eeeenns ...17,982,750 |...106.739 | ... 19,319,777 | .. ..18,100,000 | ........... 17,998,696 1871 [ e | e | e 6.300 |...... 6.346 |AO...... | cocveues 240,730 | ..... 1,140,300 |07/09/2010. | 04/15/2040.
96950H AD 2 | Williams Partners LP St NL.........ccocouevveierveeniieesisesiesssisssssssssssssssessssssnss | veees | v | covviiennss | evvens 2FE| v 7,976,080 |...100.391 | .....co...ce. 7,027,342 | .o 7,000,000 7,014,382 | oo [ e (168,090) | vevevevnererieens [ rererererrrieninenes [ e 7.250 |...... 4753 |FA...c| v 211,458 | ... 507,500 |06/30/2010. | 02/01/2017.
976656 CG 1 | Wisconsin Electric POWEr CO SINL..........cvuueireerieeiierieeisessesieeisensesiseens | veeens 3,975,040 |...102.519 4,000,000 3,976,265 A48 | e [ s [ 4.250 |...... 4.287 |ID.cccee | v 14,167 | ........ 170,000 | 05/12/2014. | 06/01/2044.
976657 AL 0 | Wisconsin Energy Corp St NL.......c..oceiverrinerivcrierinrenssiesnrnssienienesseessssinnnes | veveee | or | evveverivens | erenFE | i 1,024,580 |...101.913 ..1,019,131 1,022,765 (1,815) [ oo | s 3.550 |...... 3.240 [ Do | v 1578 | . 35,500 | 03/09/2016. | 06/15/2025.
976826  BK 2 | WisCONSIN PWI & Lt CO SINL.....oouieeieieiieceieeeisece e essessnsens | ceveees 9,991,400 |...100.777 10,077,730 9,991,751 L0 [T USRI PO 4.100 |...... 4.105 [AO...... | v 86,556 | ........ 410,000 | 10/06/2014. | 10/15/2044.
98212B  AD 5 [WPX ENErGY INC ST NE.....ouiiriviiicireriirenieee s LS. [ [ | v bFE| e 2,948,890 |...102.500 | ....ccoceuuee 2,934,575 | .. 2,923,173 (9,503) [ covveerrerererree [ rerrreerereriseerenens [ s 6.000 |...... 5516 [Jdoeee | v 79,210 | ........ 171,780 | 04/16/2014. | 01/15/2022.
98389B AR 1 [Xcel ENergy INC St NL........ccvvrveeeeecrsvieesiesseseeeesessessisessesssssesesssssssssssenses | evieens | o [roveriveres | eeriin2FE | o, 9,061,650 |...100.027 | ..............9,002,466 | .............. 9,000,000 9,057,171 (AAT9) [ oo | e | s 3.300 |...... 3.213 | D | i 24,750 | ........ 297,000 | 03/03/2016. | 06/01/2025.
98389B AT 7 | XCEl ENErgY INC S NL.. .ottt sssesssissnssssses | erenes 6,498,245 | ..... 99.592 6,500,000 6,498,245 | ......coiiviiirenis | e e [ e [ 2.600 |...... 2,606 |MS...... 11/28/2016. | 03/15/2022.
988498  AC 5 | YUM Brands INC ST NL.......ccoiiriiriierieeireeiseissenisssiesiesssseessssssssssessessnsenee | vevene | oo | eevensnnens | oo AFE | e 3,306,990 |...104.500 3,000,000 3,052,815 | oo | cereerenn(A1,865) [ oo | e | e 6.250 |...... 4724 |MS...... 01/12/2010. | 03/15/2018.
988498  AF 8 | YUM Brands INC ST NL........curiuiiniiiiririieieie e | eveens ...105.750 1,002,638 | ...ooovverrrrerrerres | vrrirerirenne(890) | o [ [ s 5.300 |...... 5.194 |MS...... \ 09/29/2009. | 09/15/2019.
98934K  AB 6 |Zeneca WlMINGton Gd DED...........ccccurrverreereeenreeneeeseessssessssesesssssssesenns. | eevenns ..121.703 544151 | s | (B, 179) e [ e [ 7.000 |...... 5442 |MN......| covererns 2 35,000 |02/25/2004. | 11/15/2023.
008916  AC 2 |AGrum INC SINL......cviiiiirriirernsereessissnsssnssssesensssssessssssssssnes | eonens | oo [ovsveeinens | oo FE | v 4,070,528 |..122.775 3,914,152 | oo | eeereeee(27,303) [ e [ v | v 7.800 |...... 6.284 |FA....[ .. 114,400 | ........ 274,560 | 03/02/2010. | 02/01/2027.
008916  AH 1 | Agrium Inc Sr Nt ..9,756,871 |...108.056 8,955,783 | ...vvvrvreeerreennnens | wereee(147,015) [ oo | e | e 6.750 |...... 4811 [JJ.... 582,863 |09/28/2011. | 01/15/2019.
012873  AK 1 |Alberta Energy Co Ltd SrNL.......coviviiieienecesesnnsesssnssensssseensssnnes | eovens [ oo [evvveinens | verenFE | i, 5,378,805 |...115.243 ...5,185,953 5,214,225 | ..o | e (29,846) [ o [ | e 7.375 |...... 5.768 | MN...... 331,875 |07/23/2010. | 11/01/2031.
067901  AH 1 | Barrick GOld COMp SINL.......c.rveureerereiieeeseeesseeeseeessssess s ssessssesssessnees LG12,477,544 97.400 12,174,975 | ............12,500,000 | ........... 12,480,083 | ......ccoevmrerrmrrenns | crvrrrrinrirenn 373 | coveirierirenieni | e 5.250 5.261 |AO..cco. | v 164,063 | ........ 656,250 | 06/14/2012. | 04/01/2042.
136375 BT 8 | Canadian Natl RR Co Nt ....11,865,720 |...107.543 12,905,172 | ............12,000,000 | ........... 11,964,362 | ...ocooveiivrvrirvinns | correeeen 15,108 [ s [ | e 5.550 |...... 5698 [MS.....| ccoeuee 222,000 | ........ 666,000 | 02/18/2009. | 03/01/2019.
136375 CD 2 |Canadian Natl RR Co Sr Nt ....16,816,400 |...100.458 17,077,894 116,850,993 | ...cooivvereeiieries | e 16,489 | s [ 2.950 |...... 3.076 501,500 |11/04/2014. | 11/21/2024.
13645R AP 9 |Canadian Pacific Railway Sr Nt 11,205,110 |...107.435 11,817,872 1,114,739 (20,014) [ oo | e | e 4500 |...... 4.268 495,000 | 01/10/2012. | 01/15/2022.
13645R  AQ 7 [Canadian Pacific Railway St Nt........ccccouvrmrrnerneenersneenneenenseesessssnnenes | evnnee | [eoverrneens | oo 2FE | s 6,830,880 |...120.170 8,411,928 6,843,856 YT IR DRI PO 5.750 |...... 5.922 |Jdees | v 185,597 | ........ 402,500 | 11/28/2011.| 01/15/2042.
292505 AG 9 |EnCana Corp Nt ....10,774,000 |...108.076 10,807,600 | ............10,000,000 | ........... 10,704,571 | oo | e (16,510 [ vovoeverrrerenrins | i | e 6.500 |...... 5911 |FA.oo| v 270,833 | ........ 650,000 | 03/28/2012. | 02/01/2038.
292505 AJ 3 |ENCana Corp SINL.....o.oocveeceeeeceeeceesecseeeesissesessnsssnesessessssesssssessssnesenne | LSurs | oo [evviveniins | eeen 2FE | i 4,322,637 |..100.718 | ..ovvvruvrnnn 4,330,874 | .. . 4,314,837 (V2013 RN ISR IR 3.900 |...... 3.822 |MN......| wovrernee 21,428 | ... 167,700 | 12/18/2013. | 11/15/2021.
29250N  AB 1 |Enbridge Inc SrNt.................. 5,846,040 |...101.027 6,061,638 | .........cc.. 6,000,000 5,994,843 20,290 | oo [ | e 5.600 |...... 5.958 |AO...... | oovrennes 84,000 | ........ 336,000 |10/03/2007. | 04/01/2017.
448055 AD 5 |Husky Energy Inc Sr Nt 23,637,682 |...118.812 .25,823,853 21,735,000 23,435,281 (40,087) [ oo [ e [ 6.800 |...... 6.128 435,183 477,980 | 02/17/2011.| 09/15/2037.
53278L  A# 4 | Linamar COmp ST NE.......iiiiiiriisiee et ....10,000,000 |...101.931 | ... 10,193,052 | ............ 10,000,000 | ........... 10,000,000 | ..ocvovurvereriirenies [ e | e | s | s 5310 |..... 5310 [ | v 234525 | ... 531,000 |07/22/2010. | 07/22/2017.
683715 AA 4 | Open Text Corp ST NE........ooirrrrerreereeenneresnnrsnnnesssesssnnesssnsssnnssssssssnnnees | soeeees | A | ceornerins | 000 3FE | s 17,979,750 |...104.500 | ............ 18,496,500 | ............ 17,700,000 | ........... 17,924,968 | ....cvonvveverrerrenes | s (20,838) [ ..ovevererrriiries | v 5.625 |...... 5.374 | | v 459,094 | ........ 995,625 | 10/22/2015. | 01/15/2023.
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698900 AG 2 |ENCANA COMP S NL....oouieeciecieeciieiicieese st | envens [P PPN IOV 3FE| s 5,674,100 |...112.236 | .....coo..c.. 5,611,800 | ..cococeeeen. 5,000,000 5,574,401 | oooovevicrernerinns | e (23,487 [ oo [ e [ e 7.200 |...... 6.018 |MN......| wovvvnee 60,000 | ........ 360,000 |03/28/2012. | 11/01/2031.
73755L  AK 3 | Potash Corp Saskatchewan Inc Sr Nt 8,802,696 |...107.960 8,100,000 8,760,860 | .....ooovrverrrriienies | e (14,081) [ oo | v | e 5625 |..... 5.034 | Do | o 37,969 | ........ 455,625 | 11/05/2013. | 12/01/2040.
73755L  AM 9 | Potash Corp Saskatchewan Inc Sr Nt 2,332,825 |..... 94.292 2,500,000 2,352,595 . ..14,953 [SSSTURRRRRINN P 3.000 |...... 3.841 .. 09/01/2015. | 04/01/2025.
775109  AY 7 |Rogers Communications Inc Sr Nt 3,101,160 |...104.432 ..3,132,945 3,000,000 3,076,960 (9,425) [ ..o | e | s 4.100 |...... 3.667 |AO...... 06/17/2014. | 10/01/2023.
775109  AZ 4 |Rogers Communications INC St NE.........c.ccvvvvvevieriecinseiensiienssssseniesssssinnss | veveee | A ] cviveriiies [ 00 FE | i 8,197,200 |...110.329 | .....c....cc.. 8,274,660 ....7,500,000 8,166,243 | ....ovvverrerrnrennns | e (11,353) [ oo | e | e 5.450 |...... 4.853 |AO...... 04/14/2014. | 10/01/2043.
775109 BB 6 |Rogers Communications Inc Sr Nt ...10,915,410 |...106.970 11,766,711 | .. ..11,000,000 | .....co.e 10,919,177 | v [ e 1,366 | s v | e 5.000 |...... 5.050 |MS...... 03/03/2014. | 03/15/2044.
775109  BF 7 |Rogers Communications Inc Sr Nt 28,733,440 |..... 94.205 28,732,586 30,500,000 28,743,868 | ....coovveerencreinis | verrerrn 10,428 | s [ v [ 2.900 3.598 | MN...... 12/02/2016. | 11/15/2026.
878742 AW 5 | Teck Cominco Ltd Co Gtd Nt.........cccccveviiiinriiciniicciieiisnicssicenieeiscnisnenns | LS [ | e [ 4FE ] 1,049,400 |..... 96.368 | ... 1,060,048 | .............. 1,100,000 1,049,400 | ...covvvvvnrrncrrnrrne | e (621) | 97,772 | oo [ e 6.250 |...... 5.918 | JJoes | i 31,701 | ..........68,750 | 07/25/2011. | 07/15/2041.
89346D AC 1 |Transalta Corp SrNE......oo.ooevveeerveeeerieeereeeereeeeseesesesnesesennsessnessssnsssssnssesnnsees | ESues [ | vovviivenis | i 2FE | o 12,125,740 |...104.171 | .cocccvvenee 11,458,821 | ..ooovveneee 11,000,000 | .....ceee 11,226,916 | .ceovveverncrrerrnees | rereeene(153,607) [ oo | e | e 6.900 |...... 5.318 |MN......| wovrrrnee 96,983 | ........ 759,000 |04/28/2010. | 05/15/2018.
89352H AD 1 |TransCanada Pipelines Ltd Sr Nt.... 9,860,760 |...123.990 11,159,100 9,000,000 9,766,389 | ....covvevrierierienns [ cirerneenn(19,385) [ oo | e | s 6.200 |...... 5507 |AO..... | weeeee. 117,800 | ........ 558,000 |06/14/2011. | 10/15/2037.
89352H AL 3 |TransCanada Pipelines Ltd Ni..........ccccorvveirenrrneirnerinernininncincinenneenennsninnens | oveeen | A s | e IFE | i 8,667,200 |...111.080 | ...cccoovuee. 8,886,392 8,637,215 | oo | eererreen(11,852) [ oo | e | e 5.000 |...... 4486 |AO...... | oo 83,333 | ........ 400,000 | 05/22/2014. | 10/16/2043.
91831A  AC 5 |VRXEscrow Corp SrNt................ 6,487,750 |..... 75.125 4,732,875 6,462,505 | ...ooovvvienrrrnrnins | e (TTAT) | i | e [ 6.125 | ...... 5.729 |AO...... | oovve 81,463 | ........ 385,875 | 04/17/2015. | 04/15/2025.
98417E  AC 4 |Xstrata Finance Canada Gtd Nt e . RO 9,677,900 |...109.736 | ... 10,973,580 9,717,383 | oo | v 5748 [ s | e | s 6.900 |...... 7.163 |MN......| wvvreenee 88,167 | ........ 690,000 | 04/14/2008. | 11/15/2037.
98417E  AK 6 |Xstrata Finance Canada SrNt........c.coocvrueireriniieiieeseseiseise e | e | e 2FE | 5,367,973 |...107.000 | .............. 5,351,070 5,210,670 | ovevvverrrerernciriens | ereereenne(38,312) [ oo | v | e 4.950 |...... 3.994 |MN......| woovrennee 31,631 | ........ 247,550 | 08/06/2012. | 11/15/2021.
00507U  AF 8 |Actavis FUNdING SCS S NL......ccooovverieriininiissiessesessssssssssssssssssensssnssnns | vovenes | D vevvcesiiens | erieen2FE | i 5,111,050 |...100.892 | .............. 5,044,585 5,092,136 | ..oovvrererrerernrennns | ceeeneen(10,357) [ oo | e 3.850 3.566 | JD..ovv | v 8,556 | ........ 192,500 | 02/27/2015. | 06/15/2024.
00507U AS 0 |Actavis Funding SCS Sr Nt ....18,033,415 |...100.118 18,021,204 | ............18,000,000 | ...........18,028,334 | .....ccorsermmrmmerries | crrrrrererenn(2,819) | ot [ [ s 3.800 |...... 3777 |MS.ce| v 201,400 | ........ 684,000 | 03/13/2015. | 03/15/2025.
00507U AU 5 |Actavis Funding SCS Sr Nt ...10,171,600 |..... 98.173 | oo 9,817,340 | ............ 10,000,000 | ..c00ee0 10,166,763 | ..coovverrecrirerinens [ e 2,762) [ oo | e | e 4.750 |...... 4.643 |MS...... 03/13/2015. | 03/15/2045.
00913R  AD 8 | Air Liquide Fin Sr Nt rerenee 15,441,410 | 93.894 | ... 14,553,493 | ............15,500,000 | ... 15,442,784 | ....cccoovvimvrmmrrnns | e 1,374 | i s [ s 2500 |...... 2.543 |MS...... 09/22/2016. | 09/27/2026.
00913R  AE 6 |Air Liquide Fin ST N......o.oirrerrrsrrnnrncrsnsesnenissnssssnssssnssssssssssssnnssnns | eoveeee | D | vevvvineeens [ e TFE ] i 12,247,150 |..... 92.557 | oo 11,106,780 | ............12,000,000 | ..........12,246,035 | ....cocooverrrevrrmrrenns | cvrvrrren(1,115) [ o | e 3.500 3.390 | MS...... 10/03/2016. | 09/27/2046.
034863 AB 6 | Anglo American Capital Co Gtd Nt ....19,637,940 |...114.250 18,280,000 | ............16,000,000 | .......... 17,078,424 | .....cccrvvrmvrmrrrnes | wrirerena(@31,915) | oo [ e [ s 9.375 | ...... 6.141 |AO...... | covveuee 345,833 | ... 1,500,000 |02/16/2010. | 04/08/2019.
03938L AM 6 | ArcelorMittal Sr Nt ....12,876,800 |...117.000 11,700,000 v 11,022,049 [ s | eeeenn(381,254) | e [ ....10.850 6.224 | JD.......| woovreenee 90,417 | ... 1,085,000 | 04/13/2010. | 06/01/2019.
046353 AB 4 |AstraZeneca PLC Sr Nt ....10,615,600 |...103.130 10,313,020 | ............10,000,000 | ........... 10,061,247 | .coovvvevnernerrerirnees | ernerennd(B4,017) [ oo | e | s 5.900 |...... 4999 [MS....| s 173,722 | ........ 590,000 |03/24/2009. | 09/15/2017.
046353 AM 0 |AstraZeneca PLC Nt...........c...... e 4,930,100 |...100.375 | ...ccovrunee 5,018,770 | .. 4,931,394 15T | e | s [ e 4.375 |...... 4.460 |MN......| ccoeenee 27,344 | ... 218,750 | 11/10/2015. | 11/16/2045.
05279#  AF 6 |Autoliv ASP Inc Sr Nt. JSSSTUURURRORTRRURORRN BUUTPrR I 0 ) UURPRURPIORER IRUPPORPPOON i ISR 11,000,000 |...102.656 | ............ 11,292,193 | coovvveneee 11,000,000 | ...oveeee 11,000,000 | coouvenmrnerierenens [ eernerrinninenienees | e | v | e 3510 |...... 3.510 |AO...c.. | wovvvennee 72,930 | ooveeee 386,100 |04/23/2014. | 04/23/2021.
05541V AE 6 |BG Energy Cap PLC Co Gtd Nt........ccooevevivrrrernrsrrernnnsrennnisssnsenssnsnneniens | everee | Gl vevnrineins | ere TFE | i 5,952,600 |...106.295 | .............. 6,377,682 | .....c..c.... 6,000,000 5,974,952 4,654 | oo | s [ e 4.000 |...... 4.097 |AO...... | covvrnne 50,667 | ........ 240,000 | 10/06/2011. | 10/15/2021.
055451 AV 0 | BHP Billiton Fin USA Ltd Sr Nt......... ....27,096,500 |...111.696 27,924,000 25,000,000 27,002,084 | ...oovvvierirerineens | e (17270 | [ IR DO 5.000 |...... 4483 [MS...... | cees 315,972 | ... 1,250,000 |05/21/2014. | 09/30/2043.
05565Q CJ 5 | BP Capital Markets PLC Nt..........ccocveivmrinernerineinerveninnenenssnisennesnenenennes | veveeee | G| vvvverivens [ IFE | i 5,000,000 |...105.112 5,000,000 5,000,000 | ..oooiveerireririinns [ e e | v | s 3.99 |...... 3.994 [MS......| v 52,699 | ........ 199,700 | 09/23/2013. | 09/26/2023.
05565Q CZ 9 | BP Capital Markets PLC St NE.......coriviieiericeseriesieeiesiseisssissssessesineens 3,000,000 |...101.150 ...3,034,506 3,000,000 3,000,000 | .ceouevenrirerirrernns [ e [ e | e | s 3.062 |...... 3.062 |MS......| ooveennee 26,537 | oo 91,860 |03/12/2015. | 03/17/2022.
05567H DC 7 |BNP Paribas SIFMA MT Nt ....10,000,000 |...112.250 11,225,000 | ............10,000,000 | ........... 10,000,000 [ ..ovvveverercerernninnes [ vrerernninninnieins [ [ v [ 9.283 |...... 7.381 |[MJSD. | .......... 46,414 | ... 958,881 | 12/12/2007. | 12/13/2027.
05578Q AD 5 |BPCE SA Sub Nt.... 7,393,275 | ..... 97.427 ,307,033 | .. 7,412,438 8,597 SOOI DO 4.500 09/08/2014. | 03/15/2025.
067316 AD 1 |Bacardi LTD Sr Nt ...31,792,492 | ..... 93.320 29,628,941 31,750,000 31,790,824 (1,668) [ .voveverrerererrine [ eerrreerereriseerenens [ s 2.750 09/07/2016. | 07/15/2026.
21684A AB 2 [Rabobank Nederland SUb Ni...........ccocmerneriirinernnernnernernenerseerssnessssensnenenns | eeveeee | D[ eoveervcns | ool IFE | s 1,065,290 |...115.884 ...1,158,843 1,062,489 (1,030) [ .ooocernreeerienins | eeerrerisernerineeees | e 5.750 01/16/2014. | 12/01/2043.
22303Q AG 5 |Covidien International Fin SA Gtd Ni...........ccocceeeiverecvierieieeeeieeeseeseeseeniens [ eveene | Clvveiviies | e IFE | i 8,967,300 |...103.562 ...8,802,770 8,552,883 | ..o | e (B4,728) [ ..o | ceererrereerseinennns [ s 6.000 09/16/2009. | 10/15/2017.
233400  AG 7 |DTZLLC 2nd Lien TL Nt T.ouvoicierercrienirieerseiienieensenssnisenssensenssensensssnsnens | voveren | D vvvervveens | eorendFE | i 7,000,000 |...100.000 | .............. 7,000,000 7,000,000 | .coovenerirerireeriens [ e [ e | e | s 8.750 09/01/2015. | 11/04/2022.
23636T AE 0 |Danone SA SrNt 15,000,000 |..... 95.428 14,314,245 ...15,000,000 SRR IO 2.947 . | 10/26/2016. | 11/02/2026.
25156P AL 7 [Deutsche Telekom CO Gtd Ni........cocceveererenirnneeneeneninseinersesinseseessninseenens. | evvenee | G ioverinnens | 00 2FE | i, 5,250,500 |...107.834 5,391,685 5,054,621 | .ooooevecrierineriinns | e (30,893) [ .ovvvvrereererrns [ wrrerrerineirneeinns [ e 6.750 04/17/2009. | 08/20/2018.
25156P AN 3 [Deutsche Telekom CO GHA Ni..........ccoiviuriiiiieriinieineineiesiiesieessesiseisssinns | cvines Cl.. 1,289,460 |...109.379 1,312,547 1,227,389 (9,959) [ ..o | e | s 6.000 09/23/2009. | 07/08/2019.
25156P AR 4 [Deutsche Telekom CO GHd Ni..........occeverreerinceieriieiseriseisesssesssesesessesiens | cevees DJ.. ....22,610,076 |...107.091 22,371,268 20,890,000 22,562,092 | ...ovoovererirerineins | e (28,264) [ ..o [ e [ e 4.875 06/22/2016. | 03/06/2042.
29358Q AD 1 |Ensco Plc Sr Nt D|.. 7,188,930 |..... 72.500 ...5,075,000 7,183,748 (2,638) [ ..o | e | e 5.750 11/05/2014. | 10/01/2044.
35177P AT 4 [France Telecom SrNt.... C ..1,492,320 |...107.763 ,616,450 1,497,663 844 [SSSURRRRINN P 5.375 I I .38,745 06/29/2009. | 07/08/2019.
40052V AB 0 | Grupo Bimbo SAB De CV Co Gtd Nt .|LS..|{C]... .. A7,341,170 |...104.218 17,717,060 | ............17,000,000 | ........... 17,191,344 | v | e (33,198) [ ..oovvvevrrireriins | e | e 4500 |...... 4.251 [ | 331,500 02/07/2012. | 01/25/2022.
40052V AD 6 | Grupo Bimbo SAB D& CV S NL......cveurrerreererereresnnesssnesssnnesssssssssnsssnsees | e D v | e 2FE | e 7,856,400 |..... 90.132 7,861,992 2,308 | oo | s | e 4.875 |...... 4.991 |JD.ccse | s 4,333 06/24/2014. | 06/27/2044.
423012 A@ 2 |HEiNEKEN NV ST NL ...t | seiis Cl.. 5,000,000 |...106.497 5,000,000 | ..oovvecrieriinienns | e [ | | s 6.340 |...... 6.340 |FA......| v 119,756 08/15/2008. | 08/15/2018.
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423012 AD 5 [HEiNEKEN NV SrNL.......cviiiirceiiirieriesiseiseisse e ssssssssesssenseninns | sevies (O3 TSR [ 2FE| s 4,990,550 |..... 98.698 | ..ovoerere 4,934,920 | ..cooovenenns 5,000,000 4,994,027 866 [ ..overrereererins [ e [ e 2.750 |...... 2,771 137,500 | 10/02/2012. | 04/01/2023.
423012 AE 3 |Heineken NV SrNt Cl.. 3,131,555 |..... 92.816 ...3,248,564 3,140,684 7,089 | oo [ e [ s 4.000 |...... 4.691 140,000 | 09/15/2015. | 10/01/2042.
449786  AY 8 |Ing Bank NV Sub Nt... .|D ..6,733,942 |...109.879 ,922,371 6,690,852 R lel0) ) SURRR ORI I 5.800 |...... 4713 | 365,400 |02/05/2016. | 09/25/2023.
500472  AE 5 |Koninklijke Philips Electronic Sr Nt. SRRSO IO C|.. ...14,044,940 |...102.127 14,297,724 | ..........14,000,000 | ........... 14,041,996 (823) | evevererrireieens [ e [ s 5.000 |...... 4979 [MS....| ccee. 206,111 | ........ 700,000 |03/28/2012. | 03/15/2042.
500472  AF 2 |Koninklijke Philips EIECtrOniC SF NL........cvvirererreririnirieriierierisceisesiseriesienens | eveees Cl|.. ...15,132,150 |...104.186 15,627,870 LA5,074721 | | e (12,848) [ ..oververcerrceiens [ e [ v 3.750 |...... 3.644 |MS......| s 165,625 | ........ 562,500 |03/09/2012. | 03/15/2022.
65504L  AD 9 | Noble HIdg Intl CO Gtd Nt........ccovivvuiiriireiieiiiese e sesissisessesienens | eeeens Cl.. ....15,621,606 |..... 71.500 10,939,500 (5,571) [ cooverevrineieeins | e | e 6.200 |...... 6.047 |FA.....| oo 395,250 07/22/2010. | 08/01/2040.
65504L  AJ 6 | Noble Hidg Intl Sr Nt........ Cl.. ....15,686,550 |..... 92.500 13,875,000 | ............15,000,000 | ........... 15,402,400 | .ooouvveerverrrrcrrenes [ s (LT ) O U 3.950 3.383 |[MS....| oo 174,458 09/06/2012. | 03/15/2022.
65557C  AD 5 | Nordea Bank AB ST NE........ccocouriuiiiiiriinceieseiiesesiesssisessissssiesssissssieens | s Cl.. . 2,519,395 |...108.336 | ... 2,708,393 2,509,021 (1,982) [ oo | e | s 4875 | ... 4776 [ | e 56,536 02/02/2011. | 01/14/2021.
66989G  AA 8 | NOVArtIS CO G Ni......couieeeririeiceieisrieiee e sssssnsenns | eeeees (O} ISR 1FE| cooir 1,696,974 |...107.079 | ..coovvrrneee 1,820,338 1,699,229 338 [ e [ e [ e 5125 |..... 5.148 |FA...coo.| ovvre 34,124 02/04/2009. | 02/10/2019.
685218  AB 5 | Orange SA S NL.......coiiiiiieiircci et | e D|.. ...11,148,840 |...114.860 11,486,040 | ............10,000,000 | ..o 11,107,188 | oooeivriiiiivinnns | v QLN AL) | [ TR PO 5.500 |...... 4767 |FA.....| s 221,528 10/22/2014. | 02/06/2044.
714264  AK 4 | Pernod RiCard SA S NE.......ccviiicvieieiseesieetesisseseeiessesessesessseies | eeeees C|. ....14,893,560 |...110.096 13,211,532 (27,959) [ .ovvorererrereriens [ e [ e 5.500 3.984 | | o 304,333 07/26/2016. | 01/15/2042.
714264 AM 0 | Pernod RICard SA St NE.......cccoiiiuciiiiciseseieesieeesise e | eeeins Cl.. ...18,310,620 |..... 95.953 17,271,522 | ............18,000,000 | .......... 18,297,080 [ ...ccoooemmrremmrririans | corvrins (13,540) [ ...cvvvverriiriens [ e [ e 3.250 |...... 3.047 | Do | i 37,375 06/30/2016. | 06/08/2026.
71429M  AB 1 | Perrigo Finance Unlimited SrNL..........cocvuirvirrriereieeiseeeiseneseesessessssessens | coveees DJ.. vevnn 13,466,385 |...100.102 | ... 13,513,784 2,302 [ oo [ | e 4.375 | ... 4406 [MS...... | ... 173,906 03/07/2016. | 03/15/2026.
74986@ AV 3 |RREEF America REIT I11INC St Nt SEr A. ..ot | s [0 ISR PP I OO 25,000,000 |...102.329 | ............ 25,582,173 25,000,000 [ ooocvvuerirerereernnis | e | o | e | e 3.850 |...... 3.850 | Jducrres | i 470,556 01/05/2016. | 01/05/2026.
767201  AQ 9 |Rio Tinto Finance USA Ltd CO Gtd Ni........c.ovvvuevrrrerieierinniereniseessseisenienes | vveees Clvvrinen [ eren2FE | i 9,978,920 |...105.018 10,501,770 9,989,108 2,077 | oo | veveeeerseeiessinenes | s 3.750 |...... 3775 |MS..co. | o 105,208 09/26/2011. | 09/20/2021.
T84BTK  BH# 3 [SSE PIC SINESEI B....oeieicircireieieieeieisesseissss e sssssssssssenssesinns | sniies B|.. ....49,102,800 |...104.661 43,911,404 | ............41,956,000 | ........... 41,956,000 | ..vvovererrrrinniies | eerierineeneinenis | e | e (7,146,800) | ...... 3.050 |...... 3.050 | JD.ccre | o 88,865 06/06/2016. | 06/06/2026.
80105N  AG 0 | Sanofi - AVentis - ADR ST NL........covuriereiriniieiiesieisseissssesssessesssssssssnssns | soeees Cl|. ....14,846,400 |...106.464 15,969,600 | ............15,000,000 | ........... 14,927,175 | oo | v 15,440 | oovovvrveiiens [ e [ s 4.000 |...... 4126 [MS......| coceee 153,333 03/22/2011. | 03/29/2021.
81725W  AG 8 |Sensata Technologies BY St NE..........ovceiriiiirneiieeineneiiesieseseesseiseinens | s DJ.. . 3,943,750 |...102.250 | ... 4,090,000 | .. 3,957,185 BATE | e [ v [ e 4.875 | ... 5.063 |AO...... | oovreunes 41,167 04/16/2014. | 10/15/2023.
81725W  AH 6 | Sensata Technologies BV S NL...........riurrrerrrerrrerneirnsessssessssssssesnnnens | s [0 IV IOV 3FE| v 1,595,625 |...104.250 | .............. 1,563,750 | ..coovvvene 1,500,000 1,578,788 (8,118) [ oo | eeerrrinriinerirerins | e 5.625 |...... 4812 [MN......| oo 14,063 11/06/2014. | 11/01/2024.
81725W  AJ 2 |Sensata Technologies BV St NE........c.covceiueienieneeerineseiesiesesessssisensens | eeeees 9,025,000 |..... 98.000 9,000,000 9,021,676 (1,942) [ ..o | e | s 5.000 |...... 4.966 |AO..... | woeeer 112,500 03/19/2015. | 10/01/2025.
81726) AE 1 | Sensata Technologies 1st Lien Term LN B........ccccovvvveennrvneiiverinennennneennienens | veveeee | D | v [ i FE | i 4,678,991 |...100.531 LA4737,110 4,712,075 4,686,804 4,789 [ v | s 3.207 |...... 3.131 |FMAN. | .ccoueeee 20,968 05/11/2015. | 10/14/2021.
822582 BF 8 | Shell International FINANCE St NE.........c.cuvereerieieeiieeeieeiseesissieeeessesins | eeeens ....20,939,810 |...101.298 21,272,517 21,000,000 20,941,654 1,021 [ o | e | oo 4.375 | ... 4.392 [MN.....| cccees 127,604 07/09/2015. | 05/11/2045.
82481L  AD 1 |Shire Acq Inv Ireland DA St NL......ocvuiicieriiciencsee s | coerns e 15,560,985 | ... 93434 | ... 15,416,528 | ............ 16,500,000 | ........... 15,569,723 8,738 | v [ e [ 3.200 |...... 3902 [MS......| oo 143,733 11/18/2016. | 09/23/2026.
82620K AF 0 |Siemens Financieringsmat St Nt............coocoevveecvemriecieerreeiensesssessenessesesnsens | enveeee | D | coveevieeis | cee TFE | i 20,844,180 |...105.361 | ............ 22,125,894 21,000,000 20,848,319 2,626 | oo | e | e 4.400 |...... 4.445 |MN...... | oo 87,267 05/18/2015. | 05/27/2045.
82620K AL 7 |Siemens Financieringsmat Nt LS... ....29,913,900 |..... 92.561 27,768,240 30,000,000 29,916,159 2,259 [ oo [ v 2.350 |...... 2.382 |AO...... | ooveuee 207,583 .. | 09/06/2016. | 10/15/2026.
82620K AM 5 |Siemens FinancieringSmat NE............oc.oorrverrreemnreinrreinneenseesseessseessssssennes | eevenns ...13,949,740 | ..... 87.067 12,189,338 | ...cocveneee 14,000,000 | ........... 13,950,035 295 [ e [ e [ e 3.300 |...... 3.319 |[MS.... | v 136,033 .| 09/06/2016. | 09/15/2046.
830505 AT 0 | Skandinaviska Enskilda Banken SrNt...........ccccovevvcrrnrenecnnineinnnncrrennnnennns | veveeee | D | v [l IFE | i 1,493,595 |..... 96.707 1,500,000 1,493,967 372 [ e [ e [ 1.875 |...... 1.965 [MS...... | v 8,438 09/06/2016. | 09/13/2021.
85771S  AA 4 [StatOiHYArO ASA Ni.......cooocevceeeeeiecie e | avveens 6,007,950 |...107.371 6,000,000 6,002,136 (8B7) | ceverneermerranernens [ revereererisennnenes [ s 5.250 |...... 5.233 |AO...... 04/16/2009. | 04/15/2019.
87927V AU 2 |Telecom ltalia Cap Gtd Nt........ccoverrvverrrriiiniisenneneieseneensssensnsssessssnsnenss | eeveree | Gl vevnrineins | erenFE | i 3,050,100 |...106.500 3,000,000 3,009,329 (6,054) [ oo [ e [ s 6.999 |...... 6.766 [JD.......| covereee 15,748 | ........ 209,970 | 06/05/2008. | 06/04/2018.
88166 AA 1 |Teva Pharm Fin IV BV St Nt ...101.285 2,295,614 [ CT{0) 1 PSRN ISR IO 3.650 |...... 3.206 ..82,162 | 05/14/2014. | 11/10/2021.
88167A  AF 8 | Teva Pharmaceuticals NE Sr Nt LS... ....16,921,880 |..... 85.686 14,566,654 | ............17,000,000 | ........... 16,922,802 922 [ oo | e | e 4.100 |...... 4.126 08/02/2016. | 10/01/2046.
902133  AG 2 | Tyco Electronics Group Co Gtd Ni..........cccoveervvnerenreneerveenerssnnnennenirseessnenee | veveree | G| vevveriven [ o TFE | i 5,677,200 |...130.228 ...6,511,395 5,604,945 (14,272) [ o [ e [ 7125 |...... 6.090 356,250 |02/11/2011. | 10/01/2037.
902133  AK 3 | Tyco Electronics Group SrNt........cccovovevirernrreiernensinsnennnnesenssssessessennns | eoveres | C [ vvvviinens | v IFE | i 4,326,600 |...108.010 ...4,320,392 4,200,197 (45,358) [ v | e | e 4.875 |..... 3.534 195,000 | 02/11/2014. | 01/15/2021.
902133 AT 4 | Tyco Electronics Group St NE........c.eveerveieescvecreesiesiessssesssssssssssssssssssssens | vevveee | D | cveeriienns [ ore IFE | i 8,978,130 |...102.082 | .............. 9,187,407 8,979,967 1,837 [ v | e | oo 3.700 |...... 3.729 182,225 | 01/25/2016. | 02/15/2026.
90351D  AB 3 | UBS Group Funding Sr Nt....... 18,964,790 |...101.927 .19,366,073 18,968,379 AT | i [ [ 4.125 | ... 4.148 783,750 |02/05/2016. | 09/24/2025.
F3166# AC 8 |Essilor Intl SNt SerA. ..o ....12,000,000 |...100.043 12,005,181 . 012,000,000 [ ..oceouveecrrerienins | e | e | s | e 1.840 |...... 1.840 [MN......| v 34,347 | ........ 220,800 | 11/05/2013. | 05/05/2017.
G0369@ AX 4 |Anglian Water Services Fin plc St SEC Nt............vvverrrveerrireiinreieneieseesieens [ cevenns ....29,086,000 |...102.945 25,406,854 24,680,000 24,680,000 | ..o [ e | e | e (4,406,000) | ...... 2930 |...... 2.930 |AO...... | woeveee. 128,555 | ....... 356,405 | 04/27/2016. | 04/27/2026.
GO754# AD 9 | Babcock Intl Grp SENESEI B......o.oeeeeieieisevssessesssss s sssennes | envees ....11,000,000 |...109.197 12,011,654 | ...ocveneee 11,000,000 | .....cenee 11,000,000 | ceouveeernerirerenees [ e e | e | s 5.640 |...... 5.640 |MS......| coevee 179,227 | ....... 620,400 | 03/17/2011.| 03/17/2021.
G2479@ AC 3 |Covent Garden Group Holdings St Nt Ser A.........ccccomivemrrineriesrinneieeniins ....28,727,000 |..... 98.179 27,865,243 28,382,000 28,382,000 | ...cvvevireriniiiniis [ e e [ e (345,000) | ....... 2280 |...... 2280 |MN......| v 84,484 11/14/2016. | 11/14/2026.
G2956@ AP 6 [ABP Acq UK Ltd SrNt Ser A 15,245,000 |...107.121 .13,218,788 ..12,340,000 ...12,340,000 2,396,000) | ...... 3430 |...... 3.430 v 115,221 09/23/2015. | 09/23/2025.
G4273*  AA 3 |Hammerson plc SrNt...... ....20,000,000 |...104.218 20,843,574 20,000,000 20,000,000 | .oveomeverriereniis | e | e | e | e 3.970 |...... 3.970 |JD.occes | o 30,878 02/06/2014. | 06/17/2021.
G4622# AE 9 |Howard de Walden SrINESEr B.........ovvvvveciecieiieciesesessis s | evvens Cl.. ....10,000,000 |...106.368 10,636,753 | ............10,000,000 | .........10,000,000 | .....everrrrrmrmrrrereres | cerrrerirmeernrminnins | eerirerineesnninens | rerereeenensnsienes | e 4.320 |...... 4321 [Jo | v 198,000 09/16/2011. | 09/16/2021.
G4622# AL 3 |Howard de Walden Sr Nt Ser A..........cocrvreeiiriiieneiseseieseiseseisssisnees | ceneees Bl. ..17,205,500 |..... 97.966 15,715,666 | ............16,042,000 | ........... 16,042,000 | .....cccooorrrmmmrrinns | cormrrmrnirnnniiienns | e | e (1,163,500) | ...... 2540 |...... 2540 |AO...... | weeee. 121,108 09/14/2016. | 09/14/2031.
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G5241# AD 9 |Kerry Group Financial SErvices SriNL.........occeveeererirnerneeiieissiseriesssensenis | vveees [0 ISP IS 2| s 5,000,000 |...100.129 | ............. 5,006,440 | ...cccoonne. 5,000,000 5,000,000 | .coourvrerirerireerens [ e [ e | e | s 4.370 |...... 4370 [ | s 97,718 | ........ 218,500 | 01/20/2010. | 01/20/2017.
G6750* AC 6 | The 1887 Co Ltd Priv PI Sr Nt Ser C 2] ........30,876,000 |...102.732 25,354,267 24,680,000 24,680,000 | ....coooevierinriinnis | e e | e (4,792,000) | ... 2.840 |...... 2.840 |AO...... | woeeee. 120,713 | ........ 761,035 | 04/29/2015. | 04/29/2025.
G9284# AY 3 |Vitol Finance Ltd Sr Nt 2| . 25,000,000 |...105.823 .26,455,693 25,000,000 25,000,000 | ovveoueeerreerrneens | ernreernenennnneenes | coeeeenenennnennns | ceeeeneesessnneens | ceeens 5.740 |...... 5.740 +errn.809,875 435,000 | 07/28/2011.| 07/28/2021.
L2836* AA 1 |EHIIntFin Sarl Gtd Sr Nt Ser 2015-C 2| eenn.40,183,500 |...102.523 37,738,209 36,809,500 36,809,500 | ..ovovuvvererrireniins | i | e | 2ene(1,207,500) | ..o 1.966 |..... 1.966 |FA.....| oo 297511 | oo 765,649 |02/03/2015. | 02/05/2024.
L8367# AD 5 | Shurgard Luxembourg Sarl St Nt SEr A.........ocvuevurieririerinerierierisseeisersesniens 2| 012,325,500 |...104.645 12,106,033 2 A1568,700 [ oo | e | e | e (379,500) | oo 2620 |...... 2.620 ..5,052 | ........ 310,867 |06/25/2015. | 06/25/2025.
L8367# AE 3 | Shurgard Luxembourg Sarl Sr Nt Ser B2 o] 2| 12,325,500 |...104.732 12,116,113 rerennn(379,500) | ... 2.770 | ...... 2.770 L5341 | 328,665 |06/25/2015. | 06/25/2027.
N6510@ AC 7 |NULECO NV ST NL....oouiiveeiieiieeiciseiesiesss st esssenses | ensees DJ.. ....10,000,000 |...103.230 10,323,035 | ............10,000,000 | ........... 10,000,000 | .vouveenrrercrirerernees [ e | e | v | s 4.220 |...... 4220 (oo | v 199,278 | ........ 422,000 | 07/11/2012.| 07/11/2022.
N6777#  AG 4 | Overseas Assistance Fin BV ST NL......c.ccoooviiniiiniineieicseneieesieseeeenes [ s DJ.. . 8,000,000 |..... 96.726 | ... 7,738,078 8,000,000 | ...cvovurverrrirnnies [ e [ e | s | e 5.000 |...... 5.002 |JD.ooces | v 1111 | 400,000 | 03/30/2012. | 03/30/2024.
N7334# AT 0 |Wereldhave NV SrINESEr A. ... sssessesssssesesines | voeees D e [ eerrreeni2 | s 25,000,000 |...106.080 | ........... 26,520,124 25,000,000 | ovveoueeererreneneens | ernreernenesnnneenes | e | ceeeeseenenssnnees | ceeens 4.610 |...... 4610 [JD.ccres | v 54,424 | ... 1,152,500 | 12/14/2015. | 12/14/2025.
Q1297# AH 1 |CSLFinance Pty Ltd SrNESEr A........ooiiiirriirriiisreereieseseseiseseiseseieenes | ceveees Bl.. ...49,684,298 | ..... 98.574 46,433,134 | ...........47,105,005 | .......... 47,105,005 [ ..ooovverrrierrinens | e [ e | s (794,406) | ...... 0.755 |...... 0.755 N 81,995 | ........ 370,742 | 10/08/2015. | 10/08/2023.
Q2308 AA 5 | Charter Hall Retail Mgmt Ltd Sr Gtd Nt.........ccoovvurinirrieriiiseeeeeeeiieins | v D oo | e 2FE | s 7,500,000 |..... 98.178 | oo 7,363,360 7,500,000 | .ovoovveerierienienns [ v [ oo | cevins 3.550 3.550 | Jduvres | o 117,594 | ....... 266,250 | 07/22/2015. | 07/22/2027.
Q2308 AB 3 | Charter Hall Retail Mgmt Ltd SrINESEr A........cooviviririieisieieeieeeeeseiins | eeeens ....16,000,000 |...100.704 16,112,663 | ............16,000,000 | .........16,000,000 | .....cooomrrrermmmririens | cormrirmmmrimeniinnnns [ ervinrerinnniineens [ e | e 3.760 |...... 3760 |MN......| ccccoeeee. 81,884 300,800 |05/12/2016. | 05/12/2026.
Q3629# AL 7 |ETSA Utilities Finance Pty Ltd Sr Nt Ser ceevererenne | e +er.10,000,000 |..... 95.624 | ..ooovevene 9,562,381 | ............10,000,000 | ..........10,000,000 | ..courveuivererermrernens [ eormrrimnrrerirenirene [ e | v | v 3.060 |...... 3.060 |FA...cco.| v 119,850 08/10/2016. | 08/10/2026.
Q3629%# AM 5 |ETSA Utilities Finance Pty Ltd St Nt Ser.......ccoocvveerverncrneeerneensrnnsrineeneninseens | eveee | D e e | s 16,000,000 |..... 94.830 | oo 15,172,814 | ............16,000,000 | .........16,000,000 | .....evererrrrrmerries | corrrerineirneniineins | eevierineisnsninens | rereeeessenssseenes | s 3.160 |...... 3.160 |FA...coo.| v 198,027 | .oovvverierirens 08/10/2016. | 08/10/2028.
Q6518# AD 2 |NSW Ports Fin Co Pty Ltd SrSec Nt Ser A.........ocvvirererieeneierieennenienis | vveens ....10,000,000 |..... 99.228 | .o 9,922,805 | ............10,000,000 | ........... 10,000,000 | ..oouvveuivererermrernens [ eormrrimnirerirenirene [ e | v | v 3.710 | ...... 3710 | | v 164,889 | ........ 185,500 | 01/21/2016. | 01/21/2026.
Q6518# AE 0 |NSW Ports Fin Co Pty Ltd St Nt SErB........cccveeieeiierieeiceisesiseiisesississeenes | eeeens ...12,000,000 |..... 98.836 11,860,286 rerereerenn12,000,000 [ oo e | e | e | e 3.860 |...... 3.860 |MN......| wocreenee 73,340 | ..ooeuc 463,200 | 11/04/2015. | 11/04/2028.
Q6518@ AA 0 [NSW Elec Networks Fin Pty Ltd SrSec Nt........ccooveveiviniiverniicnenneineiienns | cev ....17,000,000 |..... 93.661 15,922,321 | ...........17,000,000 | ........... 17,000,000 | .coouveemrierierienes [ e | e | e | s 3.080 |...... 3.080 |MS...... 09/16/2016. | 09/16/2026.
Q6646* AB 5 |New Term Fing Co Pty Ltd Nt SerB........cccviiiiciiinincieeseseiiseessienens | eveens 4,000,000 |..... 99.141 | ... 3,965,639 4,000,000 | oooverrereirniineins [ e [ e | e [ e 3.830 |...... 3.830 |MS...... 09/15/2015. | 09/14/2027.
Q6993#  AA 2 | Novion RE Ltd SrINESer A........covvververnienninnineinerennsessssssnensensssessssens | cevnee | D vevvevnnne [ e TFE | s 12,000,000 |...101.657 | ............ 12,198,814 | ............12,000,000 | ........... 12,000,000 | .coouvvemreriereeees [ e | | e | s 3.670 |...... 3.670 | JD.ccre | v 14,680 | ........ 452,400 | 12/19/2014. | 12/19/2025.
Q7450@ AE 0 [Perth Airport Pty Ltd S&NL.....coocceecvcieseceeeecse e ssessssenas | evveens ....11,000,000 |..... 98.087 10,789,534 211,000,000 [ oo | e | e [ s | s 3.500 |...... 3.500 |Jducres | e 183,944 | ........ 385,000 |07/09/2015. | 07/09/2025.
Q9194*  AA 7 | Transurban Queensland Fin Pty SrSec Nt........ccccuveverrenirinrinerineerenissinsiinns | oo ....11,000,000 |...102.781 11,305,937 rererneree 11,000,000 [ oo s | e [ | 4.160 |...... 4.160 [MS......| ccoeee 125,840 | ........ 457,600 | 09/22/2015. | 09/22/2025.
Q9194*  AE 9 | Transurban Queensland Fin Pty SrSeC Nt........ccocuevererieeinneineiineinesiseinesinns | eveens ....15,000,000 |..... 94.390 14,158,532 | ............15,000,000 | ........... 15,000,000 | .coouveerrrerierinens [ eernerinnnineiienines [ e | s | oo 3450 |...... 3.450 | JD....... .. | 12/20/2016. | 12/20/2026.
Q9396# AK 7 |Victoria Pwr Netwk Fin Pty Ltd Sr Nt Ser.......covivveiieiveeceesseesecenis | s Df... T 9,000,000 {..... 92,974 | cocveri 8,367,694 | .. 9,000,000 | ..oooveeererriernericinns e [ [ | e 2.760 |...... 2.760 [AO...... | oo 54,510 |. .. | 10/12/2016. | 10/12/2026.
R8047#  AA 3 | Solveig Gas Norway AS Priv Pl...... ..o ssssessssesssnssens | s Dl iid| o 2FE | i 3,000,000 |...100.477 | ..oovvvnnves 3,014,303 | .o 3,000,000 3,000,000 [ .oeiirnnrinriineinnns | e | | e | s 4.000 |...... 4.000 |JD.cies | s 333 | . 120,000 | 06/27/2012. | 12/30/2027.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation s | sraeed 8,433,077,324 XXX | 8,434,744,745 | ....... 8,246,950,197 | ...... 8,336,367,797 | ..o 0 |...(14,563,057)] ..... 4,797,772 | ....(23,307,456)| XXX XXX XXX |....91,967,621 |..299,750,036 XXX XXX
Industrial & Miscell (Unaffiliated) - Residential Mortgage-Backed Securities
000759 CR 9 | American Business Fin SVCS INC RMBS Ser...........cccuivenirverirerenninnineinennens | cevens | oo | vevveennidh | s SEM | v 1,927,797 1,928,239 1,926,146 | ...ooovvvverrerrnnins | e (4B) [ ..o | e | e 5.756 |...... 5.809 [MON...| .ccovvrne 9,249 06/07/2002. | 07/15/2033.
000759 CV 0 | American Business Fin SVCS INC RMBS S€r........ccovvuerinernerinreneineesnseinennens | cevees | oo | vevveenndh | s 5FM . 3,625,566 3,502,894 | ..o [ e e | e | s 5.902 |...... 6.367 | MON... 09/19/2002. | 09/15/2033.
00253C  HB 6 | Aames Mtg Tr RMBS Ser 2001-3 CI M1.......ccovuvrvrvnrneiernnicrennsinsnnnisensnnns | vevenns | oo | eernrenenidh | s 3FM ,232,357 1,626,106 | ...oovvvvverericrivens | e (5] ) [N IOORSNON OO 6.950 |...... 7.021 | MON... 09/07/2001. | 11/25/2031.
00253C HH 3 |Aames Mtg Tr RMBS Ser 2001-4 Cl Ad.........ccouvvmmrimernernnennseisersenissseneennnes. | eovnees | | overinendh | s 1FM ..270,603 255,856 (2,782) JSSSTURRRRRIN PO 6.530 |...... 6.179 |MON... | . 11/30/2001. | 04/25/2031.
00253C  HK 6 | Aames Mtg Tr RMBS Ser 2001-4 Cl M1.......covuvrvrvinmneieinnincrenseesssnsisensnens | vevenns | oo | eervrenenidh | s 5FM ..379,079 474,318 1,729 | o | s [ e 7.150 |...... 6.858 | MON... 11/30/2001. | 01/25/2032.
00253C HS 9 |Aames Mtg Tr RMBS Ser 2002-1 CI M1.......cccovvvumrrmernerrieenerinerseseneessninenns [ eornees | [ eoverineed | s 1FM 154,664 11514 | oo e e | e | v 5.721 |....26.528 | MON... 03/14/2002. | 06/25/2032.
02149H AW 0 | Countrywide Alternative Ln Tr RMBS Ser 2........cocovuvvievrnrneeerneinsennerernnsnennne | vevenns | oo | vornrinenidh | s 3FM . ,778,579 3,785,667 | ..o e [ [ | e 5.750 |....10.070 | MON... 01/26/2007. | 03/25/2037.
02660T ER 0 |American Home Mtg Inv Tr RMBS Ser 2005-2...........cccvereerverneemeenenissenenins | vevnee oo [ eovvvrieedh | e M| e 423,645 | ... 98.918 423,426 424,771 [C10 I N DN DO 5.064 5.220 |MON... 08/26/2005. | 09/25/2035.
040104 BW 0 |Argent Securities Inc RMBS Ser 2003-WD C..........cccurmrveemmreemmmenmmeesnrinnnnees | ceveven | o [eevirnennd | e 1FM ...100.808 ..587,433 582,126 rereenne(16,722) SRR IO 5530 |..... 5.027 |MON... | . 09/22/2003. | 10/25/2033.
04541G  AS 1 | Asset Backed Securities Corp RMBS Ser 20...........ccvrvervneerneeneesnneisenseninnees | coneens | oo | vevernennidh | e 1FM ...103.049 ..330,456 326,075 A4 | e | e | s 7615 |..... 7.289 |MON... 02/16/2001. | 03/21/2029.
05948K RM 3 |Bank of America Alt Loan Tr RMBS Ser 200...........cc.ouuvvemrveeeennneennneennennnns | evvree | oo | ornenennidh | s 1FM ...100.387 236,059 A48 | oo [ | 5.000 |...... 5.581 |MON... 07/12/2004. | 06/25/2019.
05948K  XQ 7 |Bank of America Alt Loan Tr RMBS Ser 200...........ccovuvrerermrermenersenrnenneninees | vevnee | oo [ eorvvrnedh | oo 3FM| ... . 1,200,805 [ ..ooovvererireeriiens | o [ e | o | e 5.500 5.959 | MON... 02/16/2005. | 03/25/2035.
05948K XS 3 |Bank of America Alt Loan Tr RMBS Ser 200...........cccuvvvermrvereemnneinnneennnnnnns | evvirne | oo | ornenirnidh | s 3FM]| ... 1,328,062 1,365,231 1,328,082 [ ..ooovverrrircrriiens | v [ e | e | e 5500 |...... 6.352 | MON... 75,085 | 02/14/2005. | 03/25/2035.
07386H QG 9 |Bear Stearns Alt- A Tr RMBS Ser 2005-1 C.........ovvvrveereriveenerineeeneeneesssninsenns | eovnees | [ overineed | s 1FM ..2,280,638 2,355,726 2,292,601 reveennn(29,150) ST I 1.316 |...... 2.083 |MON... | . ..24,782 | 11/04/2013. | 01/25/2035.
105667 AB 5 |Bravo Mtg Loan Trust RMBS Ser 2006-1 Cl . ] 1M ... 1,758,935 . . 3,095,570 1,758,935 [ oo [ e | e [ e | e 0.996 |...... 7.832 |MON... 22,499 | 04/28/2006. | 07/25/2036.
12489W NP 5 | C-BASS Tr RMBS Ser 2005-CBB Cl Ad.........ccoovrvreererieereeinsiieriesesncissennes | vveens [P I 4| ... TFM | o 419,668 A97 | 416,313 | 419,683 418,702 (A0B) | vvveerreverrrens | ererereereriserinenes [ s 3.765 |...... 3.758 |MON... | oo 1,317 | e 16,105 | 09/23/2005. | 07/25/2035.
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12558M BM 3 | CIT Group Home Eq Loan Tr RMBS Ser 2003-...........ccovereerermeereemnersmennennens | evnees | [ eoverineed | e TFM | o 621,150 619,948 | ..o | v [(C) ] [N ISR IO 5.170 |...... 5.140 |MON...| .covvvrnee 2,660 | ..cooonee 31,924 | 04/06/2004. | 10/20/2032.
126673 DQ 2 | CWABS Inc RMBS Ser 2004-7 CIMFT......ccoviiminenninneieninenieeisessssssssnsens | evenee | | vervinendh | e 1FM 2,747,807 2,747,807 | oo [ e [ e | e | veeens 5251 | ... 5.297 |MON... 08/30/2004. | 12/25/2034.
12667F  4S 1 | Countrywide Alternative Ln Tr RMBS S€r 2.........ccouvvvnveeieernernnernereerenennsns [ eovveee | | overinend | s 1FM ..3,825,747 3,825,747 | oo [ e e | e | e 5.500 |...... 6.168 | MON... 02/23/2005. | 04/25/2035.
12667F  TA 3 | Countrywide Alternative Ln Tr RMBS Ser 2.........ccoovvunevivnrinnicnnivcrinnneiisins [ | v | 1FM ...100.955 3,896 [ e [ e [ | 5.258 |...... 5.253 |MON... 08/26/2004. | 08/25/2034.
12667G  FD 0 |Countrywide Alternative Ln Tr RMBS Ser 2..........cocvueremevereneeerinnrneriieneenes | vevnee | oo [ eevvrrendh | 2FM ..101.317 876,856 [VZ ) [ PR 5.500 |...... 5.448 |MON... 03/07/2005. | 05/25/2035.
12668B  RZ 8 | CWMBS Inc RMBS Ser 2006-6CB Cl 1A4..........covvverrinrrinenrisenrissnsirssnninnns | ceveeen | oo e | e 1FM| .............1,007,300 |..... 92.965 1,007,300 [ ooouvvirerirenriiens | e [ e | e | e 5500 |....10.002 | MON... 04/21/2006. | 05/25/2036.
126694 E9 5 | CWHL Inc RMBS Ser 2006-0A4 Cl Al.........cveivenireriereneessrissrnereneneenenes. | evneee | | everirenedh | e 4FM| .............5,008,580 |..... 48.013 . 7,705,507 5,008,580 | ...oovvencrirerirnrernens [ e | v 213,203 | .o [ 1.527 |....10.340 | MON... 03/01/2007. | 04/25/2046.
12669E 3P 9 | CWALT Loan Tr RMBS Ser 2003-J9 Cl 1AB.........cocverumrenermreierinseneninninenns | enees | oo | vevveecnndh | i 1FM| ... 103.087 | .... 485,062 | .. ..470,537 467,753 5,845 | .o [ v [ 5500 |...... 6.063 | MON... 02/15/2006. | 10/25/2033.
152314 DP 2 |Centex Home Equity Loan Tr RMBS Ser 2001..........couvrerererneermeenerinenennenens | eevvnee | | wovereenes 4| ... AFM | oo 1,077,881 |..... 95.628 | ..coovevrne 1,030,844 | ....cccoonne 1,077,968 1,075,917 1,066 [ oo | ceererinernerirenins | oo 7.030 |...... 7.092 | MON... 06/06/2001. | 07/25/2032.
152314 FZ 8 |Centex Home Equity Loan Tr RMBS Ser 2002 JSUPUURPURTURPRRRPURORS UPPUUPRN VR VPPN § VOO 1FM .296,476 |...100.015 295,518 ((C745) 1 IO IURORRIRPRON DO 5210 |..... 5.218 |MON... 12/06/2002. | 11/25/2028.
16678R DU 8 |Chevy Chase Mtg Funding Corp RMBS Ser 20...........ccccvrvevermreneeneencrenniines | vevree oo [ eevvrrendh | e 1FM .839,930 |..... 90.102 844,005 B6 | ovvrrercerrninins | e [ e 0.986 |...... 1.993 | MON... 10/11/2007. | 07/25/2036.
173060 CE 6 |Citifinancial Mtg Sec Inc RMBS Ser 2004-.............couvvemmmvemmmrrrmnerrneneneneinenens | evvrne | oo | oreenenndh | i 1FM .119,518 |...100.730 119,410 F51C SOOI DRSO DOSOOR 4.346 |...... 4.357 |MON... 03/24/2004. | 04/25/2034.
17307G MC 9 |Citigroup Mtg Loan Trust RMBS Ser 2004-H...........cccoovvvverirerermmirenernnennennens | vevenee oo [ eevvrrieedh | 1FM| ... 317,517 ... 87.503 317,419 KT VRO DRI PO 1.086 |...... 1.074 |MON... 03/30/20086. | 12/25/2034.
225458  XJ 2 | CS First Boston Mtg Sec Corp RMBS Ser 20...........ccueumrirmeenersenieeerseessnens | oneees | oo | veverneenns 4| ... TFM | o 514,310 |...102.313 519,911 (128) | cevereereeinrieens [ reeerneerserisseienes [ e 4.875 ... 5.207 |MON... 08/29/2005. | 07/25/2035.
24763L  FN 5 | Delta Funding Home Eq Ln Tr RMBS Ser 199.......c.ovvvmvvmmreneenirrnernenrneenens | ovene | oo | vevveennidh | e 1FM .180,276 |...113.894 179,827 | oo [ e [CCZ23 ) [RTTOTON NSRRI IOV 7.030 |...... 7.099 | MON... 05/28/1999. | 08/15/2030.
251510 AW 3 | Deutsche Alt-A Sec Inc RMBS Ser 2003-2XS.........oocueermrenerrereeenssenseransenns | conees | oo | vevvnennidh | e 1FM .242,928 |...100.948 242,806 (C) ) TSRO DRSO BN 5470 |..... 5.457 |MON... 09/23/2003. | 09/25/2033.
251510  FX 6 | Deutsche Alt-A Sec Inc RMBS Ser 20054 C........ccovvverremmeenrincrrneenennninnies | covnne | oo | vevveecndh | i 2FM| .............1,081,998 |..... 88.878 1,081,998 [ ...oouvivriverreriies | e | e | e | e 5.300 |...... 7.000 | MON... 08/17/2005. | 09/25/2035.
251563 CB 6 | Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl..........ccccconvvernnn. JUSVUUOURN OVPUUPRN IR IUPRRPOORN § (T 1FM| ... 101.620 | ... 302,665 | .. ...297,840 300,573 (338) | cevvverererrnrirens [ e [ s 5.240 |...... 4.780 |MON... 01/16/2004. | 12/25/2033.
25157F  AK 0 |Deutsche Mtg Sec Inc RMBS Ser 2005-WF1 C........cccovrvrerirmrenineinernnninenines | covene | o [ roverienes 4| ... M| s 1,994,375 |..... 96.328 | ..cooverene 1,926,560 | .....ccooenc 2,000,000 1,995,076 [ ...voovvreerierierens | v (T2) [ oo | e | e 3.054 |...... 3.077 |MON... 08/25/2005. | 06/26/2035.
268668 FD 7 |EMC Mtg Loan Tr RMBS Ser 2006-A Cl A.......c..oovveiuneeneremeisenneniseesenionsens | enees | oo | vevvnennidh | i 1FM 435,593 |..... 96.116 435,503 | ..o | vt | e | e | e 1.206 |...... 2.404 |MON... 03/15/20086. | 12/25/2042.
294754  AS 5 | Equity One ABS Inc RMBS Ser 2002-1 CI M1 SOOI EUPPURPRY IR IVPRRPORON 3 (VOO 1FM .835,608 |..... 97.574 834,429 (103) | eveveerrrierieens [ e [ e 6.282 |...... 6.316 | MON... 02/15/2002. | 08/25/2032.
337925 ES 6 |First Plus Home Ln Owner Tr RMBS Ser 199........cccoviemererineennninernssinennnenes | coveen | oo | vevvnennidh | e 3FM 458,818 |..... 49.000 219,941 (228,410) | ouevvvrerrrnnes (1) ] [N ISV IOV 7510 |..... 7.296 | MON... 07/18/2001. | 12/10/2024.
36226M AE 3 | GRMT Mtg Loan Tr RMBS Ser 2001-1A Cl AB........ccovvivervrneerernsnssnnnissnnns | eovens oo [vvineennd | s 1FM] ... 224,200 | ..... 99.180 | .... » 224,191 [ oo | e [ [ | 6.650 |...... 6.696 | MON... 05/10/2001. | 07/20/2031.
36228F 3Q 7 | GS Mortgage Securities Corp RMBS Ser 200............ccceermrenerrerrneerneersensnneins | oneee | oo | veverneenns 4| ... TFM | o 141,089 |...102.234 | ..ccvvrvrrnnee 144,247 140,654 (191) | cevvreererrneieens [ e [ s 5.092 |...... 5.086 | MON... 05/25/2004. | 04/25/2034.
36242D DE 0 | GS Mortgage Securities Corp RMBS Ser 200...........ccoevvvvevernrversirnnnnrinnnnnens | verenns | oo | eorvrenenidh | s 1FM| ............2,776,010 |..... 99.221 ...2,754,459 2,768,631 (1,505) [ coovveverreerenrnee [ e [ s 5187 |...... 5.180 | MON... 08/13/2004. | 06/25/2034.
45254N GA 9 |IMPAC CMB Tr RMBS Ser 2003-11 Cl 2A1 JOVRN PP VR VPR § (PO FM | i 175,527 | 92.943 165,625 175,710 122 | oo [ [ s 1.59 |...... 2.161 |MON... 10/11/2007. | 10/25/2033.
45254N PV 3 | IMPAC CMB Tr RMBS Ser 2005-5 CI A2........c.cocverrurenerinnierienineesesiennines | onnns | oo | vevreernidh | e M| e 1,175,576 ) 86.671 ..1,040,819 TATEET6 [ oo | e | e | vereeeeseinsinenes | e 119 |...... 1.562 | MON... 10/11/2007. | 08/25/2035.
45254T  PM 0 |IMPAC Secd Assets CMN Owner Tr RMBS Ser. 285,673 279,491 (<1 I SOOI ISR IO 4.891 |...... 4.892 |MON... 05/19/2004. | 08/25/2034.
452547  PY 4 |IMPAC Secd Assets CMN Owner Tr RMBS Ser. 178,765 183,385 175 | e | v [ e 1.6% |...... 1.651 | MON... 03/30/20086. | 11/25/2034.
45254T TN 4 |IMPAC Secd Assets CMN Owner Tr RMBS Ser. 412,028 2,683,812 | oo [ e e | e | s 1106 |...... 1.109 [MON...|. 03/29/20086. | 05/25/2036.
45660N  YZ 2 |Residential Asset Sec Tr RMBS Ser 2004-R..........c..vvvvermerirerrirnrirnnrinnsriies . 317,677 314,595 (3,311) [ oo | e | s 3.750 |...... 5.153 | MON... 04/25/2005. | 08/25/2033.
466247 MU 4 |JP Morgan Mtg Tr RMBS Ser 2005-S1 CI 2A3..........cocvevermeenrenerrmernennnninneens | vevnee oo [ eovvvneedh | 1FM| .............1,991,085 | ..... 99.823 ..1,971,235 1,978,505 LI£: /20 [T FUSOR O 5.500 5.395 | MON... 01/13/2005. | 01/25/2035.
52518R  CD 6 |Lehman Structured Sec Corp RMBS Ser 2005... JRUPR IFOPOOOR VR ISUPPROPOROOY ) IO 1FM| ... 250,541 [ L 62.323 319,258 250,541 | oo e [ [ | 1.146 |....24.495 |MON... 05/22/2006. | 09/26/2045.
55265K F6 1 |Master Asset Sec Tr RMBS Ser 2003-7 Cl4........c.vveevveverncrirereneernseinsennennens | vevnee | oo [ eevvvneedh | e 1FM ...105.833 592,937 555,909 11,586 | ovvveeeerierirens [ e 5.250 |...... 6.281 | MON... 05/21/2004. | 09/25/2033.
55265K Q3 6 |Master Asset Sec Tr RMBS Ser 2003-9 CI 2 SSUPOTOON UPPOONRY VR (PURPPOORNY IO 1FM ..1,044,807 |...100.533 ,077,822 1,065,372 11,866 | v | cevvieeeiieesiieennes [ oo 5500 |...... 6.185 |[MON... | . 10/25/2006. | 10/25/2033.
576434 A2 0 |Master Asset Securitization Tr RMBS Ser........ccouuverimreneernernneinereniseesenns | conees | oo | vevvnenndh | i 4FM 1,203,374 | ... 95.980 ...1,143,562 1,195,294 A42 | s [ s [ 5.500 |...... 5.378 | MON... 01/13/2005. | 01/25/2035.
576434 J5 4 |Master Asset Securitization Tr RMBS Ser.........cocvvveririninrnninsrieseneriennenes | e | oo [ o | s 1FM 103.917 ..1,921,909 1,863,963 415722 ORI INORRROT IOV 5.500 |...... 5.321 | MON... 02/16/2005. | 03/25/2035.
576434 N2 6 | Master Asset Securitization Tr RMBS Se.........ccoouverireneenvenernereniseenenns | cevens | oo | vevveenndh | e 2FM| .o 475,062 ... 96.192 464,778 478,131 159 | oo [ e [ s 5.500 |...... 5.742 |MON... 03/31/2005. | 04/25/2035.
576434 UH 5 |Master Asset Securitization Tr RMBS Ser.........ccocvivereriniinernrnnieneneriennenes | oo | oo [ o | s 1FM ...103.483 ....14,976 72,4853 | oo v | e e | s 5143 |..... 5.144 | MON... 08/10/2004. | 08/25/2034.
576434 WD 2 | Master Asset Securitization Tr RMBS Ser.........c.couvmerireneenvenernereniseenenns | covens | oo | vevveennidh | e 1FM ...101.877 ..162,245 158,908 (B9) | v [ e [ 5.750 5.629 |MON... | . 03/29/2005. | 09/25/2034.
57643M UM 7 |Master Asset Securitization Tr RMBS Ser..........cocovuverernincrernnncennnerinnnnnes | eovenes oo [ o | s 1FM ..103.113 3,333,658 24525 | oo [ | 5750 |...... 6.141 | MON... 10/25/2006. | 12/25/2034.
589929 XZ 6 | Merrill Lynch Mtg Investors RMBS Ser 200...........cccooevumeeeeineerreenernenrenennes | oveen | oo | vevreennidh | s 1FM ...103.058 528,811 (518) | cevermeerreernrerrens [ erererveemeriserinenes [ e 7.820 |...... 7.482 |MON... 01/25/2002. | 09/25/2032.
64352V EF 4 |New Century Home Equity Ln Tr RMBS S€r 2........cccovvunernerirneineennenseisennens | eevenee | oo | eovnvrinndh | 1FM ...102.283 291,041 (1)) SOOI DRSO PO 5150 |...... 5.160 | MON... 10/07/2003. | 11/25/2033.
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64352V KU 4 |New Century Home Equity Ln Tr RMBS S€r 2.........coovvvevremrerecesseessiesnsinnns | eoveens | oo [ eovereenndt | ol IFM .. 11,355,656 | ..., 98.037 | v 15,057,564 | ............15,359,062 | ........... 12,883,261 | coouvvvrericrirerinees | v (GLTGTT5) N ORI DURRTRTIN PO 1.206 |...... 4.386 |[MON... | ... 2,503 | ........ 170,923 | 03/22/2013. | 06/25/2035.
65535V CN 6 |Nomura Asset Sec Corp RMBS Ser 2004-AP1... ..102.270 ....64,101 62,500 [ ..ooorverrriieniiens | e (13) [ oo | e | e 4.820 |...... 4.826 |MON... 02/05/2004. | 03/25/2034.
65535V DC 9 |Nomura Asset Sec Corp RMBS Ser 2004-AP2... ...102.936 ..196,089 189,616 48 [SSSURRRRINN B 5.603 |...... 5.724 |MON... | . 06/10/2004. | 07/25/2034.
65535V  GH 5 |Nomura Asset Sec Corp RMBS Ser 2004-AP3... ...102.450 ...77,539 75,440 | oo | e (X)) ETSTTRON IV IOV 5293 |..... 5.283 | MON... 10/22/2004. | 10/25/2034.
74922P  AC 8 |Residential Accredit Loans INC RMBS Ser.........ccouvovivverirneiirincenernernenreeens | coreeee oo [eerneieendt | it IFM | ... 768,126 | ... 81.126 931,298 768,126 | ..oovoeverrercerinis | ovrrverieninienneens | evernerieninsenns | eresrineniesiseennns | e 0.906 |...... 8.325 | MON... 10/11/2007. | 02/25/2037.
75405W  AE 2 |Residential Asset Secs Corp RMBS Ser 200...........cccccnvrvemmvennmeninenninenrinennes | oveene [ ov | corveeenndh |l IFM 12,587,645 .. 99.217 14,052,458 | .......... 14,163,314 | ........... 13,453,856 | ...cvvvnrvirerriienins | s (34,360) [ ..oovvererrireriins | e | s 1.166 |...... 2.986 | MON... 12/07/2012. | 11/25/2035.
760985 M9 9 |Residential Asset Mtg Prod Inc RMBS Ser. ...100.730 95,174 | oo | e (B1) [ oo | e | e 4.609 |...... 4.610 [MON... 01/15/2004. | 01/25/2034.
760985 US 8 |Residential Asset Mtg Prod Inc RMBS Ser ...100.183 75,217 (1,268) [ ..oocernrerrirenis | e | s 4.018 |...... 4.671 |MON... 08/27/2003. | 03/25/2033.
760985 ZF 1 |Residential Asset Mtg Prod Inc RMBS Ser. . ...101.106 103,160 | covouveeerrerierienes [ eevrverienienns (4D [N ISR I 5.015 |..... 5.022 | MON... 09/18/2003. | 09/25/2033.
76110W MC 7 |Residential Asset Sec Corp RMBS Ser 2001 JESTTTIRTRRTIN PPN ] 1FM 175,069 |...103.782 174,448 (290) [ cvvooeevrereeenees [ e | e 5.960 |...... 5.986 | MON... 09/06/2001. | 09/25/2031.
76110W  MF 0 |Residential Asset Sec Corp RMBS Ser 2001 JSPSTURURROORTEN DO JP PO R 6FM 589,937 |..... 54.417 589,937 [ .oorveevieeieriiiiiis | errienriesiesienins | enviessiiesieniens | seessessiessensenns | cvd 6.320 |....15.213 | MON... 11/12/2009. | 09/25/2031.
76112B SN 1 |Residential Asset Mtg Products RMBS Ser..........c.coovvvemmivimneiinneiiisnnisseeirenens | oo || 1FM .193,09 |...101.622 201,203 1,629 [ oo | e | e 5250 |...... 6.128 | MON... 08/10/2006. | 09/25/2034.
76114H  AK 1 |Residential Asset Sec Tr RMBS Ser 2007-A.........ccovvvrevrererieemnereeesnencnssnens | vreees | | 3FM| ... 183,937 |..... 87.849 | ... . 183,937 | covovevrrrerierinnes [ e [ e | e | e 6.000 |...... 8.738 | MON... 10/03/2007. | 05/25/2037.
805564 PB 1 |Saxon Asset Securities Tr RMBS Ser 2003-...........ccveeevmereneereeneesenessssenes | ceveens [ I 4| ... TFM | o 123,033 |...100.701 | coooovrerrrneee 123,895 123,033 | coooeeenrenerierinees [ e [ e | e | e 4.818 |...... 4.824 |MON... 09/04/2003. | 12/25/2033.
81441P  BZ 3 |Security Natl Mtg Loan Tr RMBS Ser 2004-...........c.coocvereremeennereremnnnennenennees | vevenee | oo [ eevvvreedh | 1FM 484,533 |..... 99.371 ..481,482 484,533 | ..o | e | e | e | e 5.772 |..... 5.782 | MON... 10/28/2004. | 11/25/2034.
863579 CD 8 |Structured Adj Rate Mtg Ln RMBS Ser 2004...........ccocveernmeeneerneeneernneiseensennns | cenees | oo | vevvnenndh | e 1FM 731,644 | ... 98.636 ..715,515 729,452 2,080 | overrereirnninnns | e [ s 3.079 |..... 2.940 |MON... 10/23/2004. | 10/25/2034.
86358R  5X 1 |Structured Asset Sec Corp RMBS Ser 2002-...........ccovvevrvverirmrererennineronnninens | voveees | oo | covreeendt | el IFM | eii..5,297,823 | .. 97.097 ...5,554,543 5,375,047 23,648 | oo [ | 1.396 |...... 2.167 |MON... 11/20/2013. | 08/25/2032.
86359A QK 2 |Structured Asset Sec Corp RMBS Ser 2003-.. ...100.181 | .... 204,406 (B26) | cevererereernrienns [ e [ s 5.040 |...... 5.043 | MON... 03/14/2003. | 04/25/2033.
86359B ZG 9 |Structured Asset Sec Corp RMBS Ser 2004- 2103.270 [ e 176,071 169,998 | ..ooovvevrirereriienes [ s (85) [ verevernrererreerins | ererrrrierinerirenins | e 5.000 |...... 5.002 | MON... 08/18/2004. | 09/25/2034.
86359B  ZS 3 |Structured Asset Sec Corp RMBS Ser 2004-.. ...100.081 1,350,658 1,358,945 (A TR DRI BN 5.750 |...... 5.594 | MON... 08/26/2004. | 09/25/2034.
863590 FQ 5 |Structured Asset Sec Corp RMBS Ser 2005-...........cccvrvereerenieininervnnnnennene. | v | [ overiveedh | s 3EM | e 1,130,336 |..... 97.924 . . 1,118,280 1,120,959 (445) | evvovrrerinens [ e [ s 5.400 |...... 5.237 |MON... 06/23/2005. | 06/25/2035.
863590 GQ 4 |Structured Asset Sec Corp RMBS Ser 2005-...........ccvveereerermeenneineresssenennnne | eovnees | | overveenndh | s 3FM 228,784 |..... 96.512 ..220,160 | ..ooovirnrenn 228,116 228,039 284 | e | s [ 5.250 |...... 5.219 |MON... 06/28/2005. | 12/25/2034.
90263B HF 8 |UCFC Home Equity Loans RMBS Ser 1998-D C.... R O B PR 3 BV 4FM ...6,932 |..... 10.749 | ... ....786 1,315 ..7,136 A6 | e [ | e 8.965 |...... 9.747 | MON... 02/08/2000. | 04/15/2030.
92922F EB 0 |Washington Mutual Mtg RMBS Ser 2003-AR10..........cveueermrenericrineiseiseeans | ceves . 2101768 | 583,899 | ..ccoovrirnns 573,758 568,700 35 | o | e | s 2.825 |..... 3.014 |MON... 03/10/2005. | 10/25/2033.
93934F CM 2 [Washington Mutual MSC Mtg PT RMBS Ser 20..........ccovveuirimrirerirrerinninsienns | cevns ]| L3FM . 158,248 L 93.602 146,930 157,668 | .ooovvvrereieeriienns [ e () [ oo | s | s 5500 |...... 5.298 | MON... 10/13/2005. | 10/25/2035.
94983B  AM 1 |Wells Fargo Mtg Backed Sec Tr RMBS Ser 2........ccciiiumirinirnsrisnsismississisonns | sevsaes N ...103.545 | ... ...5,305,220 4,977,296 52,519 | o | e | e 5.750 |..... 7.494 |MON... 11/30/2011. | 04/25/2036.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. XXX | o 108,953,229 | ..........118,178,309 | ......... 107,350,465 | ........... (228,410) | ......... (396,376) | ........ 213,203 | .o 0 XXX XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - C cial Mortgage-Backed Securities
05604F AA 3 |Bway Mortgage Trust CMBS Ser 2013-1515 C......covvvvvvvvveirnrnereninnisnseneninns [eoveree [ | vervvnienndt | v 1FM ...100.598 14,037,751 | ...........13,954,291 | ........... 14,150,418 | ..o (29,754) [ v | e | e 2.809 |...... 2457 [MON... | .cocvouee 32,668 | ........ 392,018 |02/26/2013. | 03/10/2033.
06054A AV 1 |Banc of America Comm Mtg Tr CMBS Ser 201..........ccccuvevnererereneernsnnnersnennens | vevnee oo [ eevnvriendh | e 1FM . ...102.839 ,141,930 5,125,469 rerennnne(19,352) JSSSTRRRRRIN B 3429 |..... 2.976 |MON...| . 171,450 | 09/14/2015. | 09/15/2048.
12593Y BD 4 |Comm Mortgage Trust CMBS Ser 2016-CR28 C..........ccccovvvvvvvvrrvrverinnnererinninne | eovers oo [ o | s 1M ....10,099,474 |...102.060 | ............10,205,950 | ............10,000,000 | ........... 10,090,889 (8,585) [ .vvveerrerervrres [ eerrreirereriseireniens [ s 3.495 | ... 3.387 [MON... | ..cccouee 29,125 | ........ 291,250 | 01/27/2016. | 02/10/2049.
17313K  AH 4 | Citigroup Comm Mtg Tr CMBS Ser 2008-C7 C......c..everevrveenernerrrererseesennnens | overs | oo | vevreennidh | s TFM | s 6,308,076 |...102.847 6,909,648 87,852 | oo | ceveeernenienienis | s 6.136 |...... 7.696 |MON...| ..ccouunee 35,793 | ..ooouu 436,758 | 04/11/2008. | 12/10/2049.
46640 AS 6 |JP Morgan Chase Comm Mtg Secs CMBS Ser2..........cccvvrvvevvemrneernenerinnnenes | eovenes oo [ovineennd | s M| e 2,066,406 |...103.703 2,038,858 |....ccovevvrvrerncnns | verrreene(10,428) [ e [ | e 3414 | ... 2,842 | MON... ,690 | ... 68,274 | 04/14/2014. | 01/15/2046.
50180L AC 4 |LB-UBS Comm Mtg Tr CMBS Ser 2008-C1 Cl A.......ccvvueeremrrmeeneniiceneriieniinne | cevere | oo | vevreennidh | s TFM | s 4,915,488 |...103.672 ATTT752 | oo | v (T 18) s [ [ 6.113 5.697 |MON... 297,065 | 05/07/2008. | 04/15/2041.
50180L  AD 2 |LB-UBS Comm Mtg Tr CMBS Ser 2008-C1 Cl A.........oouvvemmmvemmmvemmnrennneinnnnins | cevvven | oo [ eevirennnd | e 1FM .4,825,195 |..... 98.691 | ... 4,941,997 et | oo 6.113 |...... 6.628 | MON... 309,012 | 05/01/2008. | 04/15/2041.
556227 AA 4 |Madison Avenue Trust CMBS Ser 2015-11MD || M| s 6,085,251 |...102.895 | ... ...6,173,676 6,075,421 | covvoevvvrevreinneeins | eerreneerene(T,863) | o | e [ e 3.555 |...... 3.400 |MON... 216,843 | 09/15/2015. | 09/10/2033.
61757L  AF 7 |Morgan Stanley Cap | CMBS Ser 2008-T29 C..........ccoooumrrrmrirmrernneinneinsienirenns ]| 1M ... 9,775,739 |...103.402 11,374,176 | ............11,000,000 | ........... 10,807,191 | v | e 155,875 | o v | e 6.275 |...... 8.009 | MON... 700,937 |02/13/2008. | 01/11/2043.
61761X  AA 6 |Morgan Stanley Capital | Tr CMBS Ser2013...........ovvvemmrrenmmeenmmeensneemnnesnnnes | eevnne | oo | ornenennidh | s M| s 8,199,750 |...100.476 | .............. 8,038,072 8,088,651 | .ooveocveeveererenns | everreen(29,846) | oo | e 2.695 2.301 |MON... | coooo..... 17,967 | ......... 215,600 | 02/14/2013. | 01/11/2032.
61761X AG 3 |Morgan Stanley Capital | Tr CMBS Ser 201..........couvvvmmmrviimmreinnnenneeinnesinnnnns | evviree | oo | ovnenennidh | i 1M ... 4,099,969 |..... 99.118 000,000 4,084,421 | oo | e (14,964) | s | e 2.897 2501 |MON... 115,880 | 02/14/2013.| 01/11/2032.
61761X  AJ 7 |Morgan Stanley Capital | Tr CMBS Ser 201........ccccvvumvvenmrrverirererveisensnssinnninee | vevnee oo [ eevevniendh | e 1FM ..4,099,926 |..... 98.878 ,955,112 4,000,000 4,044,481 [SSSTURRRRIN PR 3.199 |...... 2.801 |MON... 127,960 | 02/14/2013. | 01/11/2032.
617638 AS 3 |Morgan Stanley BAML Tr CMBS Ser 2013-C13........c.couvvvemmrvimerinninnneirnnnins [ eevree | oo | oveenenndh | i 1FM 5,149,964 |...104.766 ...5,238,305 5,000,000 5,089,372 | ..ooveeervrnrririnnis | errreend(20,584) [ oo | s | e 3557 |...... 3.099 |MON... 177,850 | 11/26/2013. | 11/15/2046.
92939G  AG 2 |WFLD Mortgage Tr CMBS Ser 2014-MONT CI B | | TFM | s 6,081,288 |..... 98.989 | .oovovirinen 5,939,353 6,063,409 | .ovvoovvvrevrerrnnneins | cerneneeeeeeTTBT) | o | ceveseeenneseeinneens [ eeeens 3.755 |...... 3.609 |MON...| .cccounnee 18,774 | ........ 229,043 | 08/07/2014.| 08/10/2031.
94989V AC 3 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-NX.........oveuirieremreneiieriseisniinnns | cevee ] 1FM ...15,148,965 |...101.119 15,167,895 | ............15,000,000 | ........... 15,130,699 | ...ovvvvvvenrrnenis | errreend(15,050) [ oo | e | e 3354 |...... 3.241 |[MON... | .......... 41,925 | ... 503,100 |09/25/2015. | 09/15/2057.
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3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHIES. ... v sssssrsssneneens | eonssenns 106,308,560 XXX | s 108,386,748 | .......... 106,721,186 | ......... 107,378,676 | ..oooovvvrerieri 0 ] s 47,280 0 0 XXX XXX XXX | s 339,834 | ... 4,253,036 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
01449W AB 2 |ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser 10A C........cccovvevevverrveriveerneersenssniens [ woveeer | oo | coveeeendt | o 2AM | ............5,000,000 | .... 56.000 2,800,000 5,000,000 .....1.498 .60,007 | 02/28/2006. | 09/23/2036.
02376T  AC 2 |American Airlines Inc LBASS EETC Ser 201.........ccccvviurieneiinrerieineireiinsiennes | cevnes ...103.750 ..1,636,319 1,602,792 (6,284) [ ..o | e | s 5.600 |....4.905 |J..ccco. | 040,726 | ... 88,322 | 11/06/2014. | 07/15/2020.
03334@ AA 7 |AnchoragePermit Ctr BIAG LS Tr CTL......ccvvuerernirierierererierisssienienssseesessnns | vereees ..112.684 ..1,230,788 . 1,092,248 | ..o | e | e | e | e 6.340 |......6.424 |MON...| ...........3,078 | .......... 69,249 | 02/11/2003. | 02/15/2025.
05164# AA 5 |Aurora Health Care (Badger RE) CTL...... ..112.103 ,041,956 .929,465 919,588 1,491 [ s v | e 6.990 12/27/2002. | 12/15/2022.
055385 AA 6 |BFC Guaranty Corp CTL et | seviens ...103.662 273,266 271,962 (747 [ IS 6.250 |.....6.787 |JD..ccc | crorernn 1,423 | o 17,079 | 06/26/2001. | 12/01/2017.
12189P  AF 9 |Burlington Northern Santa Fe LBASS EETC........cccovevumienieneinerinneieeiesineenns | eeeens ...108.333 ....255,463 262,349 (V215K SN U 7.570 10/11/2005. | 01/02/2021.
12644@ CA 1 [CTL Cap Tr CTL Ser 2004-17 Texas INStr..........cccovvervvvrennnee ...109.600 ,349,164 6,349,164 .....5.462 12/29/2004. | 01/15/2026.
12665*  AA 9 | CVS Caremark CTL Wells Fargo BK NW..........cccovuuniiemriniineerineineiseriesienens | eeeens ..112.293 5,857,039 5,857,039 | ..o [ e [ e | s | s 7.870 |.....8.000 |MON...| ..........26,889 | ........ 460,949 | 09/30/2009. | 10/10/2031.
126650 BS 8 | CVS Health Corp ABS PTC Nb.......ovvuivierieeirneiseisssessiessessssssssssesssesssenses | soeees ..121.767 2,508,357 3,098,817 | ..evvervrrervrriinnens | crviinenns (36,639) [ ..vverevererrrris | e 7.507 |.....4.220 |MON...| ..........10,984 | ....... 188,302 | 07/15/2014. | 01/10/2032.
126650 AA 2 |CVSHealth Corp ABS PTC Nt ...105.249 4,594,407 w4704 12/11/2013. | 01/10/2036.
149837 AA 4 | CBA Small Balance Comm Mtg Tr LBASS FINC........ccoovevvveerereenerisscisnnrisenins | oveens | v | corveeen |l AAM e 524,251 59.006 524,251 | .ooovvveerreinnneinnns | ceveerennesnsneinnnns [ e | e | e 1.006 |.....8.013 [MON... | cccoooveenn 147 | e 10,012 | 04/24/2006. | 06/25/2038.
15189@ AA 7 |Centerpoint Anchorage Tr CTL PTC Lease B.........ccoceeveveereneerneenneriiseineeienins | cevs ..114.041 1,836,725 [ .ceovverereriierins | ceveneeinsineiienis | vevesesiiseinensens | e 7.899 |.....8.030 |[MON...| ..........6,448 | ....... 145,080 | 09/18/2002. | 09/15/2022.
210805 CB 1 |Continental Airlines Inc LBASS EETC Ser. ...101.375 326,008 1,076 ......5.648 21,727 | 12/13/2004. | 03/15/2019.
26249G  AE 0 |Dryden SrLn Fd CLO 2014-33A AR.......oevrerinerrnnrinerneriesinesssssissensssssisseneess | onvens | oo | serineeennddh | e IFE | cii.2,000,000 ... 99.887 2,000,000 | .veoevecrierireirnens [ e [ e | e | e 2.310 11/07/2016. | 10/15/2028.
26249G  AF 7 |Dryden SrLn Fd CLO 2014-33ABR........ccccouvermmrnnrinerverrnneneessniseisesieneinenes | covees | oo | verinenendd | ol IFE cicei1,000,000 ... 99.739 1,000,000 [ ..ocvouveerreerierires | e | e | e | e 2.730 11/07/2016. | 10/15/2028.
30251T  AA 7 |FNBC 1993-A Pass Through Trust ABS PTC S........ccccoveimrineinniineriseissiienes | eeeens ..101.216 453,660 (7,392) [ oo | e | e 8.080 05/13/2003. | 01/05/2018.
31331F  AY 7 |Fedex Corp ABS PTC Ser 1998-1 CIB........cocvueverreieiriinerirerirererseesseissinens | eveens ...103.570 675,682 | ..o | rerirerinrennnnins | e | s | e 6.845 04/10/2002. | 01/15/2019.
50026* AA 3 |Kohls Corp CTL Shelby MI . 491,995 |...114.167 531,673 465,697 474,952 (1,422) [ oo | s | e 7.600 09/11/2002. | 12/15/2022.
52465# BF 1 |Legg Mason Mtg Cap Corp LBASS Ser 2001-C. . ...27,393 |..100.191 | ... ...25,309 ..25,261 25,272 (277) | ceveeverereensiienns [ v [ e 6.580 ..1,345 | 08/24/2004. | 04/10/2017.
52467@ BC 8 |Legg Mason Mtg Cap Corp CTL Ser 2003 Cl........cccevererereernnemeeeeeenensmnesenns | eovnees | oo | eeveevneedh | e 5% | s 499,922 |..105.717 | oovereernrenn 480,509 | oo 454,522 460,840 (1744 ] ORI [N IO 8.200 |......6.825 |MON...| ............1,656 | .......... 37,271 | 04/07/2003. | 11/15/2018.
59549W  AB 9 |Mid State Tr LBASS Ser 11 CI M1 650,528 |...107.601 699,989 ....650,541 650,539 | ..vvvrirrirniinniiins | e | e | s | s 5598 |......5.664 |[MON...| ..ccee. 1,619 | oo, 36,417 | 06/18/2003. | 07/15/2038.
63080# AA 5 |NARA Caves Lease Tr CTL SO P . . 4,968,712 |...112.463 | .... ..5,587,982 ,968,712 A,968,712 | oo [ e [ e | e [ e 5.300 |......5.300 |MON...| ......11,704 | ....... 263,342 | 06/03/2010. | 09/15/2028.
63651P  AA 2 |National Inst Health TWinbrook CTL B BId...........ccuvuveerermiiieernrissinniernnsseenes [ oveee [ | verrenvnns 4 T 983,084 [...105.614 | ....cccevoue 1,038,277 983,084 | ... | e | e [ e [ 5.830 |.....5.901 |MON... | ..........2,547 | ......... 56,891 | 02/27/2003. | 01/15/2019.
637432 HT 5 | National Rural Utilities CoOp ABS COll T.........ccuueremreneriererseerenissnssssinsnseninns | vevene | oo | eevessrinens | vovens 1FE ..4,050,560 |...101.132 ..4,045,288 4,002,130 (7,635) [ oo | e | e 5450 |.....5.249 |AO...... | .........49,050 | ........ 218,000 | 06/18/2009. | 04/10/2017.
637432 KT 1 |National Rural Utilities Coop ABS Coll T.... JPUN VPO VR VPORPRRRPORN (OO 1FE| .. ..2,426,175 |...104.293 | ... ..2,607,323 ,500,000 2,488,902 9,645 | ..o | e [ s 5450 |....5.879 |FA......| .o BB,TTT | oo 136,250 | 02/20/2009. | 02/01/2018.
637432 LR 4 |National Rural Utilities COOp ABS COll T.........cvuueremrenerierirneerensssesssinsnsnenene | vevene | oo | eeveserinens | vvens 1FE| oo 3,131,726 |...115.323 | ....ccoonuve. 2,998,390 | coovvrrrnens 2,600,000 2,731,083 | oo | e (71 2) [ O ...10.375 |.....7.379 |[MN.....{ .........44,958 | ........ 269,750 | 02/20/2009. | 11/01/2018.
653240  AA 9 | NeWtOWN CTL SET 2002.........cvvumirmiieeireriseeisesisssissssesssesssesesssssssssssssesssssnsss | eveens ...109.656 ..1,182,702 1,078,538 2 | oo | e [ e 6.082 |......6.160 [MON...| ..ccee.2915 | oo, 65,598 | 08/08/2002. | 05/15/2023.
73019# AD 4 | PNC Equip Finc LLC LBASS Priv PINt S€r.........cvurrererrrrinerierierineesssninsisnens | eeeees ..100.177 | ... ..2,938,652 2,933,459 | .vvvirrenrrinnnens [ e [ e | e | e 3.050 |......3.050 |MN......| ... 11,432 | ....oco.. 89,471 | 11/15/2012. | 11/15/2027.
T4041E  AC 9 |Preferred Term Sec Ltd VI LBASS MeZz Nt.........cccvvrvrvvrvennrininenerinssnrnnnnns [ovine [ | vervvnienndt | i BFE | . 227,626 | ... 44.490 | .o 1,823,830 | .o 4,099,415 | oo 227,626 | ..ooveunee 190,782 | oo [ e [ e [ e 1.963 |....68.542 |[MJSD. | ..........2,012 | ......... 68,772 | 03/23/2016. | 03/23/2035.
74042C  AA 6 |Preferred Term Sec Ltd LBASS St Nt Cl A-.......cooevuvenererreeencineeneeinsnnennes | ovenen | oo | veverneeceidh | i 1FE ..4,754,085 |...100.900 ..7,067,214 7,004,176 5,054,607 62,654 [ ..oovoeveerreciees | e [ i 1.857 |.....4.892 |[MJSD. | ...........3,612 | ..o 111,233 | 10/02/2012. | 03/22/2038.
74042H AC 1 |Preferred Term Sec Ltd LBASS XIX Nt CI B et | 3 1AM ]| .. ..2,823,523 | ..... 40.580 | .... .1,145,615 ,823,102 | oo 1,145,615 | ........ (1,677,502) () [T (VRO PO 1.563 |......1.565 |[MJSD. | ..........1,226 | .......... 36,219 | 03/23/2006. | 12/22/2035.
740420  AA 1 |Preferred Term Sec Ltd LBASS XXI Nt SF.......vvuvivmerirereeeinerinerenienennees | ovenen | oo | veverneenns 4 .. 1FE| oo 2,324,870 | ..... 93.960 | ...coovornne 2,184,448 | .............. 2,324,870 P 7287 (VI SOOI ST FRURURRUR DRSO O 1.313 |.....1.316 [MJSD. | ..............848 | .......... 23,921 | 02/17/2006. | 03/22/2038.
755920  AF 2 |Receipts on Corp Sec Tr ABS Coll Tr Ser........ovvverveerreineniinenrisseisnsiinneees | veveven | o [evvveennd | s 3AM . ...101.169 175,049 176,346 (1,768) [ ..o | e | e 6.375 |....4.318 [MN.....| cccocee. 1,426 | oo 11,159 | 06/06/2003. | 05/15/2017.
755920 AG 0 |Receipts on Corp Sec Tr ABS Coll TF SEF.......cvuurvreerreererinererseresensseessensnns | veeees 4] ... 1FE| .. ..735,739 |...101.681 662,704 666,365 (5,504) [ .ooucererenerrneris | weernerineenerneeins | s 6.500 |.....4.806 |FA......| .........17,948 | ......... 43,076 | 06/06/2003. | 08/01/2017.
76126C BB 7 |RACERS Tr ABS Ser 1997-S-7-1 Cl Al.....cooiiirinrineiineineisesissiesesnsssssinns | rveees | oo | eveenns 46 ... 1FE| 3,517,520 | .....3.533 137,779 | oo | v (358,354) | vvvevurvirerriins | e [ eeiene 9.500 |.....5.303 |MN......| .........48,556 | ........ 380,000 |06/16/2004. | 05/15/2017.
76126C DE 9 |RACERS TrABS Ser 1998-CCE-1 Cl Al.....coovvvuirrrererieerserissriserienssesssnnes | voveees 376,102 |...104.231 ....383,660 382,698 511 [ cveevenreeriene | eevensvesssssienis | e 6.625 |....6.912 |MN......| ...c.......3,248 | .....eo.. 25,417 | 06/12/2001. | 05/15/2018.
78402C  AA 1 | SC Commercial Mtg Pass Through CTL Ser 2.........cc.coevervueernnienneinernssinees | roveees ..1,256,274 |..114.136 1,201,420 1,224,351 (3,158) [ oo | e | s 7.052 |.....6.458 |MON...| ............7,060 | ......... 83,358 | 11/20/2003. | 11/10/2028.
84474W  AA 8 | Southwest Airlines Co ABS PTC Ser 1998-A.........ocureerrmeenerieeiseesnsninsiinnes | voreees ..103.985 | ..o 182,059 | e 175,082 180,049 (1,973) [ oo | e | e 6.530 |.....5211 |Jd.oees | cirerrnn5,685 | e, 11,433 | 07/14/2004. | 07/02/2019.
85231C  AA 3 | St Louis Fed Office Bldg Tr CTL GSA GHd..........ccooomrrverrieecirereireceiieeeiirennies | o ..107.215 765,325 765,325 | ..oouvvervviienriiens | ceveeienneisnniiinnnes [ e | s | e 6.910 |....6.912 | JJ.cccco. | 24,385 | e 52,884 | 05/20/2002. | 01/15/2019.
85746* DR 8 |State Street Bk & Tr Co ABS SrLeV LEESE..........ccvuevvrveeieicriesiesisssissieas | cvves ...104.293 .302,820 302,820 | ..oovenrirerireerinis | e | e | e | e 6.840 |.....6.842 |W....... | 8,688 | .. 20,721 | 09/30/2002. | 01/31/2019.
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Showing all Long-Term BONDS Owned December 31 of Current Year
7

A E

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Rate of | Rate of i Accrued During Year | Acquired Date
85746* DU 1 |State Street Bk & Tr Co ABS SrLEV LESE..........cveurvrceieriieererieernenienineins | ceve [ I 7N I 2| s 305,455 |...104.293 | ...ccovvvernee. 318,567 305,455 | ..oovenrirrireerinins | evrrerienineeneens | evereenienineens | s | e 6.840 |...... 6.835 20,668 | 10/20/2004. [ 01/31/2019.
85746* DX 5 |State Street Bk & Tr Co ABS Sr Lev Lease 42| .263,352 |...104.293 ..274,657 263,352 [ cooorevieneiieneiienns | e | e | s | 6.840 |...... 6.835 18,122 | 10/20/2004. | 01/31/2019.
85746* EA 4 |State Street Bk & Tr Co ABS Sr Lev Lease 4 2| .. .263,352 |...104.293 ..274,657 263,334 72 ) ST DRSSO DO 6.840 |...... 6.835 18,122 | 10/20/2004. | 01/31/2019.
91737#  AA 3 |United States Govt SS Ls FinTr CTL GSA G 4. ...103.033 ...1,549,517 1,503,018 368 | o | e | s 4704 |...... 4.797 70,744 | 06/24/2003. | 11/15/2018.
91740# AA 8 |United States of America BIA-2 CTL AIDET..........cocvuerereerrenrinnrieriereseeseeinns 4. 111175 ...687,762 B87,762 | ...ooverceerrineries | verierineennnninnnins | vevierinsesnninnns | e | e 5.760 5.830 39,615 | 12/15/2004. | 10/15/2025.
91741@ AA 9 |US Govt Ft Collins Tr GSA CTL APHIS LS.......orvuuiirriiniieiieescirsese i 4. ..3,347,312 |...110.187 3,347,312 3,347,312 | oo [ e e | e | e 5400 |...... 5.461 180,755 | 10/18/2005. | 12/15/2026.
91847 AA 4 [VAEvansville IN CTLLS Fil Tre...ciiirierierisceeiesiesesiesesesisssssesieenes | ceven A | 9,104,438 |...108.287 9,104,438 9,104,438 | ..o [ e e | e | s 4.950 |...... 5.001 450,670 | 06/09/2011. | 10/14/2031.
94978# AU 1 |Wells Fargo Bank Northwest NA CTL MWRA L.. IOV e 4. 128412 | ... 1,086,151 1,118,182 (1,640) [ ..o | e | e 7.380 |...... 7.019 80,185 | 07/30/2002. | 05/15/2032.
94978# BC 0 |Wells Fargo Bank Northwest NA CTL........ccovevererrermeinirnerieriesesseesssessssinens | cevees [P I 4 L0431 | 684,614 621,635 | ..ververeerrrinnnies | e | e | s 6.599 |...... 6.688 41,022 | 02/26/2003. | 11/01/2022.
96928# AC 7 |William Blair CTL CTL PTC Ser 2004-1........cccoovuumiiniiiieriiicisnicssissiiesieninns | covis ] ..107.874 463,100 444,930 (4,012) [ oo | e | e 7.660 |...... 5.658 99,703 | 12/09/2004. | 01/25/2023.
98881@ AA 4 |ZC Specialty Ins Co CTL Ser 2002-31.......cccvvvererereermirerererriersenesseessssserisens | vereees ] ..110.503 | ... ..2,505,877 2,267,897 | ...ovvoveriernrinnnens | e s | e | oo 7.338 |...... 7.339 | W....... 166,656 | 12/20/2002. | 12/23/2022.
009090 AC 5 | Air Canada LBASS EETC Ser 2015-1C.....c..coiuiiiiniiiniiiciiniiesiissicssissiissisnins | e Al 4|....3FE] ..........15,000,000 |..... 99.500 | ........... 14,925,000 ..15,000,000 | ........... 15,000,000 | ..oovviniicniinniienns | i | | o 5.000 |...... 5.001 [MS......| ........ 220,833 | ....... 750,000 |03/11/2015. | 03/15/2020.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SeCUMties. .........coviernieiiveiiisiienns XXX | s 111,191,101 | ......... 111,502,850 | ......... 104,177,749 | ....... (1,486,720) | ......... (430,550) 0. 0 XXX XXX XXX | s 853,339 | ..... 5,806,414 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)...... ... cwuirerrssiessisiere e XXX | 8,763,275,823 | ....... 8,583,352,542 | ...... 8,655,274,687 | ........ (1,715,130) | ....(15,342,703) | ...... 5,010,975 | ....(23,307,456) | XXX XXX XXX |....93,464,815 |..313,726,178 XXX XXX
Totals
7799999.  Total - ISSUET OBIGATONS........resreseieieseseeessees sttt enes | enban 8,966,309,544 XXX | 9,007,305,600 | ....... 8,765,345,197 | ...... 8,874,241,346 | ..ovivviiiinninnnd 0] ...(14,309,629)| ..... 4,797,772 | ...(23,307,456) | XXX XXX XXX |....98,710,014 |..321,418,278 XXX XXX
7899999. Total - Residential Mortgage-Backed SEOUMHES..............rrvvreeieriiiseeesssesseoss s ssssssssssssesssssssesssssssssssssnnes | cossesnns 411,769,897 XXX | s 420,181,029 415,588,597 | ......... 412,548,722 | ...........(228,410) | ......... (695,715) .213,203 XXX XXX XXX | . 1,300,253 | ..... 8,303,444 XXX XXX
7999999. Total - Commercial Mortgage-Backed SEOUNILIES. ...........o...orveimrierreeseeessmeesseeeseesessesessessssesessessessessssesssssessssessnnens | aneseeee 106,557,354 XXX | s 108,616,068 | .........106,952,821 | ......... 107,622,773 | oo [ i 46,562 | .... . XXX XXX XXX [ s 341,200 | ... 4,269,540 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUNIES. ...t enesssnssnnes | conriens 114,636,964 XXX | s 116,242,292 | .......... 116,357,850 | ........ 109,032,749 | ........ (1,486,720) | ......... (430,550) 0. 0 XXX XXX XXX | s 875,591 | ..... 6,073,439 XXX XXX
8399999, Grand TOtAl - BONGS.........cuuurveuerirrceireireiseieesisee ettt essanninns | erie 9,599,273,759 XXX | 9,652,344,989 | ....... 9,404,244,465 | ... 9,503,445,590 | ....... (1,715,130) | ....(15,389,332) | ...... 5,010,975 | ....(23,307,456)| XXX XXX XXX |..101,227,067 |..340,064,701 XXX XXX




L3
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
Current Year's

F Rate per Unrealized Other-Than- Total Foreign

or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC

ei| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/AC.V. Change in Desig- Date
CUSIP Identification Description Code |gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | /Accretion | Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
86358X 20 3 | SFAABS CDO I LTD Pd....ocoiiveriiiniissinissssis s | ........ l C | AAAAAAA 1,266.000 | ..... 1,000.00 | oo | o cevn [ | | s | e | aessssesssnesnenes | neessssssessensens | oo | s ...PBUFE | 03/07/2012.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) XXX 0 0 .0 0 0] XXX XXX
8999999. Total - Preferred StOCKS...............ovuvviiriiieiiiiiiricniceicceecsriesiis XXX 0 0 .0 0 0| XXX XXX
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Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
Current Year's
F Rate per Other-Than- NAIC
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B./AC.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares |  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired
9899999. Total CommON ANd Prefermed SHOCK. ... iuiiiiiiieiiiiieisti e ens eniserses s rssns st sensnns | rensessssesensenscnseneenes 0 XXX 0 0 () (U 0] 0 ... 0 0 0 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total § value (included in Column 8) of all such issues §.......... 0.

NONE
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

€13

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Political Subdivisions of States

717883 SD 5 | Philadelphia PA Sch Dist GO Build Amer B s 10/20/2016........ Bank of AMErica BISD DEAIET. ........uiruuiririreriiesirssnsssssssesssesesssessssssssnssens s sssesssnssssssssnssenss | woesssssssssnssssssssssssssesssssssssssssssssensnnnes | eoenes 20,000,000 | .ooovirins 20,000,000

2499999. Total - Bonds - U.S. Political Subdivisions of States ettt et et et e et e tete eteteieteteteeetee e aet et et ea e et e ae e et et e A ettt A et ettt A e et s ae A et et A et et s aeaeten e A e e e st et A et e s e A e e et et s At ee e A e A et et an e et e e e A et ettt e s e e s e s ea et et s aneee s eaetesanarens | sarsesessseietasseetesisestetasensstesesesassasannn | eretessietesereseesiseetesesaseenan 20,000,000 | ............... 20,000,000 0
Bonds - U.S. Special R e and Special A

167593 AP 7 | Chicago IL O'Hare Int Arpt Rev Bld AMET........cccovvviriviniieriieerieeinne 04/07/2016........ MEITHELYNCN. .o | eriesbse bbbt ennnes | crenienes 9,758,175 7,500,000 | coovveverrerieieeecee e 129,301

20281P  KG 6 | Commonwealth PA Fin Auth Rev Txbl Ser A 10/20/2016. MOrgan StaNIEY & CO INC......cueveiireicicieiriee sttt sesssnsesne | sesessessssssesessssessessessssssessessssessessnsnes | seseees 10,000,000 | ..o 10,000,000

20281P KL 5 | Commonwealth PA Fin Auth Rev Bd Ser A 10/20/2016 MOrgan StANIEY & CO INCe....uvuiviireriiicierii bbbt nsens | ersesisees bbbt nnnes | crenienes 5,000,000 5,000,000

3138WH  F6 4 |FNMA Pool #AS7388 3.500% 06/25/46. 12/21/2016. MOrgan/JP/SECUNHIES = BONGS..........cvuuvvverieeiieesiesiesisesississssses s sssssss | seesssesssssssssssesssse s s seees 143,162,487 ...141,025,863 .

3138WJ  RD 2 | FNMA Pool #AS8583 3.500% 01/25/47 12/127/2016.. Morgan/JP/Securities - Bonds . 76,224,609 | .... .75,000,000 | .... ..211,458

463632 4P 1 |Irvin Ranch CA Wir Dist ReV TaXable Ser..........ccvriuririrrereireeieieeeieireeseieeeesetesseeeesesssseesssssessees | evseeesnssnnes 03/23/2016 BarClayS CapItal.........cvueveeeieeerereircieiei ittt snenntns | eeretseess sttt sse e ennesnnennens | eereeanes 8,992,204 6,700,000 182,399

49151F  NT 3 |Kentucky ST Prop & Bldgs Rev Bld Amer Bd 04/06/2016. CHIGIOUP. ..o | eesbb st | ensiienes 1,230,200 1,000,000 26,316

49151F QY 9 |Kentucky ST Prop & Bldgs Rev Bld Amer Bd. 03/29/2016.. CHIGIOUD. .ot . 11,224,800 9,000,000 98,595

59333P V7 0 |Miami-Dade Cnty FL REV TXDI REf.......c.oiuiirriiiiieee sttt ssisees | soeniseseseens 08/04/2016. MBI LYNCRL ..ottt | Hoebs st st es st s st eesssinnnes | siansiins 3,500,000 3,500,000

59333P V8 8 |Miami-Dade Cnty FL Rev Txbl Ref.... . | 08/04/2016. VT LYNCRL ...ttt | b st bbbt 7,750,000 7,750,000

59333P V9 6 |Miami-Dade Cnty FL Rev Txbl Ref.... . | 08/04/2016.. Merrill Lynch.. . . 4,250,000 4,250,000

59447T KA 0 [Michigan St Fin Auth Rev Txbl Ref Ser C-. 07/29/2016. BarClays CapItal.............cvuureuiririirerieeieiseriese st | st enes | eeenes 26,640,000 | ...coovvenee. 26,640,000

59447T KB 8 [Michigan St Fin Auth Rev Txbl Ref Ser C-. 07/29/2016. BArCIAYS CAPILAL............ovoeeiecreesieeie e s s saens | seesssessses s s e bbb eenes 7,000,000 7,000,000

59447T KN 2 | Michigan St Fin Auth Rev Txbl Ref Ser C-. . 07/29/2016.. Barclays Capital 6,000,000 6,000,000

665250 BW 5 |Northern IL Mun Pwr Agy Rev Bld Amer Bds 01/15/2016. RAMITEZ & €O INC....vveivteiiiiirisei sttt | Hbiees bbb 12,011,477 9,990,000 38,067

677632  G9 6 |Ohio St Univ Gen Repts ReV TXDI SE A......ovvuivuririieisiseieiesissiesississsisessssssssssessssssessessssssenss. | sesssssessones 03/03/2016. BarClays CaPIal.........uvurrireirireiseieieiesis ettt | ebsent et en 12,000,000 | .ooovvrrrrirerierenieeeris 12,000,000

73358W  CX 0 |Port Auth NY & NJ Rev Taxable-Cons 165th. . 10/04/2016.. Raymond James & Assoc Inc 4,337,685 3,300,000 80,752

842475  F7 5 | Southern CA Pub Pwr Aut Rev Bld Amer Bd 09/21/2016. MOrgan StANIEY & €0 INCu..vvuivuiriiirieiissieriesie s es st ensensens | oersessasssessssssssansses st st nsans s ensensnes 13,233,600 | oo 10,000,000 | coovevieriniisresn e 140,321

3199999. Total - Bonds - U.S. Special Revenue and Special Assessments Lt e eteeeeteteteuetettuetetetttetebsietetatetetessaetes et eAetesesaetesesaeAetesesaetetes LA etesseeteteseA et et esaetet et e A etetesasaetesnsetetesasaetesnsetetesanaetesansetetesans | 4ebessisesesssietesassseetesissetetassssetesasantetanns | teriereteressesesenetesesraetns 362,315,237 | oo 345,655,863 | .......ccvevereieeiicieren 1,208,516
Bonds - Industrial and Miscell

00115A  AA 7 | AEP TransmiSSion CO LLC St NE ..ottt essssssssssses. | soessseseseens 11/16/2016........ BarClaYS CAPILAL...........ourerueeaiieiieeieeii sttt | fiers ettt nnnen | sinniins 7,984,240 8,000,000

00115A  AC 3 | AEP Transmission Co LLC Sr Nt .| 11/16/2016. BarClays CaPItal..........vurrireirrireiseiieiesis ettt ees | ersent et 4,229,007 4,300,000

001192 AL 7 |AGL Capital Corp Sr Nt .| 01/28/2016. WEIIS FAIGO. . .vouevueeaaeiesiiseses sttt | Hebse bbbt s 1,743,792 1,700,000 | .ooovernerrereirerierieeieeinens 13,541

00206R  CZ 3 |AT&T Inc SrNt 4.600% 02/15/21 03/21/2016........ TaX FEE EXCRANGE. ..ottt | restsetes bbbttt | beenient e 521,508 500,000 2,300

00287Y  AQ 2 |ABBVIE Inc SrNt 3.600% 05/14/25 03/01/2016. BACIAYS CAPILAL........cevueereeiaerieriseeis st | Hbient s 3,560,865 3,500,000 38,500

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

00817Y AW 8 [AetnaInc SrNt  3.200% 06/15/26..........cucvvrrereereriiirnersesisesesseessesssssessesssssesssssssssssssssssesssee | wonesssesesneens 06/02/2016........ UBS Warburg London ettt sine | ser et | eereenes 7,970,080 8,000,000

00817Y  AX 6 [AetnaInc STINt  4.375% 06/15/46...........covveveiirireieeiereiieeieissiese st sssssssessesas | evsesissensenne 06/02/2016 UBS Warburg London ettt | et 4,995,000 5,000,000

023608  AG 7 |Ameren Corp SrNt  3.650% 02/15/26.........ccvvvrererrererrerieerierienireenns 11/18/2016. JEFFTIES & €O INC...vvueieiieeii et | ees bbb ceeeienes 8,109,600 8,000,000 79,489

02665W  BH 3 | American Honda Finance Sr Nt . 09/09/2016........ VIIOUS. ..ottt | eebnsb bbb | eeisninas 6,967,280 7,000,000 | ovorvvvrernierseereeenis 1,917

03040W AN 5 | American Water Cap Corp Sr Nt 12/01/2016. VBHOUS. ...ttt s b8 s e s s s s s e st sns | ebsesntesaee et st s s et et s s st na st ensenntenns | ereeeniens 8,913,820 9,000,000 6,333

03040W AP 0 | American Water Cap Corp Sr Nt 11/14/2016. MIZUNO SECUMHES INC......ecvvvitciciecce ettt s sen s sssesssaess | eeretesesssesesissssesesessesesensesesasnsesesensnans | evesens 19,833,600 | ............... 20,000,000

03073E  AM 7 | AmerisourceBergen Corp SrNE.......ccorueeeirinrereeereeeeeisees 02/12/2016........ VBHOUS. ...tttk s et n s s e et sas | ebsesessesaee et st s st et s s st nn et nsenntenns | ereeeniees 8,919,630 9,000,000 135,687

03073E AN 5 | AmerisourceBergen Corp SrNt........cccoeeviiieininerierinieienineins 02/12/2016. Credit SUISSE FIrSt BOSION.........c.cvieieiiecieieiccieiesceee ettt es st sessesesnaess | cortesissseses st esessae s et s essesss s st saneseees 9,431,450 | oooviveeeeeeeeen 10,000,000 | .oovovevereeiieeereeeeee e 197,153

031162 BP 4 |AmgenInc SrNt 5.375% 05/15/43 03/09/2016. MOTGan SEANIEY & CO INC.....ouvvrrerereiieierieeiee st es s ees | sbsessseees s bbb ceeeienes 1,634,595 1,500,000 26,651

032654  AM 7 | Analog Devices INC St NE.........cc.ceiviiieiiiiiisisivesesissiesis 11/30/2016........ Credit SUISSE FIrSt BOSION............ciiiiiiiiiiiiiiciei et nesns | eresnssss st esiessenieas | orieas 14,945,850 | c.ocvoiiiiicene 15,000,000

032654 AN 5 [Analog Devices INC St NL.........cviuriireerrreeeseeeeeeeeeees 11/30/2016. Credit SUISSE FIrst BOSION. ........cuvueieecieieicircreicesce e sssssssessssssesans | seesessssessesnsssssesssessssssessesssessessessesanss | seseerenns 5,961,960 6,000,000

035242 AN 6 |Anheuser-Busch Inbev Fin Sr Nt. 06/02/2016 VBTHOUS. ...ttt s sttt st enns | essessnsensesse b st nse st n st ensensensnnnnas | benies 31,294,786 | .coovveennen 29,400,000 192,026

035242 AP 1 |Anheuser-Busch Inbev Fin Sr Nt. 01/13/2016........ BarClays CapItal.........vuevueereeierereireieiiei sttt snnnes | sesesnesiees et en s s nnsensenenensennenntns | neeeees 49,916,500 | ..covovenvenee. 50,000,000

037833  BY 5 |AppleInc SrNt 3.250% 02/23/26 02/16/2016. DeutsChe Bank SECUMHES. ..o | seesiienissss s ssessienes | coenes 22,450,500 | ....covvvnee. 22,500,000

037833  BZ 2 |AppleInc SrNt 2.450% 08/04/26 07/28/2016. MOrGan/JP/SECUNHES = BONGS..........vvrrerrercriaiierieriserisceseesssssse s esssssessssssessesssestes | seeersesssesssseessssssssssessesssesssssessssensses | senssenes 5,983,620 6,000,000

044209  AF 1 |Ashland Inc Nt 4.750% 08/15/22 02/02/2016........ Goldman Sachs & COMPANY........c..eeriiiirirriirisie s sessssstens | sbnebsssess s st ss st esnnsss | ersessssssessessaees 947,500 1,000,000 22,431

04774#  AA 0 | Atlanta Falcons Stadium Co LLC Sr Nt Ser. 08/25/2016........ Bank of AMEriCa BISD DEAIET............c..ovrieiriicieisis e esssssnine | reviessnesesssssnssessesssssssesssssesssensessenes | soenenenes 8,750,000 8,750,000
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04774#  AB 8 | Atlanta Falcons Stadium Co LLC Sr Sec Nt....... 11/01/2016........ Bank of AMENiCa BISD DEAIET...........cuuiirirerieirieieissieesisisiesss s sessssesesssssssssenss | sersssssssessessssssessssssssesssessssassessesssnes | oessessnes 6,250,000 6,250,000
058498 AT 3 |Ball Corp SrNt 5.250% 07/01/25. 03/10/2016........ Bank of AMENCa BISD DEAIET...........cvuurirrercerieisirsesiesiseseseessessssssessesssessssssssssssssensns | sesesssessssessssssssssesssesssessssssssssssnsssenes | sessesssesssesssssssns 787,500 750,000 8,094
06051G  GC 7 |Bank of America Corp Sub Nt 11/21/2016. Bank of America BISD Dealer. 8,000,000 8,000,000
071813  BP 3 |Baxter Intl SrNt 3.500% 08/15/46.. 09/08/2016. Barclays Capital 4,772,750 5,000,000 13,611
07330N AL 9 |Branch Banking & Trust Sr Nt............ 05/05/2016........ DeUSCE BaNK SECUMTIES. .......cv.vuvecvvceceeiiscie ettt sttt st se s s sesesesnasaes | eeretesesessesssissesesessssssesssesesesnsesessnsnaes | eevesesisans 4,995,450 5,000,000
075887  BG 3 |Becton Dickinson & Co Sr Nt. 04/13/2016. VIIOUS. ..+ttt | Hebses st | erries 14,661,375 13,500,000 | ..ovvreverereerierierieeeens 192,801
08888@ AA 6 |Safe Harbor Hydro Sr Nt 12/16/2016. BaNK Of MONITEAL. ...ttt nnes | sbesssesisenss bbbt enssssnsennienes | coeees 20,000,000 20,000,000
092113 AH 2 |Black Hills Corp Sr Nt. 01/08/2016. VIIOUS. ..+ttt | debeeb sttt | serinenies 2,789,500 2,695,000 13,681
092113 AL 3 |Black Hills Corp Sr Nt. 01/11/2016.. Various 24,429,607 .24,445,000 433
092113 AN 9 |Black Hills Corp Sr Nt. 08/10/2016. VIHOUS. ...kttt | eebeeb sttt | aerinenees 4,975,081 5,000,000
099724  AJ 5 |Borg Warner Automotive St NL...........ccoveveeiriniieenicereeinne 02/16/2016. MOrgan StANIEY & CO INC.......vueriirriiicierii ittt | sebeessstis s st enseninees | eniniees 6,870,660 7,250,000 | coovovereireiieereeceee e 104,672
10112R  AX 2 |Boston Properties LP Sr Nt. 02/12/2016.. Various 36,848,847 36,825,000 17,033
115637 AL 4 |Brown-Forman Corp Sr Nt 07/28/2016. MEITIIlLYNCRL ... | Hhiesb s | sbinsiienes 5,224,150 5,000,000 8,854
124857 AR 4 |CBS Corp SrNt 2.900% 01/15/27 07/06/2016. Morgan/JP/SECUtIES = BONGS..........c..urerrermeeeirieriereeeeseeeeseeesiesieseseenns 4,425,750 4,500,000
1248EP  BM 4 | CCO Holdings LLC Hgh YId Sr Nt.. 05/23/2016.. Tax Free Exchange 8,020,134 8,000,000 125,222
125199@ AA 5 |CED Alamo 7 LLC Sr Sec Nt. 02/18/2016. BarClays CapItal.............cvuureuiririirerieeieiseriese st | st enes | eeenes 54,300,000 | ..ovoevirrircerrinrienis 54,300,000
125896  BL 3 |CMS Energy Corp SrNt 4.700% 03/31/43 06/30/2016. GOldMAN SACNS & COMPANY........vuuiirririeireiiiriise s sees bbbt ssssns | etesaessssbses bbbttt | esisseenas 2,620,114 2,300,000 28,827
12593  BD 4 | Comm Mortgage Trust CMBS Ser 2016-CR28 C 01/27/2016.. Deutsche Bank Securities... 10,099,474 .10,000,000 8,738
14040H BK 0 | Capital One Financial Corp ST INE..........cceieiiiiieieieieeee ettt sssssse s | evsesesensenns 07/25/2016 Morgan StanIBY & CO INC........vviueiieieiieiceisee ettt sssssensesns | eesessssssessesssssssessesssssssessesnsensessesnsns | sesenes 19,929,000 20,000,000
151020 AU 8 |Celgene Corp SrNt 5.000% 08/15/45 03/09/2016. Various 5,720,395 5,500,000 13,819
17275R  BC 5 |Cisco Sys Inc SrNt  2.950% 02/28/26 02/22/2016.. Morgan/JP/Securities - Bonds ...9,992,400 .10,000,000
17275R  BL 5 |Cisco Sys Inc SrNt  2.500% 09/20/26, 09/13/2016. Morgan Stanley & Co Inc 3,996,480 4,000,000
174610  AK 1 | Citizens Financial Group Sr Nt 03/10/2016. JEFFTIES & €O INC.uvviiiiiieciisei et bbbt | eees e bbbt | eeiseenas 9,142,470 9,000,000 109,650
191216 BZ 2 |Coca-Cola Co SrNt 2.250% 09/01/26 08/29/2016.. Morgan/JP/Securities - Bonds 11,986,080 .12,000,000
20030N  BE 0 |Comcast Corp Nt 4.650% 07/15/42..........cccmeremremerrnerieeiseerseeiseeseesienes 02/05/2016. GOlAMAN SACNS & COMPANY.......vuuiiriericireriaeese s s sees bt ees s ssb st sessns | eeesessssbsssss s es s sssbssestssseninas | eeiseenas 5,148,850 5,000,000 16,146
20030N  BQ 3 |Comcast Corp SrNt 4.600% 08/15/45... 02/05/2016. MOrgan StANIEY & CO INC....vvveirririiicieiiieiesis st essessnes | nerssssssssessessssssessesssssenssessssasssessensanes | vessessnes 5,167,100 5,000,000 111,806
20030N  BS 9 |Comcast Corp SrNt 3.150% 03/01/26... 02/16/2016. WEIIS FAIGO.....vouevueiasissiiesiseesessebse st | aebssessses s s es et nnans | erbies 14,971,800 | cooovverercrierieeienisninne 15,000,000
20030N  BU 4 | Comcast Corp SrNt  3.400% O7/15/46..........oveverernereirerireierisriesiesissisesienns 07/12/2016........ MOrgan/JP/SECUNIIES = BONGS. .........rvrrirereririireiierisiesississesse s esssesssnssssessasssns | sessesssssessesssssesssssnssessessesssnssessessanes | evenes 16,851,420 | .oovvrevevererereceris 17,000,000
20030N BW 0 |Comcast Corp SrNt 2.350% 01/15/27 07/12/2016. CHIGIOUD. vttt 9,988,000 | ..ovvrvrrrireererierienis 10,000,000
21036P AN 8 | Constellation Brands INC Hgh YId B..........cccccviumiiieiiiiiinisniseieieiisesisssiesiesisssisniinens. | voerienesnens 03/03/2016. Goldman Sachs & COMPANY...........cuiuiiiiiiiieririiss e 5,262,500 5,000,000 74,549
228189  AB 2 |Crown Amer/ Cap Corp VI High Yield COrp.......c.ccocuuevernrereenne 04/28/2016........ VIHOUS. ...ttt | Hebaeb sttt | serinriies 7,243,603 7,113,000 | v 75,083
22819K  AA 8 | Crown Amer/ Cap Corp VI Sr Nt 12/13/2016 CHIGIOUD. ... 3,942,150 4,040,000 27,287
233331 AS 6 |DTE Energy Co SrNt  3.500% 06/01/24...........ccorverirmerierireireesseisessesiessssessssssssssssssnssessnnee | sevssssnessens 02/18/2016. Goldman SAChs & COMPANY..........ureriermreeuermerierieeesees st ssesses st 4,125,200 4,000,000 .31,889
25468P DB 9 |Disney Walt Co SrNt 4.125% 06/01/44 01/05/2016........ CHHIGIOUD. vttt sttt | eessnssns bbb bbb | eeinas 20,176,800 | ..oovvrerrece 20,000,000 84,792
25468P DK 9 |Disney Walt Co SrNt 3.000% 02/13/26 01/05/2016. CHIGIOUD. ..o s s sssssesssssnnssssssssssnsssssnns | eovessssssssnssssassssesssssesssesasssesasssesnnnnes | eoveis 43,824,000 | oo 44,000,000
256746  AB 4 |Dollar Tree Inc SrNt  5.750% 03/01/23 08/10/2016. Goldman Sachs & COMPANY..........ccuiimiiiiiieiisi st | etestssnsbs bbb | eseinioas 4,345,000 4,000,000 | cooooverieiniiieenins 104,778
256746  AB 4 |Dollar Tree Inc Sr Nt 5.750% 03/01/23 08/01/2016........ TAX FIEE EXCRANGE. ....vvuvvreirceeiieriieieet sttt | eeesess bbbt ns st | eninseenas 9,355,303 9,000,000 215,625
25746U  CK 3 | Dominion Resources Inc Sr Nt 08/04/2016. MiIZUNO SECUMHIES INC....vvvvvvveiiisrii st bessns | oebinsssseses bbb ensenines | ceniessanes 3,998,600 4,000,000
26138E  AX 7 |Dr Pepper Snapple Group Inc Sr Nt................. 12/05/2016. Credit SUISSE FIrst BOSION. ........c.vueieeiieieicrcesceieis e sesesssse s etsssesssssesesses | esessesnsssssesssensssssessesssssssesssssssssessesanes | seveene 19,991,200 | ..ovovverenene 20,000,000
26138E  AY 5 |Dr Pepper Snapple Group Inc Sr Nt................ 12/05/2016........ Credit SUISSE FIrSt BOSION............cvuueiiiiiiiiiiiiciiesiiiesi s snasns | etesnssssbis s | esisnioas 2,497,925 2,500,000
26249G  AE 0 |Dryden SrLnFd CLO 2014-33A AR.. 11/07/2016. Goldman Sachs & Company. 2,000,000 2,000,000 3,776
26249G  AF 7 |Dryden SrLn Fd CLO 2014-33A BR.. 11/07/2016 Goldman Sachs & Company. 1,000,000 1,000,000 2,304
26441Y  AZ 0 |Duke-Weeks Realty LP Sr Nt 07/01/2016........ VIIOUS. ...ttt | debeeb sttt | seninenies 2,037,358 2,000,000 2,528
26444H  AA 9 | Duke Energy Florida LLC 1st Mtg Bd 09/06/2016. VHOUS. ..ot s s s sssessssssssasssssssesssenssnns | svseessssssesssesssssssssseessesssenssnssassssanns | sviens 12,940,824 .13,000,000
26949@ AA 5 |Eagle Creek Ren Ergy HIAS LLC SrSEC Ni.......ovuiiviieiiiciriseeeisceeesiseeeiseissseseeesssseesennes | seseseenesnnans 09/29/2016 BarClays Capital..........cevueuuiiiuiereieiriei sttt nneees | eeserne sttt nes st nnins | erenes 15,000,000 .15,000,000
278865 AU 4 |Ecolab Inc SrNt  3.250% 01/14/23........cooiiimiiriieiisineieeiies s 11/28/2016........ CANON FIZGBAIG. ...ttt | eeesaesb bbb ss bbb | neisnenas 6,111,780 6,000,000 74,208




cell

Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
278865 AV 2 |Ecolab Inc SrNt  2.700% 11/01/26.......ccviiriieiiiieiernniciersiseessisseess s 12/02/2016........ VIIOUS. ..ottt | sebsnebs bbbt ntns | eriins 17,616,660 | ..ooovvorvverrrerriieienis 18,000,000 29,400
278865 AW 0 |Ecolab Inc SrNt  3.700% T1/01/46.........ccoivireieiiereninieeeie e 10/31/2016........ CHIGIOUD. ...t nnte | ceresseebnes st enienes | eereres 15,871,030 | oo 16,000,000 | ooovvvererinireiereeieeeeeeene 10,021
281020  AJ 6 |Edison International St NL..........c.coevuuiiiriiniiiciieiiisiss s | s 09/08/2016. US BANCOP....ouvitiiiiiiiii e | Heiesb e enes | sbiesiienes 3,100,110 3,000,000 45,233
29364D AU 4 |Entergy Arkansas Inc 1st Mtg Bd 09/26/2016 VBHOUS. ...t s s s st s st nsns | esareretensesse s st ens e e et s s s st ennennnsnnae | eeeeen 26,384,192 | cooverene 25,870,000 88,928
294429  AK 1 |Equifax Inc SrNt 2.300% 06/01/21 05/05/2016........ MEITHELYNCN. .ottt | oebiess et s st enines | enienianes 8,995,680 9,000,000
294752 A* 1 |Equity One Inc Priv PL.......... 05/11/2016. Barclays Capital..........ccevueiiiiiieiiicieie et ernes | eriesi et niennnes | erene 33,400,000 | ....ccovenee. 33,400,000
30251B  AD 0 |[FMRLLC SrNt 4.950% 02/01/33 05/18/2016. MEITIILYNCRL ..ot | Heiesb s | sbiesienes 3,181,740 3,000,000 46,200
313747  AX 5 |Federal Realty INVEStOrs Tr St NL. ...t sssesensesennees | creeseensenssens 07/07/2016 WIS FATG0. .. .oceereceereiee ettt ss et nasessesns | evssesessssessesssessesnsesesassessesantensesnsaens | sessseneans 5,865,360 6,000,000
31428X  BE 5 |Fedex Corp SrNt 4.750% 11/15/45. 07/05/2016.. Morgan Stanley & Co Inc 23,841,416 20,800,000 145,456
31428X  BG 0 |Fedex Corp SrNt 4.550% 04/01/46.... 03/21/2016. Goldman Sachs & COMPANY...........euviirreiiirereririierissrereesie st sessesssssesssersnees | coressesssesesssesesssssse s ssesesssssesesensennes | oessenerenes 6,969,270 7,000,000
31677A  AB 0 |Fifth Third Bancorp Sub Nt.........cccoocviiiniiiiniinnes 03/10/2016. Deutsche Bank Securities... 9,990,100 | .ovovviiiininnieiis 10,000,000
32007U  BR 9 |First Data Corp 1st Lien New Ext Term Ln. 10/14/2016.. Tax Free Exchange 263,501 274,868
341081  FG 7 |Florida Pwr & Lt CO 18t MEG Bl........ccooucvuiiiiiiiiiisiiciececics s esiesisisnins | o 06/02/2016. US Bancorp 3,224,430 3,000,000 2,025
341081  FJ 1 |Florida PWr & Lt CO 1St MG Bd........cvouiiieiiiiiiieiscescese e esssssissnsnns | coensnesenenns 11/18/2016 Morgan Stanley & Co INC.........ccvverrriniieireee s 4,539,645 4,500,000 59,125
35906A  AB 4 | Frontier Communications High Yield Corp 04/13/2016.. Goldman Sachs & Company 1,290,500 1,200,000 3,250
369550 AW 8 | General Dynamics COP St NL. ..ottt esesessennens | coeesesasensnens 11/15/2016, BNP Paribas Securities............coc.... 1,920,560 2,000,000 10,000
369550  AX 6 | General Dynamics COP St NL........ccoioiiiiieiirieieeee ettt ettt naees | cressesassensns 11/09/2016. VAIHOUS. .....cvveiiteteteccte ettt ettt s et ae b n et es et eneeaes 10,520,675 | oeovveeeeeeeeeeieens 11,000,000 | coovoveeiereiecceeeee e 60,385
373334  KE 0 |Georgia Pwr Co SrNt 3.250% 04/01/26 03/02/2016.. Merrill Lynch.. 4,981,200 5,000,000
38143U  8H 7 | Goldman Sachs Group INC St NL.........coeiiiiieiieieieieieseie ettt 02/22/2016 Goldman Sachs & COMPANY..........coiueireirireieieeieriee ettt 4,988,450 5,000,000
404119 BU 2 [HCA INC High Yield COM........ccoueverririeriiiirierieriesissseiessiesiesssesesssesesiens 09/14/2016. VAMOUS. ...t 15,906,375 | ..oovvvireee 15,850,000 | oo 16,750
404122 AT 0 |HCA Inc Term Ln B7 Nt 1 10/03/2016.. Bank of America BISD Dealer 279,600 279,600
410345  AJ 1 |Hanesbrands Ind SrNt  4.625% 05/15/24...........cccoreiviiriniiinieierieeineissisesieseessessesiessiens 05/03/2016. VAMOUS. ..ot 2,733,413 2,730,000
410345 AL 6 |Hanesbrands Ind SrNt 4.875% 05/15/26........ 05/03/2016. Various 2,734,575 2,730,000
437076  BM 3 |Home Depot Inc Sr Nt 3.000% 04/01/26. 02/03/2016.. Morgan/JP/Securities - Bonds 6,954,920 7,000,000
437076 BN 1 |Home Depot Inc Sr Nt 2.125% 09/15/26...... 09/06/2016. Variou 17,836,470 | oo 18,000,000
437076  BP 6 |Home Depot InC St Nt 3.500% 09/15/56...........cocrremrirrrieriiriniieriesieseseesssisssiess s 09/06/2016. VIIOUS. ...t | s | e 12,781,590 13,000,000
438516  BL 9 |Honeywell International INC St Nt.........c.covveiiiiiiinireesreee e 12/09/2016 VIOUS. ...ttt | Heres et | ceeres 25,873,405 27,000,000 38,472
446413 AH 9 |Huntington Ingalls Industries Sr Nt 04/20/2016........ Bank of AMETICa BISD DEAIET...........cvuiurirrieirirseieississisessssisesesse s sessessssssessessssssensns | nersssssssessesssssesssssssssssessessssssessesssnes | sonessessssssessossnes 893,563 850,000 18,653
449934  AD 0 |IMS Health Inc High Yield Corp 12/14/2016. VMHOUS. ... en e 9,279,375 9,200,000 45,000
478111 AC 1 |Johns Hopkins Health Sys Nt 11/04/2016 Jeffries & COINC....ouvveiivieecseiin 5,000,000 5,000,000
485170  AQ 7 |Kansas City Southern InNds INC S&NL..........ooiriiceees s ssesnees | eeseeeenneenes 07/26/2016........ TaX FIEE EXCRANGE. .......cveviiecveieiiteteiee ettt ettt bbb s s seaess | ctessssssesesassssessssssesesansesesesssaesesansesenans | seaens 28,719,195 | oo 31,107,000 263,805
49338C  AB 9 |Keyspan Gas East Corp Sr Nt 08/03/2016. VHOUS. .....vovvevsvese et 9,921,102 9,900,000 891
494368  BU 6 |Kimberly-Clark Corp Sr Nt 09/08/2016. Mertill Lynch.......c.cvevveerceereeiecnes 5,228,050 5,000,000 10,694
494368 BV 4 |Kimberly-Clark Corp Sr Nt 09/08/2016........ VIHOUS. ..ottt | sebseebs e st s bbbt ntens | eriins 10,862,493 | ..o 10,900,000 | ovoverrereriniierseieereinen 19,164
49446R  AQ 2 |Kimco Realty Corp Sr Nt 11/01/2016 CHIGIOUD....e et enie | cesesbeebnes st enienes | eereees 14,881,950 | ..oooeverrrrererceis 15,000,000
49446R AR 0 |Kimco Realty Corp Sr Nt 11/01/2016. WEIIS FAIGO......evvrieieeiieri bbbt nnns | corenssb bbbttt | eerenienes 4,974,450 5,000,000
49803X  AA 1 | Kite Realty Group LP St INL.........cvuiiiiirieiescein et sesesseniens. | cesesererinsines 09/15/2016........ US BANCOM ...ttt | rebeess et n st nienines | eninnanes 7,967,920 8,000,000
50077L  AM 8 |Kraft Heinz Foods Co Sr Nt 08/19/2016 Tax Free Exchange 5,306,926 5,000,000 24,556
513272 AA 2 |Lamb Weston HLD Sr Nt 4.625% 11/01/24 11/01/2016 VAMHOUS. ... 4,029,000 4,000,000
513272  AB 0 |Lamb Weston HLD SrNt 4.875% 11/01/26 11/01/2016........ VIHOUS 1.t | Hene sttt | erienienins 4,539,938 4,500,000
53117C  AS 1 |Liberty Property LP Sr Nt 12/06/2016 WEIIS FAIGO. ...ttt | Heresens s ettt nnsenines | creesienine 5,739,900 6,000,000 40,986
53359#  AE 2 | LINCOIN EIBCHHIC ST NL........viieciciececeeeeete ettt st saesensaesens | everasseninnns 10/20/2016. Bank of AMEriCa BISD DBAIEK.............c.oveuevieeireiieeiete ettt ses e sesssesensaes | eeretesessssesesissesesesssesesessssesesssesesenseaes | evesens 10,000,000 | ocoevvieeieeeeeees 10,000,000
53621@ AE 6 |Lion Industrial Sr Gtd Nt Ser B 03/31/2016........ Bank of AMEriCa BISD DEAIET............c.ovuiiiiiiieieeiceesierresesi s sesessssssssenine | rereesisesessesssesessesssssssessessssesessessenes | ovenes 17,000,000 | ..cooevorererrierenceenis 17,000,000
539830 BH 1 |Lockheed Martin Corp Sr Nt 02/12/2016. VIHOUS. .11tttk | sebseb bbbt | eriins 15,689,000 15,000,000 | cooovveverrierrirniereenis 124,250
57169  AX 5 [MarsInc SrNtSerN 2.720% 09/27/26.. 09/27/2016. Morgan/JP/SECUNIIES - BONGS............cuiieiieiiieiisciei s ninies | reriesiseeesisss st ssss e sesssssssesssnsnes | evene 25,000,000 25,000,000
578454  AD 2 | Mayo CliniC SEr 2016 Ni........ccevuivrirriiiriirierseiierssiseiessieees st ensesssssenss. | senssssessnns 03/10/2016........ MEITHELYNCN. ..ot | ebsesb et es bbb ensenines | erins 22,000,000 | ..ccrvrrnee. 22,000,000
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59447#  AG 8 |Michigan Electric Transmission St SeC Nt..........ccccovuvvrireriiriniiiniinns 04/26/2016........ BarClays Captal..........ourrvueiiiriieiiieiesiisse st nes | neriess ettt enines | erines 20,000,000 | .....cccce.ce. 20,000,000
60871R  AG 5 |Molson Coors Brewing Co Sr Nt 11/15/2016........ VBHOUS. ...t s s s e en e en st nsns | essreretenseese st enn s e et enn s s st ennennnnnnns | eeeeen 14,837,560 | ..o 15,000,000 89,083
61746B  DZ 6 |Morgan Stanley SrNt 3.875% 01/27/26 01/22/2016. Morgan Staney & CO INC..........cvuiiiiiiiiriei s sisniiens | seesienes s enes | s 10,977,450 .11,000,000
637417  AJ 5 |National Retail Properties INC St NL...........ouiieiiiirieicesne s 12/09/2016. VBHOUS. ...t s s s st s st nsns | esareretensesse s st ens e e et s s s st ennennnsnnae | eeeeen 31,098,835 231,500,000 | cooeereereeeeeee e 1,600
649322  AC 8 |NY & Presbyterian Hospital Nt..... 06/21/2016........ Goldman Sachs & COMPANY...........ccuiiiiiiiiiiieii st | etestssssbis bbb | esisnioas 6,999,790 7,000,000
64952W  CH 4 | New York Life Global Fdg Sec Nt.......c.cccovvvvvervveniirereinine 09/09/2016. VIHOUS. ...t | Haresent e | eerenes 23,439,942 | ....ccoeenee. 23,475,000 14,348
651229 AU 0 |Newell Rubbermaid Inc Sr Nt 03/21/2016. Stifel NiCOlaus & CO VllAN0VA. ..ot ssssseessssssssessenessnns. | coressesssssesssssssssssesesssssessessssssessenses | sessesseses 1,010,890 1,000,000
651229  AY 2 |Newell Rubbermaid Inc Sr Nt 03/21/2016. VAMOUS. ... 6,294,260 6,000,000
651229  BA 3 |Newell Rubbermaid Inc Sr Nt 10/26/2016.. Tax Free Exchange 3,061,024 3,000,000 67,083
654740 AN 9 [Nissan Motor ACCeptance COorp SENE........cvvueirreererieie e eeesesessenns | creeseensenssens 03/02/2016 Bank of America BISD DEAIET............cccreurerereirerienieeiseeeseeseseee s snsenns 1,498,185 1,500,000
665772 CJ 6 |Northern States Pwr Co MN 1st Mtg Bd 03/31/2016. US Bancorp 1,660,482 1,735,000 8,193
665772  CK 3 |Northern States Pwr Co MN 1st Mtg Bd 11/18/2016.. Morgan Stanley & Co Inc 6,005,580 6,000,000 3,467
665772 CL 1 |Northern States Pwr Co MN 1st Mtg Bd 03/30/2016. Goldman Sachs & Company. 1,332,388 1,250,000 | ..ooooiiiirineicieeecs 19,909
666807 BG 6 |Northrop Grumman Corp Sr Nt 1112212016, BNP Paribas Securities.............ccc..... 6,170,220 6,000,000 63,375
666807  BH 4 |Northrop Grumman Corp Sr Nt 06/20/2016.. Citigroup 8,146,320 7,000,000 20,319
66989H  AH 1 |Novartis Capital Corp Nt........... 02/24/2016 Morgan StaNIEY & CO INC......cuviiireicicieieieeseeee ettt sssnsenes | sesersessnsssssesesssssensesssessessensssensennenns | seseees 16,476,327 | oo 15,010,000 | .voevevereereieeeieerereeeereesenene 207,305
684065  A# 2 |Orange & Rockland Utils Inc Sr Nt Ser 20 12/14/2016 BarClays CAPILAL............ccoueivvecveeiieeieeieeeeese et see s ssssnsaenss | seeesssessiessiesssessees s s sassseensenenes | seeees 10,000,000 | cooovvnrercirerierieeiseinne 10,000,000
68557N  AA 1 |Orbital ATK Inc Sr Nt  5.250% 10/01/21 03/31/2016.. Bank of America BISD Dealer 2,609,375 2,500,000 1,458
68557N  AC 7 | Orbital ATK Inc Sr Nt  5.500% 10/01/23 05/17/2016. Tax Free Exchange 4,859,049 4.700,000 | cooveerrierieieereenies 33,031
693304 AT 4 |Peco Energy Co 18t MEG B........c.ocvurruriiiiiniiiciieeicieississ e ssesssesssssssssensnes | sesessseesinens 08/24/2016. Wells Fargo 2,676,200 2,500,000 29,313
693475 AP 0 |PNC Financial Services Group Sub Nt.. 03/17/2016.. Goldman Sachs & Company 9,317,970 9,000,000 139,425
694308  HP 5 |Pacific Gas & EIEC CO SINL.......c.ovviiiiiriiriiiicieistinisiesiesie st enssenisssesssienies | sesesssenerinens 02/23/2016. Various 12,469,222 | ...oovvvvrec 12,500,000
70466@ AA 6 |Peach State Labs Inc SrSec Term Ln Nt 1.......cccceveveneee 03/01/2016. DIFBCL. ...ttt bttt s ettt s st s st et es st s s etetens | eetetebersetetensaeteseneaetessaetebeseaetenenaeaes | aeerererans 7,313,379 7,313,379
713448 DD 7 |PepsicoInc SrNt 4.450% 04/14/46 02/19/2016.. Morgan/JP/Securities - Bonds 10,579,100 .10,000,000 ..160,694
713448 DN 5 |Pepsico Inc SrNt 2.375% 10/06/26 11/09/2016 VIHOUS. ...ttt | Heres et | seenes 15,103,870 .15,500,000 ....39,880
717081  EA 7 |PfizerInc Nt 3.000% 12/15/26 11/14/2016 Credit SUISSE FIrSt BOSION..........cueiiuiiiiiiiiiiriieiiesieesis it esssesne | reeesnsssssssessesssessssssssssessssesssesssenesns | oveons 20,325,340 20,500,000
717081  ED 1 |Pfizerinc Nt 4.125% 12/15/46 11/14/2016 Bank of AMEriCa BISD DEAIET. ..o ssssesenisssssenine | rereesisesessssssesessesesssesseseessssssessessnes | erens 13,476,510 13,500,000
740189  AG 0 |Precision Castparts Corp Sr Nt 03/02/2016........ Credit SUISSE FIrSt BOSION.........cvvriiiericiniiiesecie et sesessssssssessssssssens | cosessesssssesssssssssassesssssasssessessssssessensss | sessesssees 8,023,838 8,150,000 29,431
T4041E  AC 9 |Preferred Term Sec Ltd VI LBASS Mezz Nt 03/23/2016. Interest Capitalization...................... 15,608 15,608
74052B  AA 5 | Premier Health Partners Nt Ser G........c.ccoeuiveveievcinieieeiscee s 12/21/2016. MOrgan/JP/SECUNIIES = BONAS...........vvrrvuereririirerisieiesisisisesse s ensssssns e sessssses | sersesssssessesssssessssssssssessessssssessessenes | ovenes T1513411 | s 12,610,000 39,591
74052B  AB 3 |Premier Health Partners Nt Ser G........c.covrueeieirrinrenieiesese s 08/24/2016........ BarClaYs CapItal.........cvuevurereeeierereicieie ettt ss ettt essesnsns | eesetneessessse et st s et st esse s et ensessesnsns | eseeaneees 7,000,000 7,000,000
74264*  AC 0 [PRISA LHC LLC Sr Nt Ser A 04/01/2016. MOrgan/JP/SECUMHIES = BONGS..........ccuururiiiiiiiiieiieiriiiisiss et | seressienessss s ssssssssssienes | svieesiienes 7,000,000 7,000,000
743756  AC 2 |Prov St Joseph Health Obl Unsecured..........c.cocrevervrnreneirercineenenns 09/20/2016. MEITHELYNCN. .ot | reriesiee st nsennnes | erires 15,000,000 | ..coovvvnrvrereriereneeenis 15,000,000
744448  CC 3 |Public SVc Co CO 18t Mg Bd......covvviireriiicieriseiesicse s 12/05/2016........ MItSUDISH UFJ SEC.....vuveirriiiirireiisisssisie st ssnnsensns | nevssssssssessesssssessssssssesssesssssassessessnes | oessessnes 3,242,430 3,000,000 2,990
744448  CD 1 |Public Svc Co CO 1st Mortgage Bond 12/05/2016 US Bancorp 2,071,140 2,000,000 4,089
744448  CK 5 |Public Svc Co CO 18t Mtg Bd........cooriiiiiiiciiicisicesiccesieisnieiis 03/29/2016. WIS FATGO......ccvueiiiiiiiiiii e 8,836,240 8,000,000 15,289
744448  CM 1 |Public Svc Co CO 18t Mg Bd........ovuierririicireiisciecs e 06/06/2016........ Morgan/JP/SECUNIIES - BONGAS...........cuuviuireiiiieriiiscieriieesie et sienies | rereessssesesiesissesesssss s reesssssensenines | cesiessases 4,948,000 5,000,000
74465@ AA 9 |Prudential Ins Co Amer Acting SrINt Ser........c.ovvuiiiiieiiniiiinsse s 02/17/2016. Morgan/JP/SECUHIES = BONGS..........c..vuuriiiiiiiciieniiiiesi i | seesienissssnsss st nsssssessienes | coenes 30,000,000 | ..cccovvrnec 30,000,000
756109  AQ 7 |Realty Income Corp SrNt........... 12/13/2016 WEIIS FANGO. ...t | Heresess s e bbbt nnsenies | creesienine 1,627,555 1,500,000 | ..o 24,380
756109 AR 5 |Realty Income Corp SrNt........... 12/05/2016........ VAIIOUS. .....cvveieeve ettt s ettt s st et s s se b s s astesssssesasassssessssesesnsstesnsnsess | evessssessssnsesasssssessssesesesssssesssnsesannns | evesiesenas 6,722,797 6,500,000 39,474
756109  AS 3 |Realty Income Corp SrNt........... 10/04/2016. CHIGIOUD. ... eees 2,960,130 3,000,000
760759 AR 1 |Republic Services Inc Sr Nt..........cccoceevicriiriniea. 07/01/2016. BNP Paribas Securities...................... 5,104,150 5,000,000 806
771196  BK 7 |Roche Hidgs Inc SrNt  2.625% 05/15/26 02/22/2016........ VIHOUS. ...t | Hresent et | eerenes 16,846,330 | ..oooevovrereceis 17,000,000
780153 AU 6 |Royal Caribbean Cruises Ltd Hgh Yid Bd.. 02/29/2016, Morgan/JP/Securities - Bonds 5,100,000 5,000,000 78,750
785592  AD 8 |Sabine Pass Liquefaction Hgh YId COrp.........coviunernierrineiniecinisceeeineens 08/24/2016 Various 6,315,000 6,000,000 124,219
785592  AH 9 | Sabine Pass Liquefaction Hgh Yld Corp 15........ccccoeumrineiiniinnicniinciens 09/06/2016........ Goldman SaChs & COMPANY...........ccuuiimiiiiiiiei bbbt | etesnssssbas bbb | enisnions 2,687,500 2,500,000 75,521
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785592 AP 1 | Sabine Pass Liquefaction Hgh YId Corp 15........ccccvevvmrineriirinnicnnineiens 09/13/2016........ VIHIOUS 111ttt | Hner sttt | ersenianins 4,131,000 3,800,000 56,857
785592 AR 7 |Sabine Pass Liquefaction High Yield Corp 10/26/2016........ VBHOUS. ...ttt s s s e nsesne s et esas | etsrereseesessetnteenesane et ennensenntennennanns | sreseineans 4,225,625 4,200,000 2,639
79546V AL 0 |Sally Holdings Sr Nt  5.625% 12/01/25..........ccccovurverimriniiiisiiciins 02/09/2016. CHIGIOUD......vvvvve e 1,277,875 1,250,000 | ..ovoveieererieeeeeees 13,039
81211K  AX 8 |Sealed Air Corp Sr Nt 5.500% 09/15/25............ . . 12/13/2016 VAMHOUS. ...t ceveren | e 2,703,575 2,540,000 44,819
817565  CB 8 | Service Corp Il St ... | senieisenines 12/14/2016........ VIIOUS. .. ..cvveeevettceeee ettt s ettt s st s st se b s s st sssssesesassssessssesesnsstasnsnsess | evessssesissnsesesssssessssesesesssssesssnaetannns | evesiesenas 9,047,625 8,600,000 117,205
842434  CQ 3 |Southern CA Gas Co 1st Mtg. 07/25/2016. VIIOUS ...t | Heres ettt enies | creesienine 5,776,601 5,625,000 22,344
8426EP  AB 4 | Southern CO Gas Capital Sr Nt 09/08/2016 VATHOUS. 1+ ee e eeeseess s s e s e s e e et essessesesesseseseesessessesesesseassessesassessesessessssessesesessnses | oerersresesesseresessesesssesessesseressesessssses | oreees 21,545,615 | oo 21,500,000
863667 AN 1 |Stryker Corp SrNt  3.500% 03/15/26..........ovrermnriereiieierirereieeirerenineines 03/03/2016. VIOUS. ...ttt | Hres st r et enies | eerenes 11,967,384 .12,000,000
86787G  AJ 1 |SunTrust Bank Sub Nt 3.300% 05/15/26 05/12/2016.. Various 18,811,083 | ... .18,900,000 610
867914  BK 8 |SunTrust Bank SrNt  2.900% 03/03/21........ccovovererrrrierririirereeicereriennes 02/29/2016. SUMIUSE.... et enine | ceresiess ettt | eeseneenes 6,984,810 7,000,000
87264A  AB 1 | T-Mobile USA Inc Hgh YId Sr Nt. 02/29/2016. Goldman Sachs & COMPANY..........c.ruriimirriiiirerericierisiseesie sttt ssnnsies | coresiesiss s bbb eniennes | oeesesenenes 2,050,000 2,000,000 583
89469A  AC 8 | TreeHouse Foods Inc Sr Unsecured Nt 01/22/2016.. Various 31,700,000 .31,000,000
902494 AY 9 |Tyson Foods Inc SrNt  5.150% 08/15/44.............cccoviiimiimiiiciiicinisnissicesssessissiesins | e 05/16/2016. VIHOUS. ...t | Hebin bbb | i 10,980,930 | ... .10,000,000
907818 DT 2 | Union Pacific Corp Sr Nt .| 01/08/2016. CHIGIOUD.....cvvveveoeveses s 7,695,800 7,000,000
907818 EM 6 |Union Pacific Corp Sr Nt .| 12/122/2016.. Tax Free Exchange 1,593,918 1,700,000
90964*  AG 0 |United Bottling Mgt Co LLC Sr Nt Ser A 12/21/2016 US BANCOM ...ttt | rebiesi e s bbbt niennnes | eriie 10,000,000 | ..coovvonrrirniereneenies 10,000,000
90964  AH 8 |United Bottling Mgt Co LLC Sr Nt Ser B 12/21/2016 US BANCOM. ..ttt | ebiesb bbbt | eniniees 8,000,000 8,000,000
911312 AZ 9 | United Parcel Service Sr Nt .| 10/19/2016.. Goldman Sachs & Company. 13,381,605 | .... .13,500,000
91159H HM 5 | US Bancorp Sub Nt MTN  3.100% 04/27/26 . .| 04/21/2016. US BANCOM ...ttt | ebiesb bbbt | enieniees 1,498,845 1,500,000
91324P  CV 2 |UnitedHealth Group Inc Sr Nt......... 02/23/2016. VIIOUS. ...t | s | e 18,977,226 .19,000,000 344
92826C AE 2 |Visalnc SrNt 4.150% 12/14/35. 12/07/2016.. Goldman Sachs & Company. 11,435,380 .11,000,000 225,714
92826C  AF 9 |VisaInc SrNt 4.300% 12/14/45 03/28/2016. Various et | s ntenes | sernes 16,296,900 | ... 15,000,000 | oo 191,708
92927K  B@ 0 |WABCO Holdings InC SrINESerE.........coviieeeinieiirereneirereinens 11/15/2016 Bank of AMEriCa BISD DEAIET. ..o sissesesissssssenine | sereesisesessssssssesssesesssesseseesessssessnsines | orenes 15,546,900 | ..coovvorvrireriererncienis 15,546,900
931427 AP 3 | Walgreens Boots Alliance Sr Nt. 05/26/2016.. Merrill Lynch.. 5,983,500 6,000,000
931427  AQ 1 |Walgreens Boots Alliance Sr Nt 05/26/2016. Merrill Lynch.. 4,987,400 5,000,000
94106L  BC 2 | Waste Management INC St INL. ..ot ssessssssensesssns | sessesssessnes 06/30/2016. CHIGIOUD. ..o 4,384,255 4,000,000 56,944
948741 AL 7 |Weingarten Realty Inv Sr Nt...... 08/02/2016. WEIIS FANGO. ...t ceveeen | e 3,140,820 3,000,000 20,533
948741  AM 5 |Weingarten Realty Inv Sr Nt...... 08/02/2016........ MEITHELYNCN. ..o | eebisss bbb nes | s 3,966,200 4,000,000
94974B  GT 1 |Wells Fargo & Co MT Sub Nt 06/07/2016. WEIIS FAFGO......cvieirieeicietie et | cosess b ne bbbt | eereees 17,579,584 .17,600,000
963320 AR 7 | Whirlpool Corp SrNt 4.000% 03/01/24 02/16/2016. Amherst Pierpont Securities ceveee | e 10,517,380 | .... 210,000,000 | oo 186,222
976657 AL 0 | Wisconsin Energy Corp SrINE........cvieriririrenieerees e ceseeeeeesseseseeeeees 03/09/2016........ BNP PariDas SECUMHES. ..........urvreerreririieirireireeieissieisisisesssse st sssesssssssssesssssssessssssessssses | sesesssssssssssesessssessesssnssessessssssessessnsens | essssassecs 1,024,580 1,000,000 8,776
98389B AR 1 |Xcel Energy Inc SrNt 3.300% 06/01/25. 03/03/2016. Barclays Capital 9,061,650 9,000,000 80,025
98389B AT 7 |Xcel Energy Inc SrNt 2.600% 03/15/22 11/28/2016 Barclays Capital ceveren | e 6,498,245 6,500,000
775109  BF 7 |Rogers CommuNiCations INC S NL........cc.iuriviiiiiiiiniiersieess s A 12/02/2016........ MOrgan StANIEY & CO INC....vuvuiruiireriiicieriiresi e snsensens | rersessssesessesssssessse st sessssssensessnes | evines 28,733,440 | ..cocovvnene 30,500,000 81,079
00913R  AD 8 |Air Liquide Fin SrNt 2.500% 09/27/26 09/22/2016. HSBC SECUMIES. ..ottt | rebiesieesess s est e seenisneseninnines | orires 15,441,410 .15,500,000
00913R  AE 6 |Air Liquide Fin SrNt 3.500% 09/27/46 ... | 10/03/2016, Various e v | e 12,247,150 | .... 12,000,000 | oo 10,500
067316  AD 1 |Bacardi LTD SrNt 2.750% 07/15/26 (DS 09/07/2016........ VIIOUS. ...ttt | Heres et | ceeres 31,792,492 | oo 31,750,000 22,611
23636T  AE 0 |Danone SA SrNt 2.947% 11/02/26. 10/26/2016 CHIGIOUP.... vttt | etes bbbt | eriias 15,000,000 | oo 15,000,000
25156P AR 4 |Deutsche Telekom Co Gtd Nt.........ccccvvreenee. ... | 06/22/2016 VAMHOUS. ... ceveren | e 7,629,147 6,650,000 65,853
449786  AY 8 |Ing Bank NV Sub Nt 5.800% 09/25/23 [N 02/05/2016........ VIIOUS. ...ttt t s | ehbieb st nntnns | aesinsias 6,733,942 6,300,000 136,816
714264  AK 4 |Pernod Ricard SA Sr Nt 07/26/2016. Credit SUISSE FIrSt BOSION..........cvuiiieiiicieieieiseee e rssses | coressessnes s ssss e sseensssensenes | eeveres 14,893,560 .12,000,000 25,667
714264 AM 0 |Pernod Ricard SA Sr Nt 06/30/2016. VIHOUS. ...t cevneen | v 18,310,620 | .... .18,000,000 26,000
71429M  AB 1 |Perrigo Finance Unlimited Sr Nt 03/07/2016........ Bank of AMErica BISD DEAIET............c.ccrireireiirieieencieeseieieieeseeeess et sesssessessessssessessssnens | sesesssesssssssssessssessessessssssesessssessessnsnes | seseees 13,466,385 | ..o 13,500,000
74986@ AV 3 | RREEF America REIT Il Inc Sr Nt Ser A... 01/05/2016 WEIIS FAIGO. ..vvvoveveiesiese et | enesssess s | eeiinas 25,000,000 25,000,000
78467K  B# 3 |SSE Plc SrNtSerB 3.050% 06/06/26... 06/06/2016. Royal Bank of Scotland . e | e 49,102,800 | ... 49,102,800
82481L  AD 1 |Shire Acq Inv Ireland DA Sr Nt [ 11118/2016........ Bank of AMerica BISD DEAIET..............ccuuuiimiiiiiniiiiciiinissii st | seesiiesissssnsss s ensssssesseenes | s 15,560,985 | ... 16,500,000 88,000
82620K AL 7 | Siemens Financieringsmat Nt. Do 09/06/2016........ Goldman Sachs & COMPANY........ccureierirrireicirireieieiseeees s sesesseesesss e sasssessesessene | sressesassnssesssesssssessesessessessssssssessesanss | sereens 29,913,900 | .ovovrernenne 30,000,000
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82620K AM 5 | Siemens Financieringsmat Nt D 09/06/2016........ Goldman SaChs & COMPANY...........curririiiiiiiiierierissie it | eresensssssi st essseneans | eriins 13,949,740 | coovvoviniererneie 14,000,000

830505 AT 0 |Skandinaviska Enskilda Banken Sr Nt Do 09/06/2016........ Goldman SAChs & COMPANY.......ceureiirirrireircirereineeseieeseeees e eeseseeseesessesessesssssssessssssssene | sreesesssssssesseesssssssessssessesssssssessesesanss | seessessces 1,493,595 1,500,000

88167A  AF 8 | Teva Pharmaceuticals NE Sr Nt 08/02/2016 BarClays Capital..........ceiuuiiiiriieiiiciesi st | bbbt nines | eriis 16,921,880 | coovvoveeeeeeeeias 17,000,000 | .eovovvreeireieieeieieeseieeereans 11,161
902133 AT 4 |Tyco Electronics Group Sr Nt 01/25/2016 Morgan/JP/SECUNHIES = BONAS.........rueiierereiiieeieicireieieiets et ssseeesessnseseans | seseesesesssssesessssessessssssessessssssessessnsnes | sessesssenes 8,978,130 9,000,000

90351D  AB 3 | UBS Group Funding Sr Nt Do 02/05/2016........ VIIOUS. .. ..cvveeevettceeee ettt s ettt s st s st se b s s st sssssesesassssessssesesnsstasnsnsess | evessssesissnsesesssssessssesesesssssesssnaetannns | evesiesenas 8,983,490 9,000,000 138,417

G0369@ AX 4 |Anglian Water Services Fin plc Sr Sec Nt B 04/27/2016 Commonwealth BK Of AUSITANIA.............o.ureeeereicireeiees e seeeisssenns | creeseensesssesssessssseesesessessessssssssssessenanes | ceveen 29,086,000 29,086,000

G2479@ AC 3 |Covent Garden Group Holdings Sr Nt Ser A................. B 11/14/2016 BarClays Capital..........oeiueriiriieriiiciesii bbb | eriesi et nines | eriis 28,727,000 28,727,000

G4622# AL 3 |Howard de Walden Sr Nt Ser A B 09/14/2016. Royal Bank Of SCOUANG..........ccvuiiiiriiieisceir e enienes | reriesiseesessessses st seensssssensensnes | erenes 17,205,500 17,205,500

Q2308  AB 3 |Charter Hall Retail Mgmt Ltd Sr Nt Ser A. D. 05/12/2016.. Bank of America BISD Dealer 16,000,000 .16,000,000

Q3629# AL 7 |ETSA Utilities Finance Pty Ltd Sr Nt Ser. 08/10/2016. National AUSEFAlIa BANK...........c.cuierieiiiiciiiie st ensens | rereessseeessees et sss e enssensennnes | erens 10,000,000 .10,000,000

Q3629%# AM 5 |ETSA Utilities Finance Pty Ltd Sr Nt Ser. 08/10/2016. National AUStralia BANK..............cccuiiiiiiiiicisiiciiesss e nsins | seesiienis s enes | s 16,000,000 .16,000,000

Q6518# AD 2 |NSW Ports Fin Co Pty Ltd Sr Sec Nt Ser A 01/21/2016.. Bank of America BISD Dealer 10,000,000 .10,000,000

Q6518@ AA 0 |NSW Elec Networks Fin Pty Ltd Sr Sec Nt.... 09/16/2016 MOrgan/JP/SECUNIIES = BONAS.........c..cvurirreiiiireiiiisciesiei et sissiee | rebiesssssessess bbb ensesines | erens 17,000,000 | .... .17,000,000

Q9194*  AE 9 |Transurban Queensland Fin Pty Sr Sec Nt 12/20/2016, Bank of America BISD DEAIET............c.ourreuierireiririisieieceeeisesee et ssanseene 15,000,000 | ..o 15,000,000

Q9396#  AK 7 |Victoria Pwr Netwk Fin Pty Ltd Sr Nt Ser. 10/12/2016.. Morgan/JP/Securities - Bonds 9,000,000 9,000,000
3899999. Total - Bonds - Industrial and Miscellaneous 2,437,992,574 | oo 2,422,551,655 | ..ovviiiiiid 6,477,183
8399997. Total - Bonds - Part 3 2,820,307,811 2,788,207,518 | ..o 7,685,699
8399998. Total - Bonds - Summary Item from Part 5....... 57,072,742 56,428,091 481,226
8399999, Total - BONGS.......ivuiuiiieeiiii sttt 2,877,380,553 2,844,635,609 | ...oiiiiiini 8,166,925
9999999. Total - Bonds, Preferred @nd COMMON STOCKS..............cv.urueuiiuieiiiieriesirieiieesesesee et sssese s eessssieees | eesesesatesateseee s s ees et es et bbb st ee oL s e b8 et E e LR f et E e L b LR e et L L8t Le bbbttt ettt ettt ere | Cetbieesiess st e et e b s s erasatsiensen | ontbiesiesssntss s 2877,380553 | XXX | e 8,166,925
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Bonds - U.S. Government
36209M YH 1 |GNMAIPTC #476012 6.500% 05/15/28............ oo [ 12/01/2016. | PAYAOWN.......couvveirrircirerieiiesninenienins | seevseisnessensseesneees | overeneninens 4,326 | .o 4,326 4,289 ..4,293 32 | e [ 32 | e [ s 4,326 0 05/15/2028.
911760 LQ 7 |Vendee Mtg Tr RMBS REMIC Ser 1998-2 Cl 1...... o [12101/2016. | PaYAOWN.........ooouvierriirrriinneiiereiisneiiens | cevvisessissssissssinees | eeeveseeenes 57,704 | ............ 57,704 | ............ 59,327 58,572 (868) 57,704 0 06/15/2028.
912828 KW 9 |U S Treasury Nt 3.250% 05/31/16.... . | 05/31/2016. | Maturity 5,000,000 | .......5,000,000 | ....... 4,896,875 | ........... 4,993,172 6,828 .5,000,000 0 05/31/2016.
0599999. Total - Bonds - U.S. GOVEIMIMENL............coiuiiieiiiiiiiieieisiesiessissisisssieiens aovtessessssssessesssssssessesasssssessessssassessesssssssessessnsassessesssessessessnsanes | seses 5,062,030 | ....... 5,062,030 | ....... 4,960,491 5,056,037 0 5992 | .o 05,992 |0 | 5,062,030 |................ 0 0 0 XXX
Bonds - U.S. States, Territories and Pc
745145 UZ 3 |Puerto Rico Comwlth GO Ref Pub Impt................. I . | 07/01/2016. | MAEUFIEY. .....cvvvevcisnississiieniesiissnisnins | eensssssssssssesssnsnnes | seveseens 750,000 | .......... 750,000 | .......... 790,883 | oo 753,262 | oo | v (3,262) | .oovvvevierins [, (RIVL57A ] T [P 750,000 0 . 41,250 | 07/01/2016.
1799999. Total - Bonds - U.S. States, TErrories & POSSESSIONS. ... ruuuiriiiiiiins  coririssimsessesssssesssssssssssesssensssessessssssssssssensesssssssssssssssssensenssnne | eonsssees 750,000 | .......... 750,000 | .......... 790,883 | ..ooovvin 753,262 | oo 0 ] e (3,262) | ..ovvvvrirnn 0 | (3,262) | ..oovervirnens (V] [P 750,000 |...ooovvirnnns (U I (V] [ 0] 41,250 XXX
Bonds - U.S. Special Revenue and Special A it
3128H6 DC 5 |FHLMC Pool #E98199 3.500% 08/15/18............ .. | 12/01/2016. | PaYAOWN.......coovvvrrirircrinrreeicrieirseees | ceeverenes 105,165 2,818 (V18 I 1,632 | 08/15/2018.
3128H6 SG 0 |FHLMC Pool #£98619 3.500% 08/15/18............ .. [ 12/01/2016. | Paydown... 140,555 3,945 (1N I 2,121 | 08/15/2018.
3128H7 CB 6 |FHLMC Pool #£99066 3.500% 09/15/18............ .. | 12/01/2016. | Paydown... 157,929 | oo | v 4,601 | .o 0 3,384 | 09/15/2018.
3128H7 JS 2 |FHLMC Pool #£99273 3.500% 10/15/18............ .. [ 12/01/2016. | Paydown... 66,671 | ..o | e 1,430 | .o 0 10/15/2018.
3128H7 MX 7 |FHLMC Pool #E99374 3.500% 10/15/18.. .. | 12/01/2016. | Paydow 117,709 3,340 0 10/15/2018.
312884 BP 1 |FHLMC Pool #1Q0046 2.665% 03/15/36............ .. [ 12/01/2016. | Paydown... 12,298 34 0 55 | 03/15/2036.
312904 AU 9 |FHLMC REMIC Ser 181-E  7.000% 08/15/21...... .. | 11/15/2016. | Paydown... ...2,943 8 0 93 | 08/15/2021.
312905 KJ 0 |FHLMC REMIC Ser 1060-X.......ccoorvrrermmrereernninns .. | 12/01/2016. | Paydown... ...6,630 (74) 0 319 | 03/15/2021.
312913 ZE 9 |FHLMC REMIC Ser 1437-HD.. .. | 12/01/2016. | Paydown... 37,052 (456) (V1N IR 1,339 | 12/15/2022.
312915 UF 6 |FHLMC REMIC Ser 1504 Z. .. | 12/01/2016. | Paydow ...9,885 (134) 0 330 | 05/15/2023.
31294K UC 7 |FHLMC Gold PC Pool #E01479.. .. | 12/01/2016. | Paydown... 233,242 | oo | s 4,661 | ..o (VN 4,340 |09/15/2018.
3133T2 YE 4 |FHLMC REMIC Ser 1643-E. .. | 12/01/2016. | Paydown... 48,110 (455) (V1N I 2,013 | 05/15/2023.
313376 M4 0 | FHLMC REMIC Ser 1837-Z .. | 12/01/2016. | Paydown... 24,207 (374) 0 800 | 04/15/2026.
3133TE LG 7 |FHLMC REMIC Ser 2064 M.... .. | 12/01/2016. | Paydown... 12,972 (205) 0 530 |06/15/2028.
3133TK 58 5 |FHLMC REMIC Ser 2136-A .. | .. | 12/01/2016. | Paydown... . . . 4,444 92 0 [ 148 | 03/15/2029.
31340Y DB 2 |FHLMC REMIC Ser 12-A  9.250% 11/15/19........ o+ | 12/15/2016. | PAYAOWN.......coonvvrrireirerinrieieeiseiseies | eevreees 826 (6) 0 39 | 11/15/2019.
31340Y QS 1 |FHLMC REMIC Ser46-B 7.800% 09/15/20........ .. | 12/15/2016. | Paydown... 844 20 0 09/15/2020.
31358E RK 0 |FNMAREMIC Ser 1990-72B.........cocomvrvmrrrrenircens .. | 12/01/2016. | Paydown... ...2,380 26 0 07/25/2020.
31358H GT 6 |FNMAREMIC Ser 1991-73A .| 12/01/2016. | Paydown... ..9,193 129 0 07/25/2021.
31358) HU 8 |FNMA REMIC Ser 1991-113 ZE.. .. | 12/01/2016. | Paydown... . s ...2,640 (30) 0 09/25/2021.
31358N  4F 6 |FNMA REMIC Ser 1992-123 Z......cccccocvvvrimriienes .. [ 12/01/2016. | PaydOWN. ... | cevvieens 10,635 ) 0 07/25/2022.
31359P DJ 2 |FNMA ACES Ser 1997-M2 Cl Z... .. | 12/01/2016. | Paydown... ...8,405 (452) 0 01/17/2037.
313602 3E 2 | FNMA REMIC Ser 1989-67D .| 12/01/2016. | Paydown... ..2,430 13 0 10/25/2019.
313602 DV 3 |FNMA REMIC Ser 1988-15A... .. | 12/01/2016. | Paydown... ...3,816 3) 0 06/25/2018.
313602 GQ 1 |FNMA REMIC Ser 1988-25B... .| 12/01/2016. | Paydown... . . . ..2,296 2 0 10/25/2018.
313602 W4 2 | FNMA REMIC Ser 1989-62G...........coccoivererenrinnes o+ | 12/01/2016. | PAYAOWN.......coorvvrrircererinerieeienissinsenes | eerenenes ..3,707 46 0 10/25/2019.
313603 GW 6 | FNMA REMIC Ser 1989-86E... .. | 12/01/2016. | Paydown... ..1,830 9 0 11/25/2019.
313603 JJ 2 |FNMA REMIC Ser 1989-90E... .. | 12/01/2016. | Paydown... 472 8) 0 22 | 12/25/2019.
31371H  FZ 6 |FNMA Pool #252284  6.500% 01/25/29. .. | 12/01/2016. | Paydown... 34,309 178 0 990 | 01/25/2029.
31371L D9 7 |FNMA Pool #254928 3.500% 08/25/18. .. | .. | 12/01/2016. | Paydown... . s 17,089 304 0 332 | 08/25/2018.
31381M V2 8 | FNMA Pool #465133 6.040% 05/25/28............... .. [ 12/01/2016. | Paydown..........ccovvvvmrinrinrineicrisnisnis | e 43,871 [ | v (4,491) | oo (18 I 1,301 |05/25/2028.
31381M VG 7 |FNMA DUS Pool #465115 6.470% 05/25/28....... .. | 12/01/2016. | Paydown... 18,569 | ..o | i [CHO7) | 0 549 | 05/25/2028.
3138IN  FH 1 |FNMA DUS Pool #465568 4.900% 11/25/25....... .. [ 12/01/2016. | Paydown... 17,389 (966) (VN I 440 | 11/25/2025.
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3138IN X9 9 |FNMA Pool #466104 6.340% 10/25/28. . [ 12/01/2016. | Paydown... 48,725 0 10/25/2028.
31381R  QF 4 |FNMA Pool #468554 6.935% 07/25/29. .. |..|12/01/2016. | Paydown... 38,284 ..(6, 0 07/25/2029.
31381R QU 1 |FNMA Pool #468567 6.935% 07/25/29. .. | .. | 12/01/2016. | Paydown... 38,284 ..(6,335) 0 07/25/2029.
31381R VU 5 |FNMA Pool #468727 7.040% 07/25/26. . [ 12/01/2016. | Paydow 23,150 ..(3,818) 0 07/25/2026.
3138L7 PE 0 |FNMA Pool #AM6720 4.150% 10/25/44... . [ 12/01/2016. | Paydown... 298,571 (20,396) R 0 10/25/2044.
31392R  SJ 1 |FHLMC SPC Ser T-45 CI AS... . [ 12/01/2016. | Paydown... . 528,438 | ..o | e (7,649) | .ooovvervcrns [ v (7,649) 0 10/27/2031.
313920 KL 7 |FHLMC REMIC Ser 2504 N.... [ 12/01/2016. [ PaYAOWN.........ooomvierrriireeiieriineiinneisnes | cevvieessisessssesisnes | eeeveeeeees 14,707 | oo 14,707 | e 15,026 14,728 (21) . (21) 0 09/15/2017.
31392V XT 4 |FHLMC Struc PTC Ser T50 CI A7... . [ 12/01/2016. | Paydown... 418,363 | .......... 418,363 | .......... 413,264 415,885 2,478 . 2,478 0 10/27/2031.
31393C CQ 4 |FNMAREMIC Ser 2003-34 CI ME... . [ 12/01/2016. | Paydow rerenn.913,602 ..913,602 929,028 | ... | s (15,426) (15,426) | . 0 05/25/2033.
31393D TX 9 |FNMAREMIC Ser 2003-W10 CI 1A4... L[ 12/01/2016. [ PaYAOWN. ... | e | cevvenenes 45445 | ...........45,445 45,368 0 06/25/2043.
31393E LF 4 |FNMA REMIC Ser 2003-W12 Cl 1A8... L[ 12/01/2016. | PaYAOWN..........covierriercriiceiieceiieneiiens | eevvieessissssinssiiens | ceveeeens 114,156 | .......... 114,156 | .......... 111,873 112,716 0 06/25/2043.
31394D VB 3 |FNMA REMIC Ser 2005-43 Cl GC L[ 12/01/2016. [ PaYAOWN. ... | crviissiisnsiisnsins | e 961,225 | .......... 961,225 | ....... 1,011,690 982,489 | ...covvvirvriin | e (21,264) ....961,225 0 05/25/2035.
31394E LC 0 |FNMAREMIC Ser 2005-61 CILH.... [ 12/01/2016. | PaYAOWN..........ooovverrviicriireiiereiieneiiens | ceevieeesisnesisnesinns | eveeee 1,136,019 | ...... 1,136,019 | .......1,192,820 | .......... 1,158,349 (22,329) O I 1,136,019 0 07/25/2035.
31394H ZZ 7 |FHLMC REMIC Ser 2672 CI XB.. . [ 12/01/2016. | Paydow 42,120 42,120 42,688 (568) 0 09/15/2023.
31395K 72 2 |FHLMC REMIC Ser 2926 CI EW. . [ 12/01/2016. | Paydown... 119,575 664 0 01/15/2025.
31395M QS 1 |FHLMC REMIC Ser 2935 CI LM.. . [ 12/01/2016. | Paydown... 38,755 573 0 02/15/2035.
31396F G3 1 |FHLMC REMIC Ser 3068 Cl Z [ 12/01/2016. | PaYAOWN..........oooeierrviiceiieceiieceieneiiens | ceevieeesienesienesiens | v 1,622,300 | ....... 1,622,300 | ....... 1,680,301 | ...oeoueee 1,656,332 | .cooovvveieriiins | i (34,032) [ ..oveonevinnes 0 11/15/2035.
31396V RY 6 |FNMA REMIC Ser 2007-36 Cl PH... . [ 12/01/2016. | Paydown... 996,644 | .......... 996,644 | ....... 1,043,984 | ........... 1,013,726 | ..ccovvvviiirie 0 04/25/2037.
31396X UC 6 |FNMA REMIC Ser 2007-88 CI AE... . [ 12/01/2016. | Paydow ...760,596 . 781,631 766,101 0 09/25/2037.
31402E  HA 9 |FNMA Pool #726625 3.500% 07/25/18. L[ 07/01/2016. [ PaydOWN. ..o | v | crvieeneees 13,760 | ......... 13,760 | ........... 13,034 13,480 0 07/25/2018.
31402Q NH 0 |FNMA Pool #734892 3.500% 08/25/18. [ 12/01/2016. [ PaYAOWN..........ooovverieiceiieceiieceiieneiiens | crevieeeiienssisnesinns | eeeveeeenes 80,392 | ...........80,392 | ........... 73,910 78,219 0 08/25/2018.
31403B 3K 7 |FNMA Pool #744302 3.500% 09/25/18. L [12/01/2016. [ PaYdOWN...........orvveeirriceiseiniiiens | v | v 155,726 | .........155726 | .......... 146,577 152,688 0 09/25/2018.
31405E 6P 5 |FNMA Pool #787578 6.000% 07/25/35. L[ 12101/2016. [ PaYAOWN..........coovvereeeciiieceiieceiiereiiens | ceeviesesisneeieseiiens | ceveenens 100,129 | .........100,129 | ......... 102,398 102,182 0 07/25/2035.
31409K Y3 5 |FNMA Pool #873830 5.940% 07/25/24. .. | .. | 12/01/2016. | Paydown... . RTINSO IR 7,245 8,270 ...3,085 0 07/25/2024.
462590 JL 5 |lowa Student Ln Liq Corp Rev LBASS AMT S...... .. [12/01/2016. [ Call  100.0000...........cveomreerrreerrerernnes | cevereeeesneeessneeesnns | ceeeeeees 880,000 | ..........880,000 | .......... 880,000 880,000 0 12/01/2025.
677555 XD 1 | Ohio St Econ Development Rev Txbl Ohio E......... .| 12/01/2016. [ Call ~ 100.0000. crrr | 415,000 415,000 | .......... 415,000 415,000 0 12/01/2021.
677555 XD 1 | Ohio St Econ Development Rev Txbl OhioE......... .. | 03/01/2016. | Redemption  100.0000............ccoocceuneen. et | e 20,000 | ...........20,000 | ............ 20,000 20,000 0 12/01/2021.
3199999. Total - Bonds - U.S. Special Revenue and Special A MEMES. o1ttt ettt | ceens 10,952,757 | ..... 10,952,757 | ... 11,216,852 | ......... 11,101,359 | .o 0 [ (148,603) | ..vovvvveaened 0 [ (148,603) | ...ocovvrniann 0 | e 10,952,757 [.cccovivnnnnd 0 [ (U I 0 XXX
Bonds - Industrial and Miscellaneous
000759 CR 9 |American Business Fin Svcs Inc RMBS Ser.......... o | 12/01/2016. [ PAYOWN......ooririeriiirciiieiinieieinniens | ceerenisssssssieneninns | oeveenins 143,395 | ......... 143,395 | .......... 143,363 143,243 152 152 | oo | e 143,395 0 [ e 2,433 | 07/15/2033.
000759 CV 0 |American Business Fin Svcs Inc RMBS Ser.......... .. [ 12/01/2016. | Paydown............. SEROTTRTRROTOONN SO 117,980 | ......... 401,429 | .......... 387,846 387,846 | ..o | s | s | e 0 wor | ..(269,867) | ...... (269,867) | ....... 14,569 | 09/15/2033.
00241Y AB 0 |AVSC Holding (PSAV Presen) 1st Lien Ter......... .. | 04/19/2016. | Barclays Capital............ccoovwerrrvvmrirerirenns DS IS 834,906 | .......... 882,000 | .......... 878,546 878,651 177 e (43,921) | ........ (43,921) | ....... 19,184 |01/22/2021.
00241Y AB 0 |AVSC Holding (PSAV Presen) 1st Lien Term......... .. | 01/28/2016. | Tax Free Exchange..........cccc.ccovvvrurevene . 883,031 883,136 44 0 ... 10,195 | 01/22/2021.
00253C HH 3 |Aames Mtg Tr RMBS Ser 2001-4 Cl A4................ .. | 12/01/2016. | Paydown............. S 27,753 (542) 0 | o 1,054 | 04/25/2031.
00253C HK 6 |Aames Mtg Tr RMBS Ser 2001-4 CIM1................ .. [ 08/01/2016. | PaydOWN............overriecririereireneiiens | ceviienes 32,721 (12) | covveeerieees | e (12) e | 32,709 | i | s (27,502) | ........ (27,502) | ............ 541 | 01/25/2032.
00253C HS 9 |Aames Mtg Tr RMBS Ser 2002-1 CI M1.. .1 07/01/2016. | Paydown............. . 30,285 | oo [ e [ | eevvnnrinenn0 s | 30,285 [ [ (30,285) | ........ (30,285) | ........ 1,947 | 06/25/2032.
00802# AA 4 |Aerostar Airport Sr Nt .| 09/22/2016. | Redemption ~ 100.0000.............ccocouve.. . 63,934 0 3,676 | 03/22/2035.
009363 AL 6 |Airgas Inc SrNt 2.950% 06/15/16. .| 05/15/2016. | Call ~ 100.0000 s | s 10,000,000 | ..... 10,000,000 | ....... 9,986,000 | ........... 9,998,660 | ....ccoovvvirniane 0 ... 122,917 | 06/15/2016.
01877K AB 9 |Alliance Pipeline LP Sr Nt .. | .. [ 12/31/2016. | Redemption ~ 100.0000.............c.occeren... et | e 24545 | ... 24545 | ... 24,465 24,517 0 | 1,609 | 12/31/2019.
02149H AW 0 |Countrywide Alternative Ln Tr RMBS Ser 2........... o | 12/01/2016. [ PAYOWN......oouivrieriirciirieiinieieiiniens | ceerenisssssssieneninns | eeveinns 856,897 | .......... 734,452 | ... 624,253 624,253 | ..o | e | e | 0 | | 0024253 | e | e 232,643 | ... 232,643 | ....... 34,737 | 03/25/2037.
02376T AC 2 |American Airlines Inc LBASS EETC Ser 201......... .. | 07/15/2016. | Redemption ~ 100.0000.............ccocouuen. s | e 169,251 | .......... 169,251 | .......... 173,482 172,675 (V1N I 7,336 | 07/15/2020.
02660T ER 0 |American Home Mtg Inv Tr RMBS Ser 2005-2....... o [12101/2016. | PAYAOWN..........oovierrriireiiceiereiieneiiens | cevvieesiisessisessinns | ceveeens 209,558 | ......... 209,558 207,397 207,919 0 ] 5,124 | 09/25/2035.
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03334@ AA 7 |AnchoragePermit Ctr Bldg Ls Tr CTL .. | 12/15/2016. | Redemption ~ 100.0000...........cccocrvreneee 99,007 0 02/15/2025.
040104 BW 0 |Argent Securities Inc RMBS Ser 2003-WD C......... | .. | 12/01/2016. | Paydown............. 459,530 | ..o | e (12,373) 0 10/25/2033.
04231# AA 7 |Amstrong/Heinz Contract Sec ABS Lease B......... .. | 08/15/2016. | Redemption ~ 100.0000...........cccoorvrvveee 71,972 0 03/15/2027.
04541G  AS 1 |Asset Backed Securities Corp RMBS Ser 20 .. | 11/01/2016. | Paydown... 30,899 (123) 0 03/21/2029.
05070G AE 8 |Audatex NA Inc HY Sr Nt .. [ 03/03/2016. | Call ~ 96.2500...........oooomvvrrrirrririnns 3,865,684 0 06/15/2021.
05164# AA 5 |Aurora Health Care (Badger RE) CTL .. | 12/15/2016. | Redemption ~ 100.0000.. 120522 | .......... 120522 | .......... 116,957 119,048 0 12/15/2022.
055385 AA 6 |BFC Guaranty Corp CTL 6.250% 12/01/1 .. |.. | 12/01/2016. | Redemption  100.0000.. 257,359 | .......... 257,359 248,104 255,494 0 12/01/2017.
05604F AA 3 |Bway Mortgage Trust CMBS Ser 2013-1515C...... < [12/01/2016. | PaYAOWN. ... | crevieneiisssiisnniiins | v 1,045,709 | ....... 1,045,709 | ....... 1,071,851 | ..coeoeece 1,062,636 |....ccooovrrrennne 0 03/10/2033.
05948K RM 3 |Bank of America Alt Loan Tr RMBS Ser 200 .. [ 12/01/2016. | Paydow! ..213,610 ..213,610 203,730 211,428 0 06/25/2019.
05948K XQ 7 |Bank of America Alt Loan Tr RMBS Ser 200.... .. [ 12/01/2016. | Paydown... 236,600 307,034 302,213 302,213 | s [ e | e | 0| | 302,213 | e [ (65,613) | ........ (65,613) 03/25/2035.
05948K XS 3 |Bank of America Alt Loan Tr RMBS Ser 200.... o [12101/2016. | PaYAOWN..........covverrriiriiicriiereiieneiiens | cevvieeseisessissssines | ceveeeees 264,775 | .......... 343,595 | .......... 334,241 334,241 | i [ e | e | 0| e | 334,241 | i [ (69,466) | ........ (69,466) 03/25/2035.
07386H QG 9 |Bear Stearns Alt- A Tr RMBS Ser 2005-1 C o [ 1212712016, | PaYAOWN..........oovveiririiniisnisniiiens | e | o 819,577 | ......... 819,577 | .......... 793,453 807,757 0 01/25/2035.
105667 AB 5 |Bravo Mtg Loan Trust RMBS Ser 2006-1 Cl.... .. [ 12127/2016. | Paydown............. 859,071 | ..........859,071 | .......... 488,133 488,133 0 07/25/2036.
12189P AF 9 |Burlington Northern Santa Fe LBASS EETC .. | 07/02/2016. | Redemption ~ 100.0000.. 73,732 73,732 76,572 0 01/02/2021.
12489W NP 5 | C-BASS Tr RMBS Ser 2005-CB6 Cl A4 .. |..|12/01/2016. | Paydown............. 352,614 | .........352,614 352,131 0 07/25/2035.
12624P  AE 5 | Comm Mortgage Trust CMBS PTC Ser 2012-CR.. | .. [ 09/13/2016. | Goldman Sachs & COmMpany...........ccccoce. | covvvervveimnevivsneiians | coveens 5,192,188 | ....... 5,000,000 | ....... 5,129,102 5,089,207 | ..o | e (9,589) [ ..oovvvenrins [ errireeneee(9,589) | oo | 05,079,618 | o | 112,569 | ....... 112,569 10/15/2045.
126408 GM 9 |CSXCorp SrNt 6.250% 03/15/18........ccooevvvevneee [ 111712016 [ Call  106.8230.......ccurvereeerreeeeeeeieees | cevereeeesneeesseeeens | e 10,682,300 | ..... 10,000,000 | ..... 12,200,200 | ......... 11,010,574 | ..coovveicri 0 03/15/2018.
12644@ CA 1 |CTL Cap Tr CTL Ser 2004-17 Texas Instr... .. | 12/15/2016. | Redemption  100.0000.. 486,278 | ......... 486,278 | ......... 486,278 486,278 0 01/15/2026.
12665 AA 9 |CVS Caremark CTL Wells Fargo Bk NW. .. [ 12/10/2016. | Redemption  100.0000.. 200,734 200,734 0 .8,660 | 10/10/2031.
126650 BS 8 |CVSHealth Corp ABS PTC Nt .. [ 12/10/2016. | Redemption  100.0000.. ...88,684 | ... 112,603 110,730 (22,146) 0 3,643 | 01/10/2032.
12665U AA 2 |CVS Health Corp ABS PTC Nt .. [ 12/10/2016. | Redemption ~ 100.0000..........ccccoeermmurers | covvermmmriemnrirerniirens | coveenens 145352 | .......... 145352 | .......... 145,352 145,352 (V1N I 3,730 | 01/10/2036.
12667F 4S 1 | Countrywide Alternative Ln Tr RMBS Ser 2. o [ 1210172016, | PAYAOWN......oovveiviicriceiseiceiniis | e | v 4147744 | ...... 4147744 | ... 3,993,888 3,993,888 | .....ccoovviinri | 153,856 0... 118,578 | 04/25/2035.
12667F TA 3 | Countrywide Alternative Ln Tr RMBS Ser 2........... o [10/01/2016. | PaYAOWN...........ooveemrrierreiiereiieceiiieneiiens | ceevieeesissenissssiens | eeeveecenes 12,133 | o 12133 | 12,132 12,095 38 0 252 | 08/25/2034.
12667G FD 0 |Countrywide Alternative Ln Tr RMBS Ser 2........... oo | 12/01/2016. | PaYAOWN........ooivirirriieiienineieninnins | cevvienienierinniinnns | cevienens 219,843 221,251 219,955 (112) 0 [ 6,474 | 05/25/2035.
12668B RZ 8 | CWMBS Inc RMBS Ser 2006-6CB Cl 1A4............. o [ 12101/2016. | PaYAOWN...........ovoerceiiceieceiiereireneiiiens | cevvieeeeiesssienssinns | ceveenens 324,870 | .......... 272,696 234,057 234,057 | .o [ e | v | e | e | e 234,057 | e | e 90,812 | ....... 90,812 | ....... 10,897 | 05/25/2036.
126694 E9 5 |CWHL Inc RMBS Ser 2006-OA4 CI A1.................. o | 12/01/2016. [ PAYAOWN......cvvurvriririiererissieeisiieisniens | seeensesssissnsnennnnnns | cvrenes 1,721,837 | ....... 1,721,837 | ....... 1,166,836 | ........... 1,166,836 555,002 0 20,504 | 04/25/2046.
12669E 3P 9 | CWALT Loan Tr RMBS Ser 2003-J9 CI 1A6.......... o [12101/2016. | PaYAOWN..........covierriireiieceiieceiirereiiens | ceevieeeiissesiessniens | ceeveeeensd 65,875 | ............ 65,875 | ............ 64,025 64,667 | ..o | e 1,208 | .o | e 1,208 0 2,595 | 10/25/2033.
141554 AB 6 |Cardinals Ballpark LLC SrNt......ccoocvvvvvirviiririnninns .. | 09/30/2016. [ Redemption ~ 100.0000.........ccevermrrerins | verrerrrersmrsrirerisninne | cevvernae 205,017 | ..o 205,017 205,017 205,017 0 8,914 | 09/30/2027.
149837 AA 4 |CBA Small Balance Comm Mtg Tr LBASS Frnc..... | .. | 12/28/2016. | PAYAOWN........oocriveriiiireiiieniiieceiieneins | oeeesienesisneiienneins | cenevencd 426,311 | .......... 458,145 | ......... 182,066 182,066 . 2. 182,066 | ... | e 244246 | ... 244246 | ......... 1,153 | 06/25/2038.
14987E AC 1 |CCOH Safari LLC Hgh YId COrp........couvvverrrrernnes .. | 05/23/2016. | Tax Free EXChange..........couvvurveeeeviiens | cevvernmrvinsssieesiiins | cevve 8,020,134 | ....... 8,000,000 | ... 8,021,750 8,021,240 | ..ococvvieinns | e (1,106) | oo [ e (1,108) [ o | i 8,020,134 0. 233,833 | 02/15/2026.
15189@ AA 7 |Centerpoint Anchorage Tr CTL PTC Lease B........ .. [ 12/15/2016. | Redemption ~ 100.0000..........ccccooeremrvers | covvermmrimmmiierniirens | cevereeees 242,878 242,878 242,878 0 ... 10,517 | 09/15/2022.
152314 DP 2 |Centex Home Equity Loan Tr RMBS Ser 2001....... o [ 12/01/2016. | PaYAOWN........oovirrirriierinsienieninnies | cevvieniesisssiiensinens | e 81,801 81,801 | oo 81,794 81,564 237 0 3,535 | 07/25/2032.
152314 FZ 8 |Centex Home Equity Loan Tr RMBS Ser 2002....... o [ 12101/2016. | PaYAOWN. ... | cevvieneviesssisnesinns | ceveenens 109,138 | .......... 109,138 | .......... 109,136 108,903 235 0 | 3,105 | 11/25/2028.
165167 CQ 8 |Chesapeake Energy Corp Co Gtd Nt..........cccevveuee .. | 08/16/2016. | Goldman Sachs & COMPaNY........ccccevvrs | veererrvrvivirnrirerinnnns | cvrenns 4,449,875 | ....... 4,850,000 | ....... 2,400,000 2,403,879 | ..o | v 102,874 | oo [ s 102,874 | oo | eere0ern2,508,753 | i .1,943122 | ... 1,943,122 | ... 254,356 | 12/15/2022.
16678R DU 8 |Chevy Chase Mtg Funding Corp RMBS Ser 20...... < [ 1212712016. | PaydOWN. ... | cevveneiiseenisnnnnns | e 149,382 | i, 149,382 | .......... 146,394 147,093 2,289 2,289 0 675 | 07/25/2036.
17306U CE 6 |Citifinancial Mtg Sec Inc RMBS Ser 2004-............. .. [ 12/01/2016. | Paydown... ....81,901 81,783 118 118 0 | 1,749 | 04/25/2034.
17307G  MC 9 |Citigroup Mtg Loan Trust RMBS Ser 2004-H.......... .. | 12/25/2016. | Paydown............. v 16,157 | ..76,241 76,216 (59) (59) 0 254 | 12/25/2034.
19075Q AB 8 |Cobank ACB Sub Nt 7.875% 04/16/18. .. | 04/15/2016. | Call  100.0000..........cooeervrririiiriiniins | oo | v 8,750,000 | ..... 18,750,000 | ..... 19,836,708 | ......... 19,294,906 | ......ooovvvvvcns | e (544,906) | ....cvvonrrirnne | s 18,750,000 0 ... 738,281 | 04/16/2018.
191098 AH 5 |Coca-Cola Bottling Co Cons Deb. oo [ | 06/15/2016. [ MAtUFItY...........covooeeeceiceieriisnienines [ e | e 2,000,000 | ....... 2,000,000 | ....... 2,000,000 2,000,000 N [ 2,000,000 0. 50,000 |06/15/2016.
20030N  AG 6 |Comcast Corp CO Gtd Nt........oocvvvverrrrerrrririnniirnns oo [ 06/15/2016. | MALUTILY.......vovvevevrrioriieeeieeeieeeiieees | cevvieessisessseessins | cveo 3,363,000 | ...... 3,363,000 | ....... 3,436,246 | ........... 3,368,651 | ...ocvveiiiiins | e (5,651) | oo 0 83,234 | 06/15/2016.
210805 CB 1 |Continental Airlines Inc LBASS EETC Ser... .. [ 09/15/2016. | PaYAOWN...........ovvereiireiriieriieniiiens | crvviessiiesssisnsiinns | cevennees 271,099 | .......... 271,099 261,121 269,530 | ..o | e 1,569 | .o 0 9,059 | 03/15/2019.
212168 AA 6 |Continental Wind Sr Nt .1 08/31/2016. | Redemption  100.0000...........ccccvveremvees | corvermmriremniienniirins | cevereenns 473,330 | .o 473,330 | .o 473,330 473,330 0. 14,117 | 02/28/2033.
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22357@ AA 9 |Cox Tower [IPTC CTL 5.409% 01/02/40 .. | 12/02/2016. | Redemption ~ 100.0000...........cccocrvrvveee ceevrerrnnnnns | s 102,060 | .......... 102,060 | .......... 102,060 102,060 0 3,015 | 01/02/2040.
225458 BU 1 |CS First Boston Mtg Sec Corp RMBS Ser 20......... | .. | 04/01/2016. | PQYAOWN.........cvvrevimrereererinirineeiesiinins | ceevsersenssesessensnens | seveneeens 131,396 | .ooovnee 131,396 | .oooonee 132,485 131,026 371 0 05/25/2028.
225458 XJ 2 |CS First Boston Mtg Sec Corp RMBS Ser 20......... o [12101/2016. | PaYAOWN.........ooovverriirrieeriieneieeneisens | cevvieessisessssessinns | ceveeeens 310,250 310,250 | .......... 304,239 307,628 2,622 0 07/25/2035.
24763L FN 5 |Delta Funding Home Eq Ln Tr RMBS Ser 199. .. | 11/01/2016. | Paydow .58,857 58,857 58,733 125 0 08/15/2030.
251510 AW 3 |Deutsche Alt-A Sec Inc RMBS Ser 2003-2XS........ .. [ 12/01/2016. | Paydown... 162,172 | .........162,172 162,060 112 0 09/25/2033.
251510 FX 6 |Deutsche Alt-A Sec Inc RMBS Ser 20054 C......... oo | 12/01/2016. | PAYAOWN. ..ot | cevriensenssseseesnnns | vevereeens 194,280 231,271 231,271 ceevrernnennenend0 e [ 231,271 | | (36,992) | ........ (36,992) 09/25/2035.
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl.......... o [12101/2016. | PaYAOWN.........ooovverriieeiieriieneiieneiinns | cevvisessinessssensines | ceveeeens 195,176 | ..........195176 | .......... 195,121 197,189 | oo | v (2,013) | oo 0 12/25/2033.
25459H AW 5 |DirectTV Holdings/Fin Sr Nt .. | 03/21/2016. | Tax Free EXChange..........ccoveveeverrernnees | covveverierineeseeinens | vevereeens 521,508 529,415 522,431 (923) 0 02/15/2021.
25654# AA 0 |Dodger Tickets LLC 1st Mtg Bd... .. | 03/31/2016. | Redemption ~ 100.0000.. .70,590 . ...70,590 70,590 0 03/31/2030.
26138E  AH 2 | Dr Pepper Snapple Group Inc Gtd Sr Nt.. . [10/11/2016. | Call  108.5490..........cverrrerrrrernnrirnnes | cevereneesssnssennesans | eereee 1,139,765 | .......1,050,000 | ...... 1,094,730 | ..ovevenee 1,063,757 [ .oovvercervririnns | v 76,007 |..cooovvvnnnenne 0 05/01/2018.
268668 FD 7 |EMC Mtg Loan Tr RMBS Ser 2006-A CIA............. o [1212712016. | PaydOWN..........ccrveecrirrieneiieneinnneiinne | cevvireeeiissneisnneninns | coeeenn 152,493 | 1 152,493 | i 120,885 120,885 | ..ooovvvveveriiees | e 31,608 | ..cooovvnne 0 12/25/2042.
294754 AS 5 |Equity One ABS Inc RMBS Ser 2002-1 CI M1........ .. | 12/01/2016. | PaYdOWN. ..o | ceervenienennenssnnnens | cveverenerns 74,832 | i 74,832 | i, 74,832 74,736 96 0 08/25/2032.
30251T 7 |FNBC 1993-A Pass Through Trust ABS PTC S..... .. 101/05/2016. | Redemption ~ 100.0000..........ccccovvrmmrrers | cerrermmmrrmrnrirernirins | cevrernn 306,367 | ..........306,367 | .......... 387,092 313,885 | ..o | e (CAIL) ) — 0 01/05/2018.
302567 AA 0 |FPL Energy American Wind LLC Sr Nt .. | 06/20/2016. | Redemption ~ 100.0000.. 204,478 204,613 597 0 06/20/2023.
30706V 3 | Family Tree Escrow LLC Nt .. | 08/01/2016. | Tax Free EXChange..........cccoveveveenerrnneens | cevvrverineenerinnninnens | 208,300,153 | .......8,000,000 | ....... 8,380,000 8,333,675 | .ooovrrcrierinne | e (33,522) [ ..o 0 03/01/2023.
31331F AY 7 |Fedex Corp ABS PTC Ser 1998-1 CI B .. [ 01/15/2016. | PaYAOWN.......coouvrrirrircecrieninerierinnens | cevvverireniesennennnns | eeenenn 149,011 |1 149,011 | i, 149,011 149,011 0 01/15/2019.
32007U BE 8 |First Data Corp 1st Len Extended Term Ln.. .| .. | 10/06/2016. | Redemption  100.0000. v | 29,331 | 129,331 | 27,514 27,934 | oo | e 1,398 | .o 0 03/24/2021.
32007U BE 8 |First Data Corp 1st Len Extended Term Ln............ .. | 10/14/2016. | Tax Free EXchange.........c.cocvvvvrvvirnrennns . 260,959 264,940 | .o | e 1,739 | 0 03/24/2021.
337925 ES 6 |First Plus Home Ln Owner Tr RMBS Ser 199.. .. | 12/01/2016. | Paydown... ...78,651 76,859 84 0 . 12/10/2024.
35671D AU 9 |Freeport-McMoran Copper & Gold Sr Nt................ o+ | 03/14/2016. | VaIIOUS.........ocvverirerirrereeineinerierierineens | covveerieniseennnennns | 012,824,813 | ....19,100,000 | ... 18,189,129 | ......... 18,269,785 20,880 [ .vovvrreverrins [ errereren 20,880 | oo | e 18,290,664 | oo .(5,465,852) | ...(5,465,852) | .....338,640 | 03/01/2022.
35671D BG 9 |Freeport-McMoran Copper & Gold Sr Nt.. o+ [ 02/29/2016. | VAIIOUS.......coorvrmrerrireererisrrrenieneseenenes | seevsensssesssssennnnens | 1000:2,820,500 | ......5,150,000 | ....... 5,147,500 5,148,297 A1 | e e i | 0000005,148,338 | (2,327,838) | ...(2,327,838) | ....... 64,019 |03/15/2020.
36225 AA 1 |GSAIRS Lease Tr CTL PTC Ser 2009.... .. [ 01/14/12016. | Call  125.1642........covvverrererieiricnnins | oo | 021,891,467 | 1...17,490,199 | ... 17,490,199 | ......... 17,490,199 | .ooovvvvirvcrs [ e 4,401,268 |....c.coovvrnee. 0 ... 95,074 | 09/11/2030.
36225 AA 1 |GSAIRS Lease Tr CTL PTC Ser 2009.................. .| 01/11/2016. | Redemption ~ 100.0000.........c.couvvrrererene | corvrverrrmeerseersnernens | cveereeeeneb2 17T | 62,177 | e 62,177 62,177 0 307 |09/11/2030.
36226M AE 3 | GRMT Mtg Loan Tr RMBS Ser 2001-1A CI AS....... .. | 12/01/2016. [ PAYOWN......coovvrrveeieicierieiseieiissisnnnes | evverensseisennneninns | eeeenen 108,278 | 1.0 108,278 | e 108,282 108,278 0 3,825 | 07/20/2031.
36228F 3Q 7 |GS Mortgage Securities Corp RMBS Ser 200........ . | 12/01/2016. | PAYAOWN.......coonvverreireriereeeeinenieeineins | ceerrenieeeseensssinnnns | cveeneeenneD8,321 | 058,321 | i 58,319 58,218 103 (V1N I 1,594 |04/25/2034.
38119# AA 2 | Golden Spread Elec Cooperative 1st Mtg B........... .. | 11/06/2016. | Redemption ~ 100.0000.........cccevererrrrene | vrrerrmrneerensnerrnns | wrreeenes 150,573 | 1.0 150,573 | oo 150,573 150,573 0 6,542 | 05/06/2025.
391210 A* 1 |Great River Energy 1t Mtg Bd.........cccovvvvrvirnernns .. | 07/01/2016. | Redemption ~ 100.0000.........c.curvmererene | corvrrerrrerirmeermerinnes | 10 930,232 | .........930,232 | ... 930,232 930,232 0] 54,047 | 07/01/2021.
404122 AN 3 [HCAInc Term Ln B4 Nt1.... .. | 08/15/2016. | Redemption ~ 100.0000.. 541,789 | ......... 541,789 | ......... 541,789 541,789 0 [ 11,544 | 05/01/2018.
404122 AP 8 |HCAInc TermLnB5Nt1.... .. | 03/18/2016. | Tax Free Exchange | e 1,299,317 | ....... 1,299,317 | ....... 1,299,317 | oo 1,299,317 . 0 8,949 | 03/31/2017.
40426W AR 2 |HRPT Properties Tr Nt  6.250% 08/15/16............ ..102/15/2016. | Call ~ 100.0000..........ccomrerrerrrinrireiis | e | v 5,000,000 | ....... 5,000,000 | ....... 5,296,950 | ... 5,010,223 | oo | e (10,223) | ..o | erereerne(10,223) | i | s 5,000,000 0 ... 156,250 | 08/15/2016.
40426W AU 5 |HRPT Properties Tr Sr Nt .. [12/15/2016. | Call  100.0000..........cveomrrermrrrerrreerrnes | ceeerseeeesseneessannesnns | ceene 5,000,000 | ...... 5,000,000 | ... 5,285,800 5,083,040 | ..cooererirrerie | v (63,040) | ....oooorrirnnee N IO 5,000,000 0. 312,500 |06/15/2017.
419870 E@ 5 |Hawaiian Elec Inds Inc Sr Nt... o+ | 03/24/2016. | MALUFILY.......covveevrrierinierieieiierinniin | cenviesienisenesnsinnns | covee 10,000,000 | ..... 10,000,000 | ..... 10,000,000 | ......... 10,000,000 e | e 10,000,000 0. 220,500 | 03/24/2016.
423074 AV 5 |Heinz/H J/ Co SrNt 5.200% 07/15/45.. .. | 08/19/2016. | Tax Free EXChanGe..........ocvevereernmrennenns | coeverererseenessnssinens | cvveens 5,306,926 | ....... 5,000,000 | ...... 5,311,250 5,309,973 | ..o | v (3,047) | oo [ I 5,306,926 0 ... 293,944 | 07/15/2045.
44919  AC 2 |1595 Express LLC Sr Nt .. | .. | 12/31/2016. | Redemption  100.0000.. | e 3,999,555 | ....... 3,999,555 | ....... 3,999,555 3,999,555 B [ 3,999,555 0. 97,365 | 12/31/2031.
45254N GA 9 |IMPAC CMB Tr RMBS Ser 2003-11 CI 2A1........... oo | 1212712016, | PAYAOWN.......covnverrereirerieiieeieeissinsenns | eeviensseeesssessssnnens | veverneenns 59,678 | ..o 59,678 | ..cooonen. 58,783 58,804 875 (V18 I 457 |10/25/2033.
45254N PV 3 |IMPAC CMB Tr RMBS Ser 2005-5 Cl A2............... o [ 1212712016, | PaYAOWN.........ocoviercriirrierieneieneiines | ceveieessinessssessines | ceveeeens 192,486 | .......... 192,486 | .......... 188,429 188,429 | ..oooovvvveriiees | i 4,057 | .o 0 989 | 08/25/2035.
45254T PM 0 |IMPAC Secd Assets CMN Owner Tr RMBS Ser.... |.. | 12/01/2016. | PAYAOWN..........ccorremirmerrnirierieniseisserins | cviererseesnsessessnenins | cereeeenn 232,673 | .......... 232,673 232,673 232,164 509 (V1N I 4,898 | 08/25/2034.
45254T PY 4 |IMPAC Secd Assets CMN Owner Tr RMBS Ser.... | .. | 12/27/2016. [ PAYdOWN..........coorveemrrermriineeieniiinnnes | eeneseinesiissssinenns | covveeeens 101,929 | .......... 101,929 | .......... 102,199 101,968 (39) 0 877 | 11/25/2034.
45254T TN 4 |IMPAC Secd Assets CMN Owner Tr RMBS Ser.... | .. | 12/27/2016. | Paydown............. RSSO 272,117 | e 272,117 272,117 272,117 . (V18 I 1,054 | 05/25/2036.
45660N  YZ 2 |Residential Asset Sec Tr RMBS Ser 2004-R.......... o [ 12/01/2016. | PaYdOWN........ooiviiiiciieniciienisnis | e | cevienens 483,787 | .......... 483,787 | .......... 441,456 479,038 853 | s [ i858 | i | e 479,891 3,896 3,89 | ... 9,258 | 08/25/2033.
466247 MU 4 |JP Morgan Mtg Tr RMBS Ser 2005-S1 Cl 2A3....... oo | 12/01/2016. | PAYAOWN.......covnvrrrirrireieerienrinenienineins | cevvsenienssseesessnens | seveneeens 379,833 | .......... 379,833 382,979 380,216 (383) | cvvvrerrvrrver | eerrrrerneneenn(383) [ o | e 379,833 0] 11,560 | 01/25/2035.
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471109 AN 8 |Jarden Corp Nt 5.000% 11/15/23.. .. | 04/20/2016. | Tax Free EXchange..........ccccvurveenrreins SOOI VPO 3,073,886 | ....... 3,000,000 | ... 3,071,250 | oo 3,089,449 | ..o | e (G073 | s 3,006,386 | ..o | e 7,500 | oo 7,500 | ... 70,833 | 11/15/2023.
478366 AR 8 |Johnson Controls Inc Sr Nt o+ [ 01/15/2016. | MALUTIEY.......ovvoeereeiieeiesereerseiseesenins | eeveresesseesssssssnnens | aveie 1,500,000 | ...... 1,500,000 | ....... 1,623,915 | ..ccovonee 1,500,895 (895) B T 1,500,000 (V)N I 41,250 |01/15/2016.
485170 AJ 3 |Kansas City Southern Inds Inc Sr Nt.... .| 07/26/2016. | Tax Free EXChange.........ccvvevvvrveverneinens | v | e 28,719,195 28,695,821 0. 843,432 | 05/15/2043.
50026* AA 3 |Kohls Corp CTL Shelby MI .. |..|12/15/2016. | Redemption ~ 100.0000.. .59,043 60,396 (V1N I 2,459 | 12/15/2022.
50180L AC 4 |LB-UBS Comm Mtg Tr CMBS Ser 2008-C1 Cl A... | .. | 12/11/2016. | PaydOWN.........ccooviviiririrniiniiniiiiinnis | cevveiieniesiieniiinnns | cevienens 848,526 852,438 0 32,898 | 04/15/2041.
52465# BF 1 |Legg Mason Mtg Cap Corp LBASS Ser 2001-C..... .. | 12/10/2016. | Redemption ~ 100.0000.. 73,873 (V18 I 2,141 | 04/10/2017.
52467@ BC 8 |Legg Mason Mtg Cap Corp CTL Ser 2003 Cl......... ..| 12/15/2016. | Redemption ~ 100.0000.. . 198,506 | .... 218,333 202,696 0 11/15/2018.
52518R  CD 6 |Lehman Structured Sec Corp RMBS Ser 2005....... .. | 12/27/2016. | Paydown............. creveereeeessesensens | v 131,242 | .......... 252,250 | .......... 123,372 123,372 | oo [ e [ [ evverierinnnn0 [ | e 123,372 [ e 7871 | e 7,871 09/26/2045.
54233* AA 4 |Lone Star Trans LLC Sr Nt Ser A. .. | 12/15/2016. | Redemption ~ 100.0000.. 2,000,000 2,000,000 | .......2,000,000 2,000,000 0 12/15/2021.
55265K F6 1 |Master Asset Sec Tr RMBS Ser 2003-7 Cl 4 oo | 12/01/2016. | PAYAOWN. ..o | cevvseriensseeeseesnens | vevereeens 189,672 | ..covvee 189,672 | ..coovuee 179,003 184,278 0 09/25/2033.
55265K Q3 6 |Master Asset Sec Tr RMBS Ser 2003-9 Cl 2... o [12101/2016. | PaYAOWN..........covierrriireiiecriiereiieneiiens | cevvieeeeisessisnesinns | ceveeeens 481,618 | .......... 481,618 | .......... 469,351 473,349 0. 14,593 | 10/25/2033.
576434 A2 0 |Master Asset Securitization Tr RMBS Ser. o+ | 12/01/2016. | PAYAOWN.......coonvrrrirrirriiciieniinenieniinins | cevvieniesissessssnnns | cevereeens 250,065 | ......... 250,065 252,565 250,777 (V1N IR 5,706 | 01/25/2035.
576434 J5 4 |Master Asset Securitization Tr RMBS Ser.... o [12101/2016. | PaYAOWN..........covierrriirriiceiiereiieneiiens | cevvieesiisessisnssinns | ceveeeees 277,370 | .......... 277,370 282,310 278,416 0 | 9,807 | 03/25/2035.
576434 N2 6 |Master Asset Securitization Tr RMBS S| .. | 12/01/2016. | Paydow v 117,275 . .115,305 116,011 0 3,365 | 04/25/2035.
576434 UH 5 |Master Asset Securitization Tr RMBS Ser.... o+ [ 12/01/2016. | PAYAOWN.......vonierrireirerieiieeiinenisnineens | eevseessseessesssssenens | oevesseenns 54,074 | .........54,074 | ......... 54,074 54,074 (V1N I 1,300 |08/25/2034.
576434 WD 2 |Master Asset Securitization Tr RMBS Ser.... o+ | 12/01/2016. [ PAYAOWN......oovvrieirrieieierieiesisinnienes | eeressessssssessssisssens | seeereeens 72,211 02211 | s 72,776 72,085 ([ I 1,824 | 09/25/2034.
57643M JM 7 |Master Asset Securitization Tr RMBS Ser.... .. | 12/01/2016. | Paydown............. ceeeiereseeesesennens | eeeseens 857,852 | ..........857,852 | ......... 841,767 846,526 | ...coovveriiiinns | v 11,325 | oo ....857,852 (V] I 25,440 | 12/25/2034.
580645 AE 9 |McGraw-Hill Cos SrNt 5.900% 11/15/17.. .. | 07/29/2016. | Tax Free Exchange...........cccccvevererernnnne crevereresresesennens | oo 17,993,697 | ..... 18,000,000 | ..... 17,956,800 | ......... 17,990,601 3,095 N 17,993,697 0. 837,800 | 11/15/2017.
589929 XZ 6 |Merill Lynch Mtg Investors RMBS Ser 200.. .. | 12/01/2016. | Paydown.. ..163,094 | .........163,094 | . .163,028 162,755 (129) venen8,191 | 09/25/2032.
590238 AE 4 |Merrill Lynch Mortgage Tr CMBS Ser 2006-........... | .. | 03/01/2016. | Paydown............. 592,836 | .......... 592,836 | .......... 587,788 591,735 | oo | e 1,101 | (V1N IR 4,060 | 05/12/2039.
59549W AB 9 |Mid State Tr LBASS Ser 11 CI M1.....cccovvvvcernnnnnne .. | 12/15/2016. | Paydown............. vt | s 56,093 ...56,093 | ..o 56,092 56,093 (V1N I 1,731 | 07/15/2038.
59560# AC 8 |Mid America Pref Cap Tr ABS Cumulative G......... .. | 08/27/2016. | Redemption  100.0000............cccrrrenec creveererenessnnens | e 665,347 | ..........665,347 | .......... 756,865 672,330 ...665,347 0 39,072 |08/27/2016.
61749M AV 1 |Morgan Stanley Cap | Tr CMBS Ser 2006-T2........ .. | 06/01/2016. | PAYAOWN.......cvvnvvrrireireriereineeiensseinnenns | eevsesisseesssissssnens | aeeenn 2,081,894 | ...... 2,081,894 | ....... 2,135,974 2,080,391 IO I 2,081,894 0] 33,153 | 08/12/2041.
61762D AU 5 |Morgan Stanley BAML Tr CMBS Ser 2013-C9....... .. | 09/07/2016. | Bank of America BISD Dealer. . v | e 318,711 | ... 3,000,000 | ....... 3,089,910 3,058,096 B 3,049,461 | ..o | e 69,250 | ......... 69,250 | ....... 62,218 | 05/15/2046.
61763X BF 2 |Morgan Stanley BAML Tr CMBS Ser 2014-C18..... .. | 09/20/2016. | Nationwide MUtUAL.............oovereeeereerinens | cervrrerieeiseirssniinens | cenne 11,749,248 | ... 11,200,000 | ..... 11,193,000 | ......... 11,191,997 | oo | e (589) | oo | verreieennne(889) [ o | e 11,191,408 | oo | e 557,840 | ....... 557,840 | ..... 342,909 |08/15/2031.
61765L AS 9 |Morgan Stanley BAML Tr CMBS Ser 2015-C24..... .| 09/20/2016. | Nationwide MUtUaL.............ccocvvvrerrererirernns | covrrerienveiisiinnens | s 11,369,740 | ..... 10,600,000 | ..... 10,942,344 | ......... 10,930,184 | ...cooveviinee B 10,897,595 | ..o | e 472,145 | ....... 472,145 | ..... 296,044 | 08/15/2047.
63080# AA 5 |NARA Caves Lease Tr CTL.....ccoucnvernrernericrinnes .. | 12/15/2016.| Call  100.0000 SOOI NSO 297,083 | .......... 297,083 297,083 297,083 297,083 0 8,598 | 09/15/2028.
63651P  AA 2 |National Inst Health Twinbrook CTL B BId............. .. | 12/15/2016. | Redemption ~ 100.0000..........ccovvrerrrrenee cvrrreesnnn | e 122,736 | 122,736 | oo 122,736 122,736 0 3,851 | 01/15/2019.
64352V EF 4 |New Century Home Equity Ln Tr RMBS Ser 2....... .. | 12/01/2016. | Paydown............. ceevnernseesennnsnnnns | oo 191,426 | i, 191,426 | .......... 191,384 191,059 367 (V1N I 4,814 | 11/25/2033.
653240 AA 9 |Newtown CTL Ser 2002 6.082% 05/15/23.......... .. [ 12/15/2016. | Redemption ~ 100.0000..........coccevermrrvers | cererrmmrrirmmrrirneniirnns | corerennn 122,756 | i, 122,756 | .......... 122,752 122,754 2 (VN 4,150 | 05/15/2023.
65535V CN 6 |Nomura Asset Sec Corp RMBS Ser 2004-AP1...... .. | 12/01/2016. | Paydown... 55,932 148 (V1N I 1,642 |03/25/2034.
65535V DC 9 |Nomura Asset Sec Corp RMBS Ser 2004-AP2...... .. [ 12/01/2016. | Paydown............. ...49,470 49,621 243 0 | v 1,820 | 07/25/2034.
65535V GH 5 |Nomura Asset Sec Corp RMBS Ser 2004-AP3...... o+ | 12/01/2016. | PAYAOWN.......cooevrrrirrircieeiienrisenienineins | cevvseniessseeseesnens | veveseeens 100,266 | .......... 100,266 | .......... 100,264 100,026 240 0 2,331 | 10/25/2034.
66988A AD 6 |NovantHealth Inc Nt 5.345% 11/01/16............... .. | 11/01/2016. | Maturity ESSTUROTRPRROTR VPP 3,000,000 | ....... 3,000,000 | ....... 3,000,000 3,000,000 0 ... 160,350 | 11/01/2016.
679574 AG 8 |Old Dominion Elec 1st Mtg Bd...........ccoovvereruerinne .. | 12/01/2016. | Redemption ~ 100.0000.........cccmvveererene | covrrrerereeermeinernens | vvverneenns 83,333 | oo 83,333 | oo 83,333 83,333 (V1N I 5,175 | 12/01/2028.
681919 AS 5 | Omnicom Group Inc Sr Nt .. | 04/15/2016. | Maturity e | s 10,000,000 | ..... 10,000,000 | ..... 11,265,100 | ......... 10,069,294 | ......cccvvvcvriene [ - 10,000,000 0]... 295,000 | 04/15/2016.
68557N  AB 9 |Orbital ATK Inc SrNt  5.500% 10/01/23. .. | 05/17/2016. | Tax Free EXchange...........ccoocvuevernvernennns ceeveereneessnnsnens | e 3,456,632 | ....... 3,350,000 | ....... 3,464,750 3,462,939 I [ 3,456,632 0. 116,692 | 10/01/2023.
73019 AD 4 |PNC Equip Finc LLC LBASS Priv PI Nt Ser .. | 11/15/2016. | Redemption ~ 100.0000...........cccocrvreveee . 266,678 266,678 0 [ 6,100 | 11/15/2027.
T4041E  AC 9 |Preferred Term Sec Ltd VI LBASS Mezz Nt v |+ [ 09/23/2016. | PAYAOWN.......coouvrrrirrirrrierierrienieniieins | ceerversenienesnnennns | vereneend28,112 | 428,112 | e 22,226 ...2,226 20,000 | ....... 405,886 | .....ccorerernns 0 3,667 | 03/23/2035.
74042C  AA 6 |Preferred Term Sec Ltd LBASS Sr Nt Cl A-........... .. | 12/22/2016. | Paydown............. 8,669 ..9,103 3,669 (V1 I 167 | 03/22/2038.
74042H AC 1 |Preferred Term Sec Ltd LBASS XIX Nt CI B.... .. | 03/22/2016. | Paydown............. ceevrerenseesesnnnnnens | e 15,499 | 15,499 | L 15,501 15,499 0 44 | 12/22/2035.
74042) AA 1 |Preferred Term Sec Ltd LBASS XXI Nt Ser. .1 12/22/2016. | Redemption ~ 100.0000...........cccccocen. covrevreeennnnenenn | oo 147,961 | 147,961 | L 147,961 147,961 (VN I 467 | 03/22/2038.
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74153Q AH 5 |Pride Intemational Inc Co Gtd Nt. .. | 03/11/2016. | Imperial Capital LLC.. SSROTTROTORRTURRTOONN PO 418,000 | .......... 550,000 | .......... 665,341 618,092 (2,762) (2,762) [ oo | wvirerrennn815,331 [ (197,331 | e (197,331) 08/15/2020.
74153Q AH 5 |Pride International Inc Co Gtd Nt .. | 04/05/2016. | Call ~ 71.0000.........covvrrererererrererirrrens ceevereneessnsnnens | e 1,739,500 | ...... 2,450,000 | ....... 1,788,500 2,753,320 | covovereerincenee | s (4,347) | ..1,009,473 | ...... (1,013,820) 0 08/15/2020.
742741 AA 9 |Procter & Gamble ESOP Deb Ser A. .. | 07/01/2016. | Redemption ~ 100.0000..........c.ccoovrncn. SSRTSTOORTTRRTTRRTOONN PO 389,150 | .......... 389,150 | .......... 512,655 452,073 | coovveerenins | e (62,923) | ..ovvovrrirnn rerennnn(62,923) 0 01/01/2021.
74922P AC 8 |Residential Accredit Loans Inc RMBS Ser... .. | 12/27/2016. | Paydown v 199,827 199,682 | . 133,612 133,612 .66,216 02/25/2037.
75405W AE 2 |Residential Asset Secs Corp RMBS Ser 200......... o [ 1212712016, | PAYAOWN.........ooomvierriireiineiieneiieneiinns | cevviesssisssssessiinns | eveo 2,176,686 | ....... 2,176,686 | ...... 1,934,530 2,072,934 | oo | 18,383 | | e 15,383 [ [ 00000 2,088,317 | i | 10.88,369 | 88,369 11/25/2035.
755920 AF 2 |Receipts on Corp Sec Tr ABS Coll Tr Ser.... .. | 11/15/2016. | Redemption  100.0000.. 334,043 | .......... 334,043 | .......... 379,360 339,887 . 0 05/15/2017.
755920 AG 0 |Receipts on Corp Sec Tr ABS Coll Tr Ser.... ..| 08/01/2016. | Redemption  100.0000.. 621,641 | ......... 621,641 | ......... 690,151 630,238 . 0 08/01/2017.
760985 5D 9 |Residential Asset Mtg Prod Inc RMBS Ser. oo [ 11/01/2016. | PAYAOWN......ocvvnvirrircerrieriierienieinnenes | veviresesseesesssnninens | avvins 1,491,560 | ....... 1,491,560 | ....... 1,259,161 | ..ccvvenee 1,259,161 32,400 232,400 0 06/25/2034.
760985 M9 9 |Residential Asset Mtg Prod Inc RMBS Ser.. .. [ 12/01/2016. | Paydow! 148,699 48,699 48,586 114 114 0 01/25/2034.
760985 US 8 |Residential Asset Mtg Prod Inc RMBS Ser. ... | .| 12/01/2016. | Paydown... ...81,462 85,687 2,693 . 2,693 0 03/25/2033.
760985 ZF 1 |Residential Asset Mtg Prod Inc RMBS Ser............. o [12101/2016. | PaYAOWN..........covierreiiriiiciiiereiieneiiens | cevvieeseisessisessinns | ceveenens 101,318 | .......... 101,318 | .......... 101,314 101,070 248 0 09/25/2033.
76110H EU 9 |Residential Accredit Loans Inc RMBS Ser............. .. | 05/01/2016. | PAYAOWN.......cvorvirriririinriierieriseineies | veviresesssesssisssnens | avvees 1,969,881 | ....... 1,969,881 | ....... 1,958,801 | ..ccovenee 1,960,565 9,317 0 06/25/2033.
76110W MC 7 |Residential Asset Sec Corp RMBS Ser 2001 .. [ 12/01/2016. | Paydown... 166,264 166,264 | .......... 166,231 165,916 348 0 09/25/2031.
76110W MF 0 |Residential Asset Sec Corp RMBS Ser 2001 .. | 12/01/2016. | Paydow ...108,993 .198,495 | . .105,520 105,520 09/25/2031.
76112B SN 1 |Residential Asset Mtg Products RMBS Ser. .. | 12/01/2016. | Paydown............. 106,618 106,618 | ..coovuce 101,587 104,995 | ..o | e 1,623 | .o 0 09/25/2034.
76114H AK 1 |Residential Asset Sec Tr RMBS Ser 2007-A. .. | 12/01/2016. | Paydown............. vt | s 47,788 | ..cc.. 51,726 | e 47,117 L. (50 1/ UUROPURPOORRPUORPORS SVPOOPOOSPRRPOVRPIN URPSPORTORRPOORPRN EDUPPPOOPSURRPORPOR ) I OVOPRPPORRPOURPOU ISVPRRPORRPOOROR: o0 I A IPOUROTORSPOROOO INORPOOPOON 670 | .o 670 05/25/2037.
76126C DE 9 |RACERS TrABS Ser 1998-CCE-1 Cl A1 .. | 11/15/2016. | Redemption ~ 100.0000...........cccerrrrnce et | e 235,709 | ..........235,709 231,066 234,804 905 0 05/15/2018.
761713  AF 3 |Reynolds American Inc Co Gtd N .. 1 03/05/2016. | Call  114.2861.......oooeveeriieririirireiins | v | v 4,000,012 | ....... 3,500,000 | ....... 3,844,890 3,618,029 | ..oovvevvirns | v 381,983 | ..o 0 06/01/2018.
761713 BQ 8 |Reynolds American Inc Sr Nt... .. | 08/04/2016. | Maturity .....2,300,000 | .......2,300,000 2,299,183 2,299,226 774 0 08/04/2016.
779382 AK 6 |Rowan Companies Inc Sr Nt... .. 112/19/2016. | Call ~ 108.0000...........c0vervrrerrrirrrireniin | ervrerisanisesissisenns | ceveen 4,546,800 | ....... 4,210,000 | ....... 5,005,864 | ........... 4,602,994 | ..o | s (56,194) [ ...cvovvverrienes 0 08/01/2019.
779382 AN 0 |Rowan Companies Inc Sr Nt . 112/19/2016. | Call  99.5500........cccvrmererrererrerinernnes | cevrrenieeirseenennnnns | 213,190,375 | .....13,250,000 | ..... 13,586,568 | ......... 13,349,751 | oo | e (159,376) 0 09/01/2017.
78402C AA 1 |SC Commercial Mtg Pass Through CTL Ser 2....... | .. | 12/01/2016. | Redemption ~ 100.0000..........cccoevererereee | revereremrrvmrrinirivens | crerrernn89,390 | ...........89,390 | ..o 93,472 91,332 [ oo | e (1,941) 0 3,398 | 11/10/2028.
805564 HJ 3 |Saxon Asset Securities Tr RMBS Ser 2000-.......... .| 01/01/2016. | Paydown... 25,784 (V1N I 136 | 01/25/2032.
805564 PB 1 |Saxon Asset Securities Tr RMBS Ser 2003-.......... .. [ 12/01/2016. | Paydown............. S ...92,909 92,909 B - 92,909 0 2,533 | 12/25/2033.
81441P  BZ 3 |Security Natl Mtg Loan Tr RMBS Ser 2004-........... o+ | 12/01/2016. | PAYAOWN.......coovrrrireicirerieeeeeireeineins | ceeesenseesseessessnees | eeeeeeens 172,710 | oo 172,710 | oo 172,710 172,710 (V1N I 4,349 | 11/25/2034.
84762L AT 2 | Spectrum Brands Inc Sr Nt .. | 01/29/2016. | Various.... crrree | 7,431,250 | ....... 7,250,000 | ....... 7418125 | ........... 7,409,270 | oo | v (1,376) | cvovvrerrirnns 23,357 23,357 | ..... 290,415 | 07/15/2025.
85231C AA 3 |StLouis Fed Office Bldg Tr CTL GSA Gtd... .. | 07/15/2016. | Redemption ~ 100.0000...........cccvrrrrnec vt | s 94773 | v 94773 | oo 94,773 94,773 (V1N I 4,939 | 01/15/2019.
85430R AA 9 |Stanfield CLO Ltd CDO Combo Nt Mix Corp .. | 12/22/12016. | Direct...... et | | e 145,351 0 07/15/2014.
85746* DR 8 |State Street Bk & Tr Co ABS Sr Lev Lease .| 01/31/2016. | Redemption ~ 100.0000...........ccrvrrrrrnee ceeveeeeneesesnennens | eeeseens 102,383 | ..cooonee 102,383 | ..cooonee 102,383 102,383 102,383 0 3,501 | 01/31/2019.
85746* DU 1 |State Street Bk & Tr Co ABS Sr Lev Lease............ .. | 01/31/2016. | Redemption  100.0000..........coccvvermmrvers | covvermmmirmmnrineniinns | ceveeeens 104,240 | .......... 104,240 | .......... 104,240 104,240 | oo e [ | s (V1 OO IS 104,240 0 3,565 | 01/31/2019.
85746* DX 5 |State Street Bk & Tr Co ABS Sr Lev Lease.. .. | 01/31/2016. | Redemption  100.0000.. 96,799 0 3,311 | 01/31/2019.
85746* EA 4 |State Street Bk & Tr Co ABS Sr Lev Lease............ | .. | 01/31/2016. | Redemption ~ 100.0000.. ...96,799 96,793 6 0 3,311 | 01/31/2019.
863579 CD 8 |Structured Adj Rate Mtg Ln RMBS Ser 2004.......... o+ | 12/01/2016. | PAYAOWN.......covevrrirrircenerieerneninenineens | ceevverseneseennennnns | venenenen 128,245 | 11 128,245 | ... 129,347 128,591 (1) [ e | e (1) | s | e 128,680 | s | e [RKI5) ) - (336) | veoueene 1,897 | 10/25/2034.
86358R 5X 1 |Structured Asset Sec Corp RMBS Ser 2002-......... .. | 09/26/2016. [ PAYAOWN.......oovvviverirrieierineieieriseinnnnes | eeveriensseisennnssniens | ereeeren 301,978 | 10 367,578 | o 340,411 343,854 23,724 0 | 2,416 | 08/25/2032.
86359A QK 2 |Structured Asset Sec Corp RMBS Ser 2003-......... .+ [ 12/01/2016. | PAYAOWN. ..o | ceerrenieeesneenssennnns | vevirerersi 23,896 | v 23,856 | 1overecee. 23,841 23,817 39 0 547 | 04/25/2033.
86359B ZG 9 |Structured Asset Sec Corp RMBS Ser 2004-......... .. [ 12/01/2016. | Paydown..........cccoveviirinricniinniciinrinni | cevrverireninniesiinnns | e 33,002 [ 1000 93,002 | oo 92,973 92,776 226 0 2,608 | 09/25/2034.
86359B ZS 3 |Structured Asset Sec Corp RMBS Ser 2004-......... .. | 12/01/2016. | Paydown... 334,536 331,801 | .o | e (2,008) | ..ooverernene (VN IR 6,626 | 09/25/2034.
86359D FQ 5 |Structured Asset Sec Corp RMBS Ser 2005-......... .+ | 12/01/2016. [ PAYOWN......coovviveerreicieiseireieiisiennnns | eevereniseireninnesnns | enennn 309,028 | .........309,028 | ... 312,359 309,891 (863) 0 | 9,373 | 06/25/2035.
86359D GQ 4 |Structured Asset Sec Corp RMBS Ser 2005-......... .. | 12/01/2016. | Paydown............. s v, 722 | 59,897 59,638 31 1 L - 1,989 | 12/25/2034.
878750 AJ 1 |Teco Finance Inc Co Gtd Nt.......cccovevrvevvrriennnenns o+ [ 03/15/2016. | MALUTILY.......vovvevireieniieseieeeieeeiieees | cevvieeesisessseessies | eveo 5,000,000 | ... 5,000,000 | ... 4,993,400 | ........... 4,999,751 249 0]... 100,000 | 03/15/2016.
88031R  AA 6 |Tenaska Alabama Il Partners LP Sr Sec Nt........... .. | 12/30/2016. | Redemption ~ 100.0000.. 121,583 | oo 121,583 | oo 121,583 121,583 (V1N I 4,654 | 03/30/2023.
89054X AA 3 |Topaz Solar Farms LLC Nt........cccccouvmrvvernrciinnnnens .. | 09/30/2016. | Redemption ~ 100.0000.. 246,903 | ......... 246,903 246,903 246,903 0. 12,071 | 09/30/2039.
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89615# AH 9 |Trident Seafoods Corp Sr Sec Nt 11 09/21/2016. [ MAEUFIY......ocvvoverriiseiieseieierissienes | seeenieessessniennnies | cvenes 2,000,000 | ...... 2,000,000 | ...... 2,000,000 2,000,000 [ [ 2,000,000 0. 119,200 | 09/21/2016.
90781# AH 5 |Union Pacific RR ABS PTC Ser 2009-2 .. [02/27/2016. | Redemption  99.9981..........ccooovimruines | covrremrrrerniienniiins | v 1,155,867 | ....... 1,155,889 | ....... 1,155,889 | ...cccvvnee 1,155,889 (22) B T 1,155,867 0] 23,638 | 08/27/2017.
90783R  AA 2 |Union Pacific RR PTC Ser 2002-1... .| 01/17/2016. | Redemption  100.0000.. 541,568 541,568 | .......... 623,925 596,706 | ....vverrrriiinns | e (55,138) | ..oovvererrirnn 0. 16,412 | 01/17/2023.
908594 A* 5 |Union Tank Car Co ABS Sr Sec Nt.. .. | 06/01/2016. | Redemption ~ 100.0000.. ..311,544 ..311,544 311,544 311,544 0].....10,624 | 06/01/2016.
91737# AA 3 |United States Govt SS Ls FinTr CTL GSA G......... .. | 12/15/2016. | Redemption ~ 100.0000...........cccoevurrens | corrverrerireriinricnnns | cere..435,838 | ..........435,838 | .......... 434,404 435,473 365 0. 11,185 | 11/15/2018.
91740# AA 8 |United States of America BIA-2 CTL Alber... .. [ 12/15/2016. | Redemption ~ 100.0000..........ccccocrumvrrs | covrrmmmrrmrnrvinnnians | cevverennn 47,674 | i AT BT | 47,674 47,674 (VN 1,509 | 10/15/2025.
91741@ AA 9 |US Govt Ft Collins Tr GSA CTL APHIS Ls.. .. | 12/15/2016. | Redemption  100.0000.. 208,329 208,329 208,329 12/15/2026.
91802M AA 8 | Utility Contract Funding LLC Nt... .. [08/01/2016. [ Call  101.1946......ccorverrrrerrriinrrinnns | cevereenesssssssesnssnns | ceeeeeens 114,719 | ... 113,364 | .......... 113,302 113,342 | oo | v 1,376 | .o 10/01/2016.
91802M AA 8 | Utility Contract Funding LLC Nt... .. | 04/01/2016. | Redemption ~ 100.0000.. ...188,618 .188,515 188,582 37 10/01/2016.
91847* AA 4 |VAEvansville IN CTL Ls Fin Tr... ...| .. | 12/14/2016. | Redemption ~ 100.0000.. 406,018 10/14/2031.
92922F EB 0 |Washington Mutual Mtg RMBS Ser 2003-AR10..... .. [ 12/01/2016. | Paydown... 134,871 | oo | v 1,276 | .o 10/25/2033.
93934F CM 2 |Washington Mutual MSC Mtg PT RMBS Ser 20..... | .. | 12/01/2016. | PaydOwN..........c.coovvverriinniiiniiisniiinnies [ e | oo 39,885 45,641 (D) ] oo | e T) | e | v 85,634 | i [ s (5,750) 10/25/2035.
94978# AU 1 |Wells Fargo Bank Northwest NA CTL MWRALL..... .. | 12/15/2016. | Redemption ~ 100.0000.. 37,665 | ..o | v (1,132) | oo 05/15/2032.
94978# BC 0 |Wells Fargo Bank Northwest NA CTL...... .. | 12/01/2016. | Redemption ~ 100.0000.. 76,446 11/01/2022.
949838 AM 1 |Wells Fargo Mtg Backed Sec Tr RMBS Ser 2........ o [12101/2016. | PaYAOWN..........oooveerceeiceiieceiiereiieniiiens | crvvieeesiesesienseiens | v 1,698,263 | .......1,698,263 | ......1,614411 | ... 1,632,363 | ..ooovvvieriiens | e 65,900 |...ccooovenrnenne 04/25/2036.
94989V AE 9 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-NX..... | .. | 09/07/2016. | Bank of America BISD Dealer. SRR o 16,125,000 | ..... 15,000,000 | ..... 15,449,400 | ......... 15,437,067 | ...coovvvvvrviinns | e (40,317) | oo [ e (40,317) | s | 015,396,751 | i | 728,249 09/15/2057.
96188# AA 6 |WETT Holdings LLC SrSec Nt........cc.cooovveverrianens .. [ 12/31/2016. | Redemption ~ 100.0000............ccoocruven. SO 266,667 | .......... 266,667 266,667 266,667 12/18/2024.
96928# AC 7 |William Blair CTL CTL PTC Ser 2004-1... .. [ 12/25/2016. | Redemption ~ 101.4330..........ccccoorerenen. SRRSO P 126,777 | .......... 124,986 | ......... 143,305 130,704 01/25/2023.
98149B  AK 7 |World Kitchen LLC Term Ln Nt 1 .. | 12/06/2016. | Bank of Montreal 2,746,114 2,802,157 ..2,788,146 2,794,445 | s | 3057 | i | e 3057 [ | 2,797,502 | e | e (51,388) | ........ (51,388) | ..... 145,985 | 04/02/2018.
98149B  AK 7 |World Kitchen LLC Term Ln Nt 1 .. | 04/29/2016. | Redemption ~ 100.0000...........c.coocouuen. SRRSO P 127,292 | .......... 127,292 | .......... 126,655 126,941 0 2,299 | 04/02/2018.
984121 CD 3 |Xerox Corp SrNt 4.500% 05/15/21... .. | 10/20/2016. | Merrill Lynch SSROTRSRROTON VP 5,339,900 | ....... 5,000,000 | ... 4,966,075 | ........... 4,979,384 4,982,193 | oo | e 357,707 | ....... 357,707 | ..... 212,500 | 05/15/2021.
98881@ AA 4 |ZC Specialty Ins Co CTL Ser 2002-31. .. | 07/15/2016. | Redemption ~ 100.0000.............coocouccn. SRR P 123,600 | .......... 123,600 | .......... 123,600 123,600 ...123,600 0 8,818 | 12/23/2022.
878742 AT 2 |Teck Cominco Ltd Sr Nt .. | 01/19/2016. | Goldman Sachs & COMPANY.........ccc.ccceeee | cevverrereremevirenniirins | cvvr 2,470,000 | ....... 5,200,000 | ....... 5,198,700 | ........... 5,199,997 0N IOV 5,199,997 | (2,729,997)| ...(2,729,997) | ..... 121,550 | 01/15/2021.
878742 AV 7 |Teck Cominco Ltd Co Gtd Nt... o | [ 0172712016, | VAMOUS......ovveeirriisirenieisisssiensssssens | svesessssesssssseensenes | coenene 5,244,375 | ... 11,000,000 | ..... 11,285,060 | ......... 11,177,395 B 11,175,559 .1.(5,931,184) | ...(5,931,184) | ...... 276,140 | 01/15/2022.
878742 AW 5 | Teck Cominco Ltd Co Gtd Nt..........ccocoouervvererrianas o [ 1210712016, | VAIIOUS. ... | crvvieeesiesssiessiiens | e 3,364,000 | ....... 3,900,000 | ....... 3,986,656 | ........... 4,077,665 |...ccooovvvrrrrans | creeenn(2,088) | ......98,785 | .........(100,853) | .ooovvvereviirrins | e 3,976,812 | oo ..(612,812) | ...... (612,812) | .....288,715 | 07/15/2041.
98417E  AB 6 |Xstrata Finance Canada Nt | 111572016, [ MALULIEY. ..o | ceersssnenensseeenssniens | e 14,937,000 | ..... 14,937,000 | ..... 15,187,540 | ......... 14,976,256 | e 14,937,000 0. 866,346 | 11/15/2016.
26249G  AA 8 |Dryden SrLn Fd CLO Ser 2014-33A CI A 11/22/2016. [ Call - 100.0000..........vveorrrerrererrreernees | ceresreeeesssneessaneesane | ceree 2,000,000 | ...... 2,000,000 | ... 2,000,000 2,000,000 | e 2,000,000 (V)N I 46,489 | 07/15/2026.
26249G AB 6 |Dryden SrLnFd CLO Ser2014-33A CI B 11/22/2016. | Call  100.0000.........cemreererrrirererirnins | crvverneirersnsseerennnes | coevene 1,000,000 | ....... 1,000,000 | .......... 993,250 994,280 O I 1,000,000 0 [ 29,080 | 07/15/2026.
449786 AL 6 |IngBank NV SrNt 4.000% 03/15/16. o | C{ 03/15/2016. [ MAUFItY..........ocveoeveerieriieceieceireneies | o | e 15,000,000 | ..... 15,000,000 | ..... 14,991,900 | ......... 14,999,640 I [ 15,000,000 0. 300,000 |03/15/2016.
71645W AP 6 |Petrobras Intl Fin Co SrNt.......cccoovvrvrrivnreiiriniiine C| 01/20/2016. | Barclays Capital.............couerueerreermmrernnes [ covvmrvimeniirseniiinnnns | e 1,460,000 | ....... 2,000,000 2,256,000 2,149,596 | ...ccvvvriniinns | eeeeren(2,229) [ o [eieinennd(2,229) [ e | i 2,147,367 | ..covvvirnnin ...(687,367) | ...... (687,367) | ....... 59,097 | 01/20/2020.
71645W AR 2 |Petrobras Intl Fin Co Sr Nt o [ C| 02/2412016. [ VAIOUS........oooomrverrerercerirereeieeeiieeeeieens | coiereniseesisenenienens | e 4,905,375 | ....... 6,650,000 | ....... 7403971 | ........... 7,133,468 ]| e 7,122,957 | oo (2,217,582) | ...(2,217,582) | ..... 196,359 | 01/27/2021.
767201 AC 0 |Rio Tinto Finance USA Ltd Co Gtd Nt.. ..|C|10/26/2016. | Call ~ 108.9493 SSSTRSRRRRONN VOO 4,357,971 | ....... 4,000,000 | ....... 4,330,000 | ........... 4,111,833 I 4,357,971 0 ... 332,944 | 07/15/2018.
81726 AE 1 |Sensata Technologies 1st Lien Term Ln B... ..|D| 12/30/2016. | Redemption ~ 100.0000............ccccvrereee e | e 225612 | ......... 225,612 224,028 224173 | i | e 1,439 . 225,612 (U 7,120 | 10/14/2021.
893830 BA 6 |Transocean Sedco Forex Inc Co Gtd Nt o | €| 12/15/2016. | MALUFILY.......covvoevrririeiieiieniieriesinniin | cevveenienesssesniinnns | covee 11,000,000 | ..... 11,000,000 | ..... 11,127,300 | ......... 11,027,214 | oo | e (27,214) (27,214) | 11,000,000 0 ... 693,000 |12/15/2016.
D5861# AA 7 |Nuplex Industries GmbH Sr Nt SerA..................... C|09/20/2016. [ Call  113.2989.........cooerrerrrecrriieniins [ e | oo 13,595,866 | ..... 12,000,000 | ..... 12,000,000 | ......... 12,000,000 | ....covoovnricanns | e 1,595,866 | .....ooocoovvrres | corenns 1,595,866 | ......cvverrrrans | o 13,595,866 0... 837,083 |07/30/2019.
K7802# AN 9 |Royal Greenland A/S Sr Nt C| 08/26/2016. | MALUIiLY...........cooorieeiierierieninninciieniens | oo | s 11,000,000 | ..... 11,000,000 | ..... 11,000,000 | ......... 11,000,000 [ - 11,000,000 0]... 733,700 |08/26/2016.
N6508# AA 3 |Nuplex Industries BV Sr Nt D|09/20/2016. [ Call  113.2989.........coommrrerrriiecriieniins [ o | e 9,063,911 | ....... 8,000,000 | ... 8,000,000 8,000,000 | ...ooouvrierris | 1,063,911 | ..o N ISP 9,063,911 0... 558,056 |07/30/2019.
Q2264@ AA 5 |Challenger Life No 2 Ltd Sub Nt Ser A. 12/07/2016. [ MatUFItY........cvvveririiirreiceieniesinns [ e | s 3,000,000 | ....... 3,000,000 | ....... 3,000,000 3,000,000 e [ s 3,000,000 0. 68,178 | 12/07/2016.
Q2594# AA 4 |Coca-Cola Amatil Ltd Sr Nt 03/10/2016. [ MatUIitY........cooveorieiniinicssissniccsniies | e | o 5,000,000 | ...... 5,000,000 | ....... 5,000,000 5,000,000 i 5,000,000 0. 130,000 | 03/10/2016.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS..............c.euiueieiieiiiiieiiiie evieietesiese s sesssess st st st e st st ses st sse s sssesses st ensessessntensanss ...462,179,486 |....473,731,531 |...475912,378 | ....... 471,106,367 | ........20,000 |.....7,922,055 |..1,108,258 | .......6,833,797 |......cc.......0 | ....... 477,940,162 |................ 0 [(15,760,677)| .(15,760,677) | 17,320,325 XXX
Bonds - Hybrid Securities
749769 AA 3 |Rabobank Cap Fd Tr Il ABS Perpetual NC........... | . | 10/21/2016. [ Call  100.0000..........ccveoerrerrrireneirnnns | cevverereriereeieeesiens | v 2,075,000 | ....... 2,075,000 | ....... 1,933,132 | oo 1,941,912 | v | e 133,088 | oo | s 133,088 | oo | e 2,075,000 0 ‘ ....... 88,125 | 12/31/2049.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

L'vl3

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

F Current Bond

o Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
4899999. Total - Bonds - Hybrid Securities.........ccc.cooiniiiiiiiiinins . 2,075,000 | ....... 2,075,000 | ....... 1,933,132 | .o 1,941,912 | 0 | 133,088 | ..o 0 s 133,088 w0 [ 2,075,000 .o [ JVI 0 [ 88,125 XXX
8399997. Total - Bonds - Part 4.........ccccccooniiiiniiisniisciccssiis .|...481,019,273 |....492,571,318 |....494,813,736 | .......489,958,937 | ........20,000 |..... 7,909,270 |..1,108,258 | .......6,821,012 | ... | o.oooo 496,779,949 (15,760,677) | .(15,760,677) | 17,870,948 XXX
8399998. Total - Bonds - Summary ltem from Part 5..........ccciiiiiiiiiiinins st | coies 58,891,373 | ... 56,428,091 | ..... 57,072,742 | ..ocoovvvvviinniniiins | | i 835,463 | ...cccoooveriee 20000835463 [ | 57,908,205 ..o | i 983,168 | ....... 983,168 | ..1,424,188 XXX
8399999. Total - Bonds ...539,910,646 |....548,999,409 | ....551,886,478 | ....... 489,958,937 .20,000 |..... 8,744,733 |..1,108,258 | .......7,656,475 | ........ec..0 | ..o 554,688,154 (14,777,509) | .(14,777,509) | 19,295,136 XXX
9999999. Total - Bonds, Preferred and Common Stocks................. ....539,910,646 XXX ....551,886,478 | ....... 489,958,937 | ........ 20,000 |..... 8,744,733 |..1,108,258 | .......7,656,475 | ............0 | ... 554,688,154 (14,777,509) | .(14,777,509) | 19,295,136 XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
o} Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - Industrial and Miscellaneous
AVSC Holding (PSAV Presen) 1st Lien
00241Y AB 0 |Term 01/28/2016 | Tax Free Exchange............c.cccocuvurevrenens 04/19/2016 | Barclays Capital.............cccocwoverrimeriinens | v 882,000 878,697 834,906 878,830 LK TN I 133 | s [ e | e (43,923) | ..... (43,923)] ....... 9,041 | oo
AVSC Holding (PSAV Presen) 1st Lien
00241Y AB 0 |Term 01/28/2016 | Tax Free Exchange............c.cccoceevurevrenens 03/31/2016 | Redemption  100.0000. 4,500 .4,483 4,500 4,500 L T I 17 0 35
Deutsche Bank Comm Mtg Trust CMBS
23312L AS 7 |Ser20 .. | 03/31/2016 | Deutsche Bank Securities....................... 09/13/2016 | Deutsche Bank Securities...............cccocees | v 5,000,000 | ........ 5,149,957 | ........ 5282422 | ........ 5,144,355 | oo | e (5,601) | oo [ e (5,601) | oo [ v | 138,067 |..... 138,067 | ...... 75,075 | ...... 8,190
30706V AA 3 |Family Tree Escrow LLC Nt..........ccoovvuenece .. | 05/06/2016 | Goldman Sachs & Company................... 08/01/2016 | Tax Free EXchange...........c..ccoevvomervenenees | covveeene 1,000,000 | ......... 1,057,500 | ......... 1,055,150 | ......... 1,055,150 (2,350) | ..o [ e (2,350) 0 23,958 |..... 11,181
32007 BR 9 |First Data Corp 1st Lien New Ext Term Ln|.. | 10/14/2016 | Tax Free Exchange 12/05/2016 | Redemption ~ 100.0000 3,315 3,178 3,315 3,315 {17/ [SUST IS 137 (1[N I 17 |
404122 AS 2 |HCAInc TermLnBB Nt 1....ccooovovvevrreenne .. | 03/18/2016 | Tax Free Exchange. 03/18/2016 | Redemption ~ 100.0000...........ccocvvrveres | covrreene 1,299,317 | oo 1,299,317 | ........ 1,299,317 | ........ 1,299,317 | oo [ e | e 0 0
404122 AT 0 |HCAInc TermLnB7 Nt1....cccoovvviinnnene. .| 10/03/2016 | Bank of America BISD Dealer.................. 12/30/2016 | Redemption  100.0000. 701 701 701 TO1 | i [ e | oo 0 0 6
Morgan Stanley BAML Tr CMBS Ser
61766L BR 9 |2016-C28 .. | 02/12/2016 | Bank of America BISD Dealer.................. 09/22/2016 | Morgan Stanley & Co InC..........c.ccoevvvences | v 19,000,000 | ....... 19,189,052 | ....... 20,066,523 | ....... 19,177,499 | ..o | s (11,553) | oo [ (11,553) [ oo [ [ 889,024 |..... 889,024 |...407,546 |..... 41,445
651229 AZ 9 |Newell Rubbermaid Inc SrNt.........ccc....... .. | 04/20/2016 | Tax Free Exchange..........ccc.ccoocvwrervvnnnnns 10/26/2016 | Tax Free EXChange............cccvvervenereenecs | wovveeees 3,000,000 | ........ 3,066,386 | ......... 3,061,024 | ......... 3,061,024 | ..o | cererenn(5,362) | o [ i (5,362) 0...148,333 |.... 70,833
68557N  AB 9 | Orbital ATK Inc SrNt 5.500% 10/01/23. | .. | 03/03/2016 | Citigroup 05/17/2016 | Tax Free Exchange. ...1,350,000 .1,404,000 ...1,402,418 1,402,418 | e | e (1,582) | e [ (1,582) 0 ... 47,025 | ..... 32,794
70466@ AA 6 |1 03/01/2016 | Direct 12/30/2016 | Redemption  100.0000. 186,621 ....186,621 186,621 186,621 | o [ e | e 0 0] e 6,526 | ..ocoovvri
Preferred Term Sec Ltd VI LBASS Mezz
7T4041E AC 9 |Nt .. | 03/23/2016 | Interest Capitalization...............cccccocoeueveen. 12/23/2016 | Paydown 1,636 ..1,636 1,636 1,836 | ..o [ e | e 0 0 8
784090V AA 2 | S&P Global Inc SrNt  5.900% 11/15/17. | .. | 07/29/2016 | Tax Free Exchange..............cccocuvurviianens 10/20/2016 | Call  105.2890..........ccccoomvrecrrieincianns | e 18,000,000 | ....... 17,993,697 | ....... 18,952,020 | ....... 18,952,020 | ...ccovvvvrviiinns | e 958,323 | ..o 0 |....545,750 |...306,800
82967N  AQ 1 |Sirius XM Radio Inc Nt. 03/30/2016 | Morgan Stanley & Co Inc .| 10/01/2016 [ Call ~ 102.9380.........cooeerrreerrreecerierenes | e 5,000,000 5,243,750 | ......... 5,146,900 5,146,900 | ..o | e (96,850) | ...cvvvucernrinne 0...146,875 | ..... 2,448
907818 EL 8 |Union Pacific Corp Sr Nt.. 11/10/2016 | Bank of America BISD Dealer. 12/22/2016 | Tax Free EXChange.......ccovvrernvnsiinnenis | ovienes 1,700,000 ... 1,593,767 | ......... 1,593,918 ......1,593,918 151 . (P 13,993 | ... 7,535
3899999. Total - Bonds - INdustrial ANA MISCEIIBNEOUS..............rieeiiiiies itttk | criiaas 56,428,091 | ....... 57,072,742 | ....... 58,891,371 | ....... 57,908,204 | ..o 0 . 835463 | .............0 | .........835463 | ....0 | 0 L 983,168 |..... 983,168 |.1,424,188 |...481,226
8399998. TOHAI = BOMAS.... ettt eekee bRttt | criens 56,428,091 | ....... 57,072,742 | ....... 58,891,371 | ....... 57,908,204 | ... | s 835463 | ............0 | .........835463 | .0 | 0L 983,168 |..... 983,168 | .1,424,188 |...481,226
9999999. Total - Bonds, Preferred and COMMON SHOCKS..............oiiuiiiiiis ot | e 57,072,742 | ....... 58,891,371 | ....... 57,908,204 | ... | s 835463 | ..............0 | .........835463 | .0 | 0L 983,168 |..... 983,168 |.1,424,188 |...481,226
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1" 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying

CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §..........0.
2. Total amount of intangible assets nonadmitted $.......... 0.

1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in

CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20

F Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for

g Date Maturity Book/Adjusted Increase | (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized BJA.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Other Short-Term Invested Assets

I Nationwide Cash Mgmt Partn...........cccoooviiiiiinciiisniicsciicns ‘ ........... | . ‘ 12/30/2016. | Various 12/30/2017. 388,123,241 | ..oooovvcveccienns | [ | | 388,123,241 | ....... 388,123,241 | ..o [ [ 0.420 | ..... 0.147 |MON.. | ..... 184,967 | ..o

9099999. Total - Other ShOMt-TEMM INVESIE ASSEES.........uriueruriessrrisarisseeissersss e esess s ee sk eeEE s LRttt | nrnicas 388,123,241 0 0 0 .0 D0, ST [ 388,123,241 | .o (O [ 0 [ XXX XXX XXX | s 184,967 | oo 0
9199999. Total - ShOM-TEIM INVESIMENLS............cvueeiieiiiieiiciie e e stes st 388,123,241 0 0 0 .0 XXX oo | 388,123,241 | ..o () [ 0] XXX XXX XXX | ... 184,967 | oo 0
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
Purch i Options - Hedging Other - Call Options and Warrants
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/ | Goldman Sachs
Rainbow Options Life N/A........ Index | Group FOR8BUP27PHTHYVLBNG30.. | 01/19/2016. | 01/13/2017. | ....... 34,115,583 |....34,115,583 | ....1,880.3300 | .....ccccceoerurimruns | erene 1,602,700 | .ooovveericriiies | v 4,401,684 |..... ...4,401,684 | ...2,798,984 003
Morgan Stanley &
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/ | Co International
Rainbow Options Life N/A........ Index |Ltd 4PQUHN3JPFGFNF3BB653... | 03/16/2016. | 03/15/2017. | ....... 26,600,266 | ....26,600,266 |....2,015.9300 | .....cccoocomrieunns | v 11,891 | s | e 2,163,908 | ..... ...2,163,908 |....1,052,017 003
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/ | Goldman Sachs
Rainbow Options Life N/A........ Index | Group FOR8BUP27PHTHYVLBNG30.. | 04/06/2016. | 02/15/2017. | ........ 51,874,413 | ....51,874,413 | ...2,015.9300 | ....ccccoooimrurvmruns [ o 5,208,191 | oo [ i 7,247,357 | ..... ...7,247,357 | ....2,039,166 003
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/ | Goldman Sachs
Rainbow Options Life N/A........ Index | Group FOR8BUP27PHTHYVLBNG30.. | 04/18/2016. | 04/14/2017. | ........ 29,958,752 | ....29,958,752 |....2,080.7300 | ......ccooocimruvmruns | orene 1,156,408 | ..o | i 1,507,953 |..... ...1,507,953 | ...... 351,645 003
Morgan Stanley &
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/ | Co International
Rainbow Options Life N/A........ Index |Ltd 4PQUHN3JPFGFNF3BB653... | 05/17/2016. | 05/15/2017. | ....... 11,150,172 {...11,150,172 |....2,046.6100 | ...cccooovvrvrrerurns | corrrnne 500,420 | ..vvocrieriienns [ i 1,200,266 | ..... ...1,200,266 | ....... 699,846 003
Morgan Stanley &
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/ | Co International
Rainbow Options Life N/A........ Index |Ltd 4PQUHN3JPFGFNF3BB653... | 05/17/2016. | 05/15/2017. | ....... 29,206,106 | ....29,206,106 |....2,046.6100 | .....cccoovvmrurvmruns | o 1,169,120 | ovveeeerveeeenens | v 2,733,832 | ..... ...2,733,832 |...1,564,711 003
Morgan Stanley &
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/ | Co International
Rainbow Options Life N/A........ Index |Ltd 4PQUHN3JPFGFNF3BB653... | 06/16/2016. | 06/15/2017. | ....... 11,682,202 |....11,582,202 | ....2,071.5000 529,307 | coooreenriiinni [ s 1,132,752 | ..... LA132,752 603,446 003
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/ | Goldman Sachs
Rainbow Options Life N/A........ Index | Group FOR8UP27PHTHYVLBNG30.. | 06/16/2016. | 06/15/2017. | ....... 34,992,864 |....34,992,864 |...2,071.5000 |......cccoomrrrrrreuns | verree 1,508,192 3,062,501 |..... ....3,062,501 | ....1,554,308 003
Morgan Stanley &
S&P500 Index CALL Spread (SPX) | VAGLB Hedge - Indexed Universal Equity/ | Co International
Options Life N/A........ Index | Ltd 4PQUHN3JPFGFNF3BB653... | 06/17/2016. | 06/15/2017. | ................ 8,430 |...18,873,919 | ...2,071.5000 | ...cccvvvrrerererrens | wovrrenn 842,436 | ..o [ v 1,288,489 |..... ...1,288,489 | ....... 446,054 003
Morgan Stanley &
S&P500 Index CALL Spread (SPX) | VAGLB Hedge - Indexed Universal Equity/ | Co International
Options Life N/A........ Index | Ltd 4PQUHN3JPFGFNF3BB653... | 06/17/2016. | 06/15/2017. ....2,299.3700 (0) | coveerrerrersreennnen [ cevvreeresisesseiisennes | e 003
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/
Rainbow Options Life N/A........ Index | Wells Fargo & Co. KB1H1DSPRFMYMCUFXT09. | 07/18/2016. | 07/14/2017. | ....... 26,167,135 |....26,167,135 | ....2,161.6400 955,100 | .eovveererrrerirrenns [ v 1,321,848 | ..... ..1,321,848 | ....... 366,747 003
S&P500 Index CALL Spread (SPX) | VAGLB Hedge - Indexed Universal Equity/
Options Life N/A........ Index | Wells Fargo & Co. KB1H1DSPRFMYMCUFXT09. | 07/19/2016. | 07/14/2017. | ................ 5,550 |....12,424,812 | ....2,161.7400 530,162 667,612 | ..... | vovreee 667,612 | ....... 137,450 003
S&P500 Index CALL Spread (SPX) | VAGLB Hedge - Indexed Universal Equity/
Options Life N/A........ Index | Wells Fargo & Co. KB1H1DSPRFMYMCUFXT09. | 07/19/2016. | 07/14/2017. ....2,399.5300 {(0)  [RRRSIO FPSTORSRROO IO 003
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/ | Goldman Sachs
Rainbow Options Life N/A........ Index | Group FOR8UP27PHTHYVLBNG30.. | 08/16/2016. | 08/15/2017. | ....... 29,924,316 |....29,924,316 | ...2,190.1500 | ...ccovrrermrrrrernes | covrrennd 994,684 | ......ovvvvrerirenns | v 1,057,085 |..... ...1,057,085 62,401 003
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/ | Goldman Sachs
Rainbow Options Life N/A........ Index | Group FOR8UP27PHTHYVLBNG30.. | 08/16/2016. | 08/15/2017. | ....... 13,513,113 [....13,513,113 [....2,190.1500 | ..oorrverrerrrereene | crverens 503,499 | oo | i 547,323 | ... | e 547,323 | ........ 43,824 003
S&P500 Index CALL Spread (SPX) | VAGLB Hedge - Indexed Universal Equity/
Options Life N/A........ Index | Wells Fargo & Co. KB1H1DSPRFMYMCUFXT09. | 08/16/2016. | 08/15/2017. | ...........c.c. 6,746 |...15,103,147 |....2,190.1500 | ...ververerreerrine | crrern 641,342 | ..o | s 747,089 | ..o | oo 747,089 | ....... 105,747 003
S&P500 Index CALL Spread (SPX) | VAGLB Hedge - Indexed Universal Equity/
Options Life N/A........ Index | Wells Fargo & Co. KB1H1DSPRFMYMCUFXT09. | 08/16/2016. | 08/15/2017. ...2,431.0700 ((0) 1 [SSUUUSSTSRRRUN IVRPSTTTRRRTSIOOR IOV 003
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/
Rainbow Options Life N/A........ Index | Wells Fargo & Co. KB1H1DSPRFMYMCUFXT09. | 09/16/2016. | 09/15/2017. | ........ 36,434,108 |....36,434,108 |...2,147.2600 | ....cccoerrrmerrcrues | wore 1,317,348 | oo | v 2,042,463 |..... ..2,042,463 | ....... 725,115 003
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/ | Bank of America
Rainbow Options Life N/A........ Index | Corp B4TYDEB6GKMZO031MB27.. | 09/16/2016. | 09/15/2017. | ....... 17,814,149 |...17,814,149 | ...2,147.2600 | ...cccoooomerrrerrrne | corerens 712,566 | ..o | v 1,091,358 |..... ...1,091,358 | ....... 378,792 003
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S&P500 Index CALL Spread (SPX) | VAGLB Hedge - Indexed Universal Equity/
Options Life N/A........ Index | Wells Fargo & Co. KB1H1DSPRFMYMCUFXT09. | 09/22/2016. | 09/15/2017. | ................ 6,148 |...13,763,678 |...2,147.2600 | ....ccccoorvuvmrucns | coren 684,117 | oo | s 785995 | ... | ... 785,995 | ... 101,878 003
S&P500 Index CALL Spread (SPX) | VAGLB Hedge - Indexed Universal Equity/
Options Life N/A........ Index | Wells Fargo & Co. KB1H1DSPRFMYMCUFXT09. | 09/22/2016. | 09/15/2017. 000:2,383.4800 | ..oocieiiieniiens | e | e | e | s 003
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/ | Bank of America
Rainbow Options Life N/A........ Index | Corp B4TYDEB6GKMZO031MB27.. | 10/18/2016. | 10/13/2017. | ....... 12,935,164 |...12,935,164 |...2,132.9800 | ....ccooommrureruccs | covernes YA XX KT R I 878,400 |..... | ... 878,400 302,785 003
Morgan Stanley &
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/ | Co International
Rainbow Options Life N/A........ Index |Ltd 4PQUHN3JPFGFNF3BB653... | 10/18/2016. | 10/13/2017. | ....... 35,287,961 |....35,287,961 |....2,132.9800 | ......ccooceeruvmuues | oveee 1,467,979 | oo | i 2,325,071 | ..... ..2,325,071 | ... 857,001 003
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/
Rainbow Options Life N/A........ Index | Societe Generale. O2RNE8IBXP4ROTD8PU41.... | 11/16/2016. | 11/15/2017. | ....... 36,443,375 | ....36,443,375 | ...2,180.3900 | ......ccoocimruvrrues | orene 1,366,627 | ..oovvvveerieriins | o 1,878,552 |..... ..1,878,652 | ... 511,925 003
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/
Rainbow Options Life N/A........ Index | Societe Generale. O2RNE8IBXP4AROTD8PU41.... | 11/16/2016. | 11/15/2017. | ...... 14,445,891 |...14,445,891 |....2,180.3900 | ....ccooommmrrmrucns | vovvrnnee 596,615 | ..ovvvecrereriiiens | s 828,447 |..... | ... 828,447 | ... 231,832 003
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/
Rainbow Options Life N/A........ Index | Societe Generale. O2RNE8IBXP4AROTD8PU41.... | 12/16/2016. | 12/15/2017. | ....... 39,200,229 | ....39,200,229 |....2,262.0300 | ......ccoovcrmmuvmruns | orene 1,372,008 | ... | i 1,117,916 |..... LA117916 (254,092) 003
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/
Rainbow Options Life N/A........ Index | Societe Generale. O2RNE8IBXP4AROTD8PUA41.... | 12/16/2016. | 12/15/2017. | ....... 15,636,100 |....15,636,100 | ....2,262.0300 | ....ccoovrrremmurers | rrrerres 594,172 502,344 | ..... 502,344 | ........ (91,828) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 07/16/2015. | 07/09/2018. | .............. 29,232 |...... 7,470,525 | ....... 244.0100 292,027 393,313 |..... 393,313 | ... 303,394 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 07/16/2015. | 07/09/2018. | ................ 5486 |...... 1,402,033 | ....... 251.5300 39,665 46,184 | ... | o 46,184 | ......... 37,335 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 07/16/2015. | 07/07/2017. | ...cvvvvvvvernnne 55 | 13,946 | ....... 239.4200 511 885 | ... 885 727 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 07/16/2015. | 07/09/2018. | .............. 40,895 |...10,451,251 | ....... 246.7500 | ........ 364,379 469,087 |..... | ..o 469,087 |...... 368,682 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 07/16/2015. | 07/09/2018. | ...............8,480 | ...... 2,167,259 | ....... 248.6100 69,709 86,659 |..... 68,910 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 07/16/2015. | 07/07/2017. | ...coovvvevnvcnnd 670 | .o 171,138 | ....... 243.9600 | ............. 4,902 8,028 |..... 8,028 6,840 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 07/16/2015. | 07/07/2017. | ... 119 | 30,345 | ....... 240.0100 |......cccoee 1,077 1,859 | .o [ v 1,859 | .o 1,535 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 07/16/2015. | 07/07/2017. | ......cconvvce. 2,554 | ... 652,695 | ... 2446200 18,006 29,120 | .o | e 29,120 | ......... 24,922 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 07/16/2015. | 07/07/2017. | .......oonvc.. 5273 | ... 1,347,616 | ....... 248.5300 29,583 42,987 | ... | v 42,987 | ......... 37,607 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 07/16/2015. | 07/07/2017. | ......covnvvvn 8,196 | ...... 2,094,442 | ....... 247.3700 ...49,255 74,339 | .| e 74,339 | ........ 64,662 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 07/16/2015. | 07/07/2017. | .......couc..: 4414 | ... 1,128,096 | ....... 246.3600 28,163 43,719 | | 43,719 | ..o 37,817 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 07/16/2015. | 07/09/2018. | .............. 18,216 |...... 4,655,406 | ....... 242.8400 | ....... 190,909 261,391 | ... | oo 261,391 | ....... 199,875 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 07/16/2015. | 07/09/2018. | ................ 5901 |..... 1,508,057 | ....... 250.6200 ....44,434 52,858 | ... | .o 52,858 | ... 42,524 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 08/04/2015. | 07/31/2018. | .............. 65,621 | ....16,770,070 | ........ 240.9300 | ......... TA7,236 | oo | ceeeeriresiisesiines | v 1,045,179 | ..... ..1,045179 | ...... 782,842 003
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VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 08/04/2015. | 07/31/2018. | ........ccvncc 13,910 |...... 3,654,776 | ....... 254.8600 82,902 93,555 | ..... 93,555 | ......... 76,433 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 08/04/2015. | 07/31/2017. | ...ccvvvvvveene 135 | 34,598 | ... 240.0600 | ............. 1,170 2120 || e 2,120 | ........... 1,739 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 08/04/2015. | 07/31/2018. | ............ 124,414 |...31,795173 | ....... 2434600 | ......1,226,719 | ..cooooiiiicriienns | e | e 1,735,568 |..... ...1,735,568 | ....1,326,051 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 08/04/2015. | 07/31/2018. | .............. 15,647 |...... 3,998,811 | ....... 250.7200 | ......... 112,660 140,824 |..... | ....... 140,824 | ...... 112,765 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 08/04/2015. | 07/31/2018. | ........cc.cc 19,608 |...... 5,010,949 | ...... 250.6600 | ......... 141,568 1771474 | .o | e 177174 | ....... 141,826 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co THBGLXDRUGQFUS7RNEY7. | 08/04/2015. | 07/31/2018. | . ....26,045,160 | ....... 247.9000 .831,619 ..1,098919 | ... ..1,098919 | ... 865,521 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 08/04/2015. | 07/31/2017. | . 44209 | ....... 241.7100 1,367 2442 | .. 2,442 2,032 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 08/04/2015. | 07/31/2017. | ...ccvvvvvnnv 3,802 |......... 971,741 | ...... 242.5200 28,746 50,855 |..... 50,855 | ......... 42,589 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 08/04/2015. | 07/31/2017. | .....ccvenvvc 9,579 | ...... 2,448,081 | ....... 239.3100 86,118 156,786 |..... | ..cc... 156,786 | ....... 127,751 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THE6GLXDRUGQFUS7RNEY7. | 08/04/2015. | 07/31/2017. | ....cvvvvnvcc 6,765 | ...... 1,728973 | ... 2455700 | ...........42,960 72,357 | .o | o 72,357 | ......... 61,889 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 08/04/2015. | 07/31/2017. | ....cevvvneve 7179 |...... 1,834,576 | ....... 251.1700 32,448 46,167 | ..o | o 46,167 | ......... 40,582 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 08/04/2015. | 07/31/2017. | ....cevvvnvv 8,649 |...... 2,210,459 | ...... 248.1900 | ...........47,053 TAN76 | oo | e 74176 | ........ 64,377 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 08/04/2015. | 07/31/2017. | .............. 22,218 | ... 5,678,111 |....... 247.1200 | ......... 128,866 209,250 | ..... | coeeeee 209,250 |....... 180,611 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 08/04/2015. | 07/31/2018. | ................. 2,655 |......... 678,627 |...... 240.7900 29,183 42,594 | .| 42,594 | ... 31,866 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 08/25/2015. | 08/21/2018. | .............. 21,136 | ...... 5,401,445 | ....... 249.6200 | ......... 116,458 206,786 | ... | .cco... 206,786 | ....... 163,859 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 08/25/2015. | 08/21/2018. | ............ 143,768 |...36,741,271 | ....... 238.6200 |......1,314,037 2,570,615 |..... ...2,570,615 | ....1,878,071 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 08/25/2015. | 08/21/2017. | ..voovvveveveenns 819 | .. 209,398 | ....... 239.0000 5211 13,682 | .o | o 13,682 |......... 11,035 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 08/25/2015. | 08/21/2018. | .............. 40,798 |....10,426,306 | ........ 246.6400 259,475 478,861 | ... | ....... 478,861 | ....... 372,526 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 08/25/2015. | 08/21/2018. | .............18,133 | ...... 4,633,952 | ....... 245.3000 122,757 229,889 | ... |[.....229,889 | ....... 177,226 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 08/25/2015. | 08/21/2018. | ............ 154,124 |....39,387,932 | ....... 243.5600 | ......1,131,270 2,150,690 |..... ...2,150,690 | ....1,637,133 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 08/25/2015. | 08/21/2017. | .....ccvvvnev. 1,566 | ......... 400,118 | ....... 239.0600 9,926 26,055 |..... 26,055 | ........ 21,027 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 08/25/2015. | 08/21/2017. | .......conve.c. 2,564 | ... 655,279 | ....... 238.6700 | ...........16,641 43,619 | ..o | 43,619 35,069 003
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Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Showing all Options,

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 08/25/2015. | 08/21/2017. | ...ccvvvvvnecc 6,555 | ...... 1,675,099 | ....... 238.9900 ...41,687 109,514 | ... | ..ccce. 109,514 | ......... 88,320 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 08/25/2015. | 08/21/2017. | ...cvvvvvnnv 5,040 |..... 1,288,007 | ...... 243.7000 23,992 62,507 |..... 62,507 52,449 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 08/25/2015. | 08/21/2017. | ...ccvvvvvnnv 3,140 | ........ 802,456 | ....... 247.1300 ...11,932 29,961 |..... 29,961 | ......... 25,698 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 08/25/2015. | 08/21/2017. | ....cvvvvvnnvc 9,201 |...... 2,374,403 | ....... 244.7500 ...41,345 106,812 |..... | ..ccee 106,812 90,278 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 08/25/2015. | 08/21/2017. | ....ccvvvvveee 12,642 |...... 3,230,856 | ....... 244.2000 58,281 151,294 | ... | ... 151,294 | ..... 127,397 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co THBGLXDRUGQFUS7RNEY7. | 08/25/2015. | 08/21/2018. | . ..21,610,125 | ...... 238.9300 758,359 | oo | e | 1,483,243 | L ...1,483,243 | ....1,086,704 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 09/08/2015. | 08/31/2018. | . ...19,131,935 | ....... 233.3400 821,245 | oo | e | e 1,683,477 | ...1,683477 |...1,163,597 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 09/08/2015. | 08/31/2018. | .............. 10,883 |...... 2,781,183 | ....... 2437800 | ...........75,526 150,544 | ... | ....... 150,544 | ...... 114,554 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 09/08/2015. | 09/01/2017. 1,551 396,399 2324700 |..........13,588 35,731 |..... 35,731 26,644 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 09/08/2015. | 08/31/2018. | ............ 112,391 |...28,722,751 | ....... 233.5300 |......1,222,819 2,508,257 | ..... ...2,508,257 | ...1,737,274 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 09/08/2015. | 08/31/2018. | ............ 116,162 |....29,686,363 | ....... 2415400 | ........ 893,286 | ...oooovvveererririns [ e [ i 1,806,038 |..... ....1,806,038 |....1,350,477 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 09/08/2015. | 08/31/2018. | .............. 15,263 | ...... 3,900,663 | ....... 239.8700 | ........ 126,532 257,685 |.....|....... 257,685 |....... 189,982 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THEGLXDRUGQFUS7RNEY7. | 09/08/2015. | 08/31/2018. | ............ 132,285 |....33,806,806 |....... 238.0400 | ......1,189,244 2433518 |..... ...2,/433,518 |...1,764,710 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 09/08/2015. | 09/01/2017. | .....cvovvnnvee 2,944 | ... 752,302 |...... 234.4800 23,079 62,006 |..... 62,006 | ......... A7 417 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 09/08/2015. | 09/01/2017. | .....ccevnvvce 1,838 | ....ouc. 469,699 | ....... 233.8600 ...14,924 39,828 |..... | .o 39,828 | ... 30,228 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 09/08/2015. | 09/01/2017. | ......covnvvc 6,084 | ... 1,554,927 232.6600 52,752 139,020 |..... | .o 139,020 | ....... 103,920 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 09/08/2015. | 09/01/2017. | ......covnvvcen 7,316 |...... 1,869,746 | ....... 237.7800 ...47,409 130,778 | oo | e 130,778 | ....... 103,755 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 09/08/2015. | 09/01/2017. | ......cconvvvs 4,068 |..... 1,039,580 | ....... 241.0800 ....21,560 60,154 | ... | ......... 60,154 | ........ 49,232 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 09/08/2015. | 09/01/2017. | .............28,599 | ...... 7,308,755 | ...... 240.0700 .161,298 449,530 |..... | ......449,530 | ... 364,644 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 09/08/2015. | 09/01/2017. | ......cconvee 12911 | ... 3,299,527 | ....... 238.4000 | ...........80,694 223176 | ... | coueeee 223,176 | ....... 178,173 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 09/08/2015. | 08/31/2018. | ...........c.... 1,218 | e 311,175 | ....... 233.5600 |...........13,236 27441 | | s 271141 | 18,805 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 09/28/2015. | 09/24/2018. | .................. 684 | ... 174,749 | ....... 234.0100 | ...ccoovvenne 7,870 14,990 | ... | .o 14,990 | ........ 10,391 003
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Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Showing all Options,

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 09/28/2015. | 09/24/2018. | ............ 105,803 |....27,038,938 | ....... 232.9200 | ......1,272,806 2422211 | ... ..2,422,211 | ...1,659,192 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEYT. | 09/28/2015. | 09/22/2017. | ...vvovvvvvverrnnes 73 | o 18,605 | ....... 233.4600 664 1,607 | .o | e 1,607 | ...cccoee. 1,206 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 09/28/2015. | 09/24/2018. | .............. 33,286 | ...... 8,506,611 | ........ 243.8500 | ......... 251,311 461,554 | ... | ... 461,554 | ...... 349,823 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 09/28/2015. | 09/24/2018. | ............ 184,720 |...47,207,145 | ....... 2331700 | ......2,200,020 | ...ooovvreriienes | o | oo 4,187,542 | ..... ...4,187,542 | ...2,876,377 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 09/28/2015. | 09/24/2018. | .............. 86,259 |....22,044,230 | ....... 2412000 | ......... 733,198 | oo | e | i 1,370,066 |..... ..1,370,066 |....1,016,771 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 09/28/2015. | 09/24/2018. | .............35,739 | ...... 9,133,461 | ....... 239.8500 322,008 606,062 |..... | .......606,062 |...... 444,639 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 09/28/2015. | 09/24/2018. | . ....59,808,804 | ...... 237.7100 | ......2,312,220 .4,381,3% | ... 4,381,394 |...3,152,712 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 09/28/2015. | 09/22/2017. 206 52,666 232.0600 2,024 4,831 | oo | 4,831 3,562 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THE6GLXDRUGQFUS7RNEY7. | 09/28/2015. | 09/22/2017. | ......ccoonnv.c 2,260 | ......... 577,502 |...... 232.3600 | ...........21,852 52,310 |..... 52,310 38,722 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 09/28/2015. | 09/22/2017. | .....vovunev 6,348 | ..... 1,622,318 232.8100 59,926 144148 | ... | ... 144,148 | ...... 107,322 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 09/28/2015. | 09/22/2017. 9,038 2,309,754 233.0700 |..........84,144 202,929 |..... 202,929 |....... 151,585 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 09/28/2015. | 09/22/2017. | ............cc 14,793 | ... 3,780,601 |....... 237.8000 | ......... 106,069 264,670 | ... | ....... 264,670 | ....... 208,651 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 09/28/2015. | 09/22/2017. | ......ccovnnv. 9,230 | ...... 2,358,832 | ....... 241.5100 53,165 133,510 | .oooo | o 133,510 | ....... 108,954 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 09/28/2015. | 09/22/2017. | ......ccvvne. 16,080 |...... 4,109,374 | ....... 238.9500 | ......... 107,896 270,316 |..... | coueeee 270,316 | ....... 215,546 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 09/28/2015. | 09/22/2017. | ............... 25,034 |...... 6,397,753 | ....... 238.7500 | ......... 169,983 425,525 | ... | e 425525 | ....... 338,650 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 10/14/2015. | 10/12/2018. | .........c.c.... 1,284 |......... 328,175 | ....... 234.7600 | ...........15,525 Y O O I 27,337 | oo, 19,040 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 10/14/2015. | 10/12/2018. | ............ 164,448 |...42,026,438 | ....... 234.6200 | ......1,999,693 3,520,872 | ..... ...3,520,872 | ....2,448,609 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNES7. | 10/14/2015. | 10/13/2017. | cooovvvrerrianncc 61 | 15,525 | ....... 234.4300 582 1,284 | oo | v 1,284 969 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 10/14/2015. | 10/12/2018. | . 37,067 |...... 9,472,804 | ...... 245.3500 .286,527 476,579 |.....|.....A76,579 | ... 364,005 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 10/14/2015. | 10/12/2018. | ............ 248,268 |....63,447,416 | ... 234.6500 | ......3,013,976 5,308,954 |.... ....5,308,954 | ....3,693,303 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 10/14/2015. | 10/12/2018. | .............. 37,764 | ...... 9,651,068 |...... 242.6700 328,550 559,368 | ... | ... 559,368 |....... 418,739 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 10/14/2015. | 10/12/2018. | .............. 70,492 |...18,014,836 | ....... 241.1500 | ........ 654,867 | .....vvvveenrii | o | s 1,126,501 | ..... ....1,126,501 832,985 003
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Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 10/14/2015. | 10/12/2018. | ............ 224,899 |....57,475255 | ....... 239.2900 | ......2,260,238 3,927,638 | ..... ...3,927,638 |....2,857,934 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THBGLXDRUGQFUS7RNEQT. | 10/14/2015. | 10/13/2017. | ccvvvvvvvvrrerrnne 84 | ........... 21477 | ....... 233.9900 824 1812 | e 1812 | .. 1,361 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 10/14/2015. | 10/13/2017. | ...cvvvvvnne 1,893 |......... 483,698 | ....... 234.7900 | ..........17,810 39,355 | ..... 39,355 29,840 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 10/14/2015. | 10/13/2017. | ...ccvvvvrnnee 1,878 |......... 479,949 | ....... 234.3400 | ...........18,085 39,866 |..... | ... 39,866 | ......... 30,068 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 10/14/2015. | 10/13/2017. | ....cceee 11,791 | ... 3,013,395 | ....... 234.5800 | ......... 112,136 247,568 | ... | ... 247,568 | ...... 187,254 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co THBGLXDRUGQFUS7RNEY7. | 10/14/2015. | 10/13/2017. | . 14,304 | ...... 3,655,609 | ....... 239.1700 .105,995 238,193 | ... |.....238,193 | ...... 189,146 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 10/14/2015. | 10/13/2017. | . 4,986 | ... 1,274,286 | ....... 243.0800 29,419 65,615 |..... 65,615 ..53,885 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 10/14/2015. | 10/13/2017. | .............. 22,476 |...... 5,744,015 | ...... 240.2300 | ......... 156,659 352,453 |..... 352,453 282,645 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 10/14/2015. | 10/13/2017. | ............. 50,494 |...12,904,224 | ....... 240.1400 353,962 795,932 | ... | covenee 795,932 | ....... 637,766 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 11/05/2015. | 10/30/2018. | ............ 154,362 |...39,448,696 | ....... 235.4900 | ......1,643,953 3,192,666 | ..... ....3,192,666 | ....2,232,948 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 11/05/2015. | 10/30/2018. | .............. 34,352 | ...... 8,778,897 | ....... 246.3700 226,377 419,688 | ... |....... 419,688 |..... 321,679 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 11/05/2015. | 10/30/2017. | ....cvvvvnvve 3,880 |......... 991,511 | ...... 235.1100 | ...........31,698 79,541 | oo | e 79,541 60,259 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THEGLXDRUGQFUS7RNEY7. | 11/05/2015. | 10/30/2018. | ............ 217,248 |....55,519,815 | ....... 2354900 |.....2,313,688 | .....ovoorrrerirens | cormrrerirecniniieens | ceeeiirn 4,493,350 |..... ...4,493,350 |....3,142,643 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 11/05/2015. | 10/30/2018. | .............. 62,615 |...16,001,851 | ....... 243.6600 | ........ 467,733 884,985 | ... | ... 884,985 | ....... 665,392 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/05/2015. | 10/30/2018. | .............. 57,736 |...14,755,132 | ....... 2422600 | ......... 459,582 876,462 | ... | ..... 876,462 | ....... 651,968 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 11/05/2015. | 10/30/2018. | ............ 235,520 |....60,189,435 | ....... 240.3000 | ......2,044,312 3,933,559 |..... ...3,933,559 |....2,878,645 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/05/2015. | 10/30/2017. | .....ccevnvvn 3,531 | ..ot 902,278 235.5700 28,139 70,830 | .coo. | v 70,830 53,940 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/05/2015. | 10/30/2017. | ........cnc.c. 6,039 |...... 1,543,327 | ....... 235.3600 | ...........48,674 122,364 |..... | .coooe. 122,364 92,965 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 11/05/2015. | 10/30/2017. | ...............9,306 | ...... 2,378,262 | ...... 235.3600 ...75,007 188,563 |.....|.....188,563 |...... 143,259 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/05/2015. | 10/30/2017. | .............. 20,270 | ...... 5,180,283 | ...... 240.1300 | ......... 124,054 320,632 |..... | coueeee 320,632 255,755 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/05/2015. | 10/30/2017. | .....ccvevueee 15,703 |...... 4,013,120 | ....... 243.6000 | ...........76,632 198,090 |..... | .ccouee 198,090 |....... 162,815 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/05/2015. | 10/30/2017. | ......cconvee 17,328 |...... 4,428,464 | ... 241.4300 98,079 253,984 | ..... 253,984 | ....... 204,919 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/05/2015. | 10/30/2017. | .............. 29,835 |...... 7,624,594 | ....... 241.0500 | ......... 172,744 447 337 | ccoee | o 447,337 359,746 003




9'81L3d

Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

Showing all Options,

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 11/05/2015. | 10/30/2018. | ................. 2,860 |......... 731,022 | ... 235.2200 30,807 59,829 |..... 59,829 | ......... 41,729 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/10/2017. | .....ccoveeee 13,396 |...... 3,423,387 | ...... 2334900 | ......... 121,364 295,633 |..... | .. 295,633 | ....... 219,166 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/10/2017. | ... 826 | ........ 211,167 | ....... 240.8900 | ............. 4,916 12,536 | .o | o 12,536 |........ 10,034 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/10/2017. | ... 294 | ..o 75219 | ... 233.8000 2,622 6,408 | ... | et 6,408 | ... 4,768 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/10/2017. | ......covveee 16,209 | ...... 4,142,336 | ....... 238.4000 | ......... 111,679 282,443 | ... | ... 282,443 | ... 220,969 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co THBGLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/10/2017. | . L1942 | 2,029,640 | ....... 241.9200 ..44,395 113,313 |..... 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/10/2017. 366 93,538 | ... 239.0800 2,423 6,149 |..... 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/10/2017. | ... 334 | . 85431 | ....... 238.6900 2,266 5,736 | .o | o 5,736 | ........... 4,500 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/10/2017. | ............. 15,575 | ...... 3,980,347 | ....... 239.1200 | ......... 102,951 261,111 | | e 261,111 | ....... 205,692 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/10/2017. | .............. 34,815 | ..... 8,897,270 | ....... 239.1600 229,430 582,390 |..... | .o 582,390 | ....... 458,954 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/12/2018. 1,287 328,801 232.9900 | ..........15,323 29444 | 20444 | ... 19,996 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/12/2018. | ................ 1473 | . 376,402 | ....... 233.2200 | ...........17,380 33,407 |..... 33,407 22,745 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/12/2018. | ................ 1,620 | ......... 414,066 | ....... 233.5500 | ...........18,876 36,278 | ..... 36,278 | ......... 24,788 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/12/2018. | ........ccceeveeen. 921 [ . 235,327 | ....... 243.7000 6,952 13,026 | .o | oo 13,026 |........... 9,767 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/10/2017. | covovvvereeenns 810 | .o 207,070 |....... 233.1100 | ..oovreenne 7,487 18,179 | oo | e 18,179 |......... 13,414 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/12/2018. | ............ 137,838 |...35,225,752 | ....... 233.5100 |......1,607,185 3,091,118 |..... 3,091,118 |...2,111,176 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/12/2018. | .............. 21,452 | ... 5,482,329 | ...... 2441800 | ......... 158,317 295987 | ..o | ceerene 295,987 222,735 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/12/2018. 3,731 953,384 233.1600 | ..........44,133 84,813 | .| 84,813 | ... 57,706 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/12/2018. | . ..1,955 ..499,599 | ... 241.7300 ...16,109 30,536 |..... 22,548 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/12/2018. | ........... 192,378 |...49,164,071 | ....... 233.6200 2,233,506 | ..o [ o [ s 4,295,607 |..... ...4,295,607 | ....2,937,309 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/12/2018. | .............. 31,689 | ... 8,098,313 | ....... 241.7800 | ........ 260,479 493,761 | ... | .o 493,761 | ....... 364,750 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/12/2018. | .............. 54,093 |...13,823,941 | ....... 240.2000 | ......... 476,557 909,387 | ... | e 909,387 |....... 662,951 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/12/2018. | ................ 7,656 |...... 1,956,693 | ....... 239.2500 | ...........70,287 134,532 | .o | o 134,532 | ......... 97,259 003
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Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Showing all Options,

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/12/2018. | ............ 220,817 |....56,432,021 | ....... 238.3300 | ......2,108,803 | ......ccvvveriuenns | e | o 4,045,255 |..... ...4,045,255 | ....2,900,155 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/10/2017. | ....cccvvvcvveene 271 | e 69,162 | ....... 233.3700 2,468 6,004 | ... 6,004 | ... 4,445 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/10/2017. | ... 563 | ......... 141,445 | ....... 233.3500 5,053 12,290 || v 12,290 9,096 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THBGLXDRUGQFUS7RNEYT. | 11/16/2015. | 11/10/2017. | covvovvvrverrnnee VT - 20,284 | ....... 242.0600 440 1123 | | 1,123 908 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/10/2017. | ... 227 | o 58,084 233.3700 2,073 5,042 | ... 5,042 3,732 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co THBGLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/10/2017. | . .71,380 232.9900 2,598 6,299 | ... 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/10/2017. 366 93,632 | ....... 241.1500 2,143 5474 | ... 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 11/16/2015. | 11/10/2017. | .......ccvnvvc 6,391 |..... 1,633,205 233.4500 58,027 141,285 | ... | ....... 141,285 | ...... 104,690 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 11/24/2015. | 11/17/2017. | ....connvv 5209 |...... 1,331,107 | ....... 238.8000 35,783 88,932 |..... 88,932 | ....... 69,749 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THEGLXDRUGQFUS7RNES7. | 11/24/2015. | 11/17/2017. | ... 744 | ... 190,121 | ....... 242.0200 |............. 4,226 10,570 | .o | o 10,570 8,530 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THEGLXDRUGQFUS7RNEIT. | 11/24/2015. | 11/17/2017. | ovvevvrnnnc 54 | . 13,764 | ...... 233.9300 486 1,166 | .o | v 1,166 868 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THE6GLXDRUGQFUS7RNEY7. | 11/24/2015. | 11/17/2017. | ....coonnvv 37T | 949,988 | ....... 239.3200 | ...........24,794 61,707 | .o | vt 61,707 | ........ 48,635 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THEGLXDRUGQFUS7RNES7. | 11/24/2015. | 11/17/2017. | ... 866 |........ 221,284 | ....... 239.5900 5,680 14162 | e | oo 14,162 | ......... 11,190 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 11/24/2015. | 11/17/2017. | ... 10,320 |...... 2,637,264 | ....... 239.8900 | ...........66,561 165,994 | ... | ... 165,994 | ...... 131,519 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNES7. | 11/24/2015. | 11/17/2017. | .............. 23,536 |...... 6,014,814 | ...... 239.5500 | ......... 154,866 385,795 | ..o | e 385,795 | ....... 304,720 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/24/2015. | 11/19/2018. | ...........c.... 1,439 | .. 367,715 | ....... 234.4600 | ...........16,389 31,080 | ... | oo 31,080 | ......... 21,410 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/24/2015. | 11/19/2018. | ................ 4,168 | ...... 1,065,146 | ....... 233.9600 | ...........48,431 91,845 | .o | oo 91,845 62,933 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/24/2015. | 11/19/2018. | ................ 1,975 | ......... 504,849 | ....... 234.0100 22,915 43,445 | ... | 43,445 | ......... 29,785 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 11/24/2015. | 11/19/2018. | . 76,640 | ...... 244.6000 2,210 4,052 |.... 3,053 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/24/2015. | 11/19/2018. | .............. 84,412 |...21,572,308 | ....... 234.1100 | ......... 974,958 | ..o [ o [ s 1,849,061 |..... ....1,849,061 |....1,269,022 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/24/2015. | 11/19/2018. | ...........c... 9,914 |..... 2,533,509 | ....... 2446100 | ...........73,063 133,884 | ... | .o 133,884 | ... 100,871 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNES7. | 11/24/2015. | 111712017, | cooovvvarnc 43 | 11,063 | ....... 234.1400 386 929 |..... 929 693 003




8'8l3d

Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

Showing all Options,

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 11/24/2015. | 11/19/2018. | .........ccvv. 5431 | ... 1,387,862 | ....... 234.0200 62,941 119,387 | .. | o 119,387 | ......... 81,857 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 11/24/2015. | 11/19/2018. | .......covnvvv 3,438 |......... 878,741 | ....... 242.2300 28,161 52,446 | ..... 52,446 38,812 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 11/24/2015. | 11/19/2018. | ............ 139,856 |...35,741,707 | ....... 234.1200 |......1,615,342 3,062,364 | ..... ...3,062,364 | ....2,101,943 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 11/24/2015. | 11/19/2018. | ............c... 8,222 | ... 2,101,168 | ....... 241.6300 69,146 129,159 | ... | e 129,159 95,122 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 11/24/2015. | 11/19/2018. | .............. 38,872 |...... 9,934,223 | ....... 2421200 | ......... 319,920 596,142 |..... | ... 596,142 | ....... 440,778 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co THBGLXDRUGQFUS7RNEY7. | 11/24/2015. | 11/19/2018. | . ...12,035,854 | ....... 240.5200 415,858 780,403 |..... 569,480 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 11/24/2015. | 11/19/2018. | . 16,671 | ...... 4,260,349 | ....... 240.2800 .148,869 279,391 | ..... 203,462 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 11/24/2015. | 11/19/2018. | ............ 144,030 |...36,808,192 | ....... 238.7900 | ......1,371,161 2,585,799 | ..... 2,585,799 | ....1,858,421 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 11/24/2015. | 11/17/2017. | ...t 934 |......... 238,716 | ....... 243.3000 |............. 4,895 12,253 | oo | oo 12,253 | ...t 9,988 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNES7. | 11/24/2015. | 11/17/2017. | .. 1,667 | ......... 426,059 | ....... 233.9300 |...........15,038 36,100 |..... 36,100 26,876 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THE6GLXDRUGQFUS7RNEY7. | 11/24/2015. | 11/17/2017. | ... 1,737 | o 443841 | ....... 234.2100 | ...........15,422 37,140 | .o | e 37,140 | ......... 27,742 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THE6GLXDRUGQFUS7RNES7. | 11/24/2015. | 11/17/2017. | ... 906 |......... 231,468 | ... 241.9400 5,163 12931 | | o 12,931 | ... 10,428 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNES7. | 11/24/2015. | 11/17/2017. | ...l 670 |......... 171,154 | ....... 234.1600 5,967 14,354 | oo | o 14354 | ... 10,715 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 11/24/2015. | 11/17/2017. | ... 14,013 |...... 3,581,045 | ...... 234.0700 | ......... 125,412 301,536 |..... | ... 301,536 |....... 224,860 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNES7. | 11/24/2015. | 11/17/2017. | ......convvv. 2,120 | ......... 541,680 | ....... 241.4300 ...12,463 31,201 | oo | e 31,201 25,055 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2017. | .....ccvevnvvs 8,332 |...... 2,129,272 | ....... 239.2200 ....45,991 139,308 | ..... | .o 139,308 | ....... 109,391 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2017. | .....ccevnevce. 1,560 | ......... 398,653 | ....... 2427300 6,879 21,283 | oo | e 21,283 | ........ 17,220 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNES7. | 12/04/2015. | 11/30/2017. | .ooovvvvevriinncn 80 | .cooveeunee 20,521 | ....... 234.4800 588 1,697 | [ 1,697 | .o 1,268 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2017. 2,440 623,595 | ...... 240.0900 12,737 38,893 |..... 38,893 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2017. | ......covneves 8,887 |...... 2,271,210 | ....... 239.7300 ...47,458 144514 | ... | ... 144514 | ...... 114,013 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2017. | .....ccvevnvven 7,619 |..... 1,947,191 | ....... 240.1000 39,773 121,378 | .o | e 121,378 | ......... 96,079 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2017. | .............. 22,368 |...... 5,716,277 | ....... 239.9000 | ......... 118,325 360,316 | ..... | ....... 360,316 | ....... 284,705 003
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Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND 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
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2018. | ......ccvvvnve 1,328 |......... 339,471 | ....... 234.8900 ....12,951 28,223 | ... | o 28,223 | ......... 19,491 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2018. | .......covvvv. 5420 | ... 1,385,002 | ....... 234.6000 53,494 116,512 | ... | 116,512 | ......... 80,222 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2018. | .......covevvv 7,158 | ... 1,829,229 | ....... 234.5300 ....10,862 154,306 |..... | ... 154,306 | ....... 106,166 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2018. | ................ 4775 | ...... 1,220,409 | ....... 245.1900 29,226 62,709 | ... | .o 62,709 | ......... 47,321 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2018. | ............. 97,428 |....24,898,672 | ....... 234.5000 965,510 2,102,874 | ..... ...2,102,874 | ....1,446,375 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co THBGLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2018. | .............21,420 | ...... 5,473,980 | ....... 245.2700 280,074 |.....|.....280,074 | ....... 211,464 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2017. | . ..405,341 | ... 234.7200 33,157 |..... ..24,843 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2018. | .............. 29,716 | ..... 7,594,300 | ....... 234.6300 293,003 638,051 |..... | ccceen: 638,051 | ....... 439,453 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2018. | ................ 4,880 | ... 1,247,235 | ....... 242.5200 33,821 73,536 | .cooo | covveenne 73,536 | ......... 54,411 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2018. | ............ 115,022 |...29,395,012 | ....... 234.5100 | ......1,139,868 2,481,626 | ..... ...2,481,626 | ....1,707,062 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2018. | .............. 12971 |..... 3,314,976 | ....... 241.9000 92,746 201,520 | ... | coueeee 201,520 |...... 148,383 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2018. | .............. 33,334 | ...... 8,518,832 | ....... 242.5900 | ........ 230,338 500,515 |..... 500,515 | ....... 370,542 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2018. | .............. 24,306 | ...... 6,211,621 | ....... 241.1100 | ......... 180,107 392,348 |..... 392,348 | ....... 287,045 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2018. | .............. 20,444 | ... 5224710 | ....... 240.5600 | ......... 155,171 338,766 |..... | ... 338,766 | ....... 246,713 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2018. | ........... 170,279 |...43,516,606 | ....... 239.2500 |......1,372,452 2,998,539 |..... ....2,998,539 | ....2,159,069 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2017. | cooovvvvevnvennd 677 | .o 173,075 | ....... 2344900 | ............. 4,957 14,306 | ... | oo 14,306 | ........ 10,690 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2017. | covovvvverreenne 716 | oo 182,973 | ....... 234.2200 5,320 15,309 | .o | o 15,309 | ........ 11,404 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2017. | ......covnvvvs 4332 | ... 1,107,186 | ....... 234.2500 32,146 92,510 |..... 92,510 68,935 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2017. | . ..361,582 | ....... 242.5800 6,296 19,484 | ... ...19,484 .15,746 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2017. | ......counevvn 5675 |...... 1,450,392 | ....... 234.4800 ...41,544 119,940 | ... | oo 119,940 | ......... 89,616 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2017. | .....ccvevnvven 7,057 |...... 1,803,489 | ....... 234.3600 52,010 149,947 | .o | e 149,947 | ...... 111,880 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/04/2015. | 11/30/2017. 3,217 822,259 | ....... 241.6300 ....15,251 46,931 | ..o | 46,931 | ......... 37,638 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/08/2017. | ................ 6,435 | ...... 1,644,518 | ....... 238.7500 ....37,085 110,445 | ... | ....... 110,445 86,169 003
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Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Showing all Options,

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/08/2017. | ......oovvnnve 7,648 | ... 1,954,446 | ....... 236.6000 50,169 146,385 |..... | ...... 146,385 | ....... 111,776 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/08/2017. | ......covvnvveene 369 | ........... 94,427 | ....... 231.9400 3,163 8,713 |.... 8,713 6,301 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/08/2017. | ......covvnnve 1476 |......... 377,191 | ....... 2405700 |............. 7,601 22,929 |..... 22,929 | ... 18,189 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/08/2017. | ................ 6,335 |..... 1,619,042 | ....... 237.1100 | ...........40,356 118,262 | ..... | ..cc.. 118,262 90,782 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/08/2017. | .......ccvveee 19,153 | ...... 4,894,853 | ... 238.0700 | ......... 115,112 340,605 |.... | ... 340,605 | ....... 263,996 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co THBGLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/08/2017. | . ..394,577 | ....... 240.1700 8,152 24532 |..... .19,392 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/08/2017. | .............17,935 | ...... 4,583,484 | ....... 237.6400 .110,659 326,016 |.....|......326,016 |....... 251,611 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/10/2018. | .......coonnv. 1,201 | ... 306,961 | ....... 231.8200 | ...........13,465 28,770 | ... | oo 28,770 | ......... 19,184 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/10/2018. 8,736 2,232,478 232.1800 96,529 206,440 | ... | ...... 206,440 | ....... 138,209 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/10/2018. | .............. 15,629 | ...... 3,994,165 | ....... 231.8800 | ......... 174,733 373522 | ..o | e 373622 | ... 249,233 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/10/2018. | ................ 3,708 |......... 947,678 | ....... 242.1700 26,477 56,928 |..... 56,928 | ......... 41,913 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/10/2018. | .............. 84,784 | ...21,667,483 | ...... 232.1400 | ......... 937,715 2,006,625 |..... ...2,006,625 |....1,342,816 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/08/2017. 1,502 383,895 | ... 231.7600 | ...........12,979 35,683 |..... 35,683 25,746 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/10/2018. | ................ 9,929 |...... 2,537,432 | ...... 243.3400 | ..........67,119 143,790 | .cooo | e 143,790 | ....... 106,824 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/10/2018. | .............. 29,180 |...... 7,457,146 | ....... 232.0000 | ......... 324,769 694,247 | ..o | oot 694,247 | ....... 463,859 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/10/2018. | ............... 6,807 |...... 1,739,656 | ....... 240.7900 | ...........51,803 111,699 | .o | o 111,699 | ......... 81,318 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/10/2018. | ............ 117,480 |...30,023,133 | ....... 232.0200 | ......1,306,375 2,792,990 |..... ..2,792,990 | ....1,866,548 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/10/2018. | .............. 16,800 |...... 4293454 | ... 239.2800 | ......... 136,753 295,710 | .ooc. | coveree 295,710 | ....... 212,497 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/10/2018. | .............20,293 | ...... 5,186,000 | ........ 240.8700 .153,819 331,719 | .o | 331,719 | 241,657 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/10/2018. | .............. 28,285 |..... 7,228,507 238.7500 235,897 509,940 | ... | ... 509,940 |....... 364,712 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/10/2018. | .............. 55,251 |....14,120,066 | ....... 238.4600 | ......... 466,875 | ... [ e [ i 1,009,122 |..... ..1,009,122 | ....... 719,834 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/10/2018. | ............ 152,663 |...39,014,541 | ....... 237.2400 | ......1,360,227 2,941,565 | ... ....2,941,565 | ....2,074,707 003
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Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Showing all Options,

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/08/2017. 127 32,328 | ... 2311200 |....ccoooeeee 1,132 3,084 | ... 3,084 2,207 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/08/2017. | ......covvnvveene 309 | . 78,981 | ....... 240.1300 |.....ccoo..ee 1,635 4,921 | | 4,921 |...ceoee. 3,888 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/08/2017. | ......cconvcnnt 675 | ......... 172,508 | ....... 235.0700 |............. 4,847 13,891 || v 13,891 |........ 10,432 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/08/2017. | ......ccvvnnve 8,227 | ... 2,102,615 | ....... 231.9700 ....10,345 193,763 | ... | ..o 193,763 | ...... 140,182 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/08/2017. | .......covnnv... 2,997 | ... 766,033 | ....... 239.5700 ...16,426 49,230 | ..o | e 49,230 38,705 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co THBGLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/08/2017. | . LATTA94 | 231.8000 44434 | ... 32,043 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 12/15/2015. | 12/08/2017. | ...............7,591 | ...... 1,939,974 | ....... 232.9200 171,810 |..... | ... 171,810 | ....... 125,788 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2017. 2,096 535,741 232.1300 ....18,595 49,052 | ... | covvunnn 49,052 35,253 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THEGLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2017.. | .........c.cc 11,277 | ... 2,881,930 | ....... 232.0400 | ......... 100,477 264,847 | ... | ... 264,847 | ....... 190,128 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THEGLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2017. | ...t 628 | ... 160,458 | ....... 231.9600 5,619 14,794 || 14,794 | ........ 10,609 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THEGLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2017. | ............... 9,997 |...... 2,554,925 | ....... 239.4100 58,385 165,986 |..... | ....... 165,986 | ....... 129,160 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THE6GLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2017. | .............. 4,075 | ...... 1,041,279 | ....... 236.7100 ...27,951 77,661 | coove | v 77,661 58,834 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2017. | ............... 4476 | ... 1,143,792 | ....... 239.9300 25,332 72,243 || e 72,243 56,484 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2017. | ............c. 13,660 |....... 3,490,919 | ....... 237.4400 89,745 251,159 | . | covenee 251,159 | ....... 191,712 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNES7. | 12/29/2015. | 12/28/2017. | .............. 51,261 |...13,100,294 | ....... 237.3600 338,836 946,289 | ..... | ...... 946,289 | ....... 721,722 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2017. | ......cconvvce. 2,689 | ... 687,083 | ....... 237.6600 | ...........17,449 48,891 | .o [ e 48,891 | ......... 37,403 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2017. | ......ccuneee 13,879 |...... 3,546,922 | ...... 237.5600 | ...........90,630 253,659 |..... 253,659 | ...... 193,857 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2018. 1,507 385,131 232.3400 | ..........17,105 35429 |..... 35,429 23,569 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2018. | . 544 ...138,976 232.1100 6,227 12,895 |..... 8,557 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2018. | .............. 17,782 | ...... 4,544,378 232.2700 202,360 419,150 | ... | ... 419,150 | ...... 278,627 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2017. 325 82,934 232.3900 2,840 7512 [ | 7,512 5416 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2018. | .............. 39,626 |...10,126,759 | ....... 232.1800 | ......... 452,526 937,197 | ..o | covenee 937,197 622,375 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

AX1E

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2018. | .............. 11,202 |...... 2,862,714 | ....... 2425500 |..........81,773 169,492 |..... | ... 169,492 | ...... 124,135 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2018. | .............. 84,445 |...21,580,815 | ....... 232.1000 | ......... 967,742 2,003,215 | ..... ...2,003,215 | ...1,329,117 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2018. | .............. 12,983 | ...... 3,317,994 | ....... 242.7100 |..........94,128 194,902 |..... | ....... 194,902 | ...... 142,922 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2018. | ............ 108,741 |...27,789,904 | ....... 232.2800 | ......1,236,388 2,562,232 | ..... ...2,562,232 | ...1,703,415 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2018. | .............. 31,016 |...... 7,926,354 | ...... 240.1200 252,777 526,956 | ... | ... 526,956 | ....... 378,344 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co THBGLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2018. | . ...41,691,903 | ....... 232.0600 |......1,872,840 3,875,792 | ..... ...3,875,792 | ...2,670,414 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co THEGLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2018. | . .. 17,133,540 | ....... 239.6000 559,140 ...1,166,555 | ..... ....1,166,555 833,793 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2018. | .............. 45,690 |...11,676,590 | ....... 240.2500 | ......... 370,091 771624 | ... | .c.... 771,624 | ... 554,628 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THEGLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2018. | .............. 35312 | ...... 9,024,401 | ....... 238.5300 | ......... 308,629 644,670 | ... | ... 644,670 | ....... 456,410 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THEGLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2017. | ... LT 40,164 | ....... 2324200 |............. 1,372 3,634 | .. 3,634 2,621 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2018. | ............ 156,048 |....39,879,658 | ....... 238.2400 | ......1,381,026 2,885,526 |..... ...2,885,526 |....2,037,512 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2018. | ............ 196,036 |....50,098,975 | ....... 236.7800 | ...... 1,848,620 | .....ooooeorrvrerees | cormrrerirecrnniieens | creviirn 3,860,451 |..... ....3,860,451 | ....2,688,965 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2017. | .....covvnvve 1,234 | ... 315,456 | ....... 232.4600 | ...........10,751 28,491 |..... 28,491 20,561 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2017. | ....cvvvvnnve 1,940 | ......... 495,855 | ... 231.7200 | ...........17,598 46,168 | ... | .o 46,168 | ........ 33,008 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2017. | ..ooovvveveeenns 371 | e 94,780 | ....... 2412700 | ...coovvvenne 1,932 5552 |..... 5,552 | .oovvern 4,392 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2017. | ......cevnvvs 3,454 | ... 882,663 | ....... 232.1200 | ...........30,636 80,850 | ..... | ooverens 80,850 58,099 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2015. | 12/28/2017. | ......ccuneee 15,148 |...... 3,871,210 | ....... 232.0500 |......... 134,968 355,615 |..... 355,615 255,321 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEYT. | 12/29/2015. | 12/28/2017. | ......coonvvv 4342 | ... 1,109,619 | ....... 240.0900 | ...........24,358 69,471 | oo | s 69,471 | ....... 54,395 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFU57RNEY7. | 01/20/2016. | 01/12/2018. | .............19,506 | ...... 4,984,889 | ....... 237.8000 .129,323 352,871 |..... 352,871 223,548 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 01/20/2016. | 01/12/2018. | .............. 27,990 |...... 7,153,017 | ....... 2376100 | .ooooerreeenrrennes [ e 187,810 [ oo [ v 511,192 | oo | e 511,192 | ....... 323,382 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFU57RNEY7. | 01/20/2016. | 01/12/2018. 1,154 295,006 232.3900 | ..ovvreerrineniirens | e 10,389 | oo [ o 26,732 | .o | e 26,732 | .o 16,343 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 01/20/2016. | 01/12/2018. | ................ 6,109 | ..... 1,561,282 | ....... 2378900 | ..ovoorrveerienins | i 40,321 | oo | s 110,020 |..... | ...... 110,020 | ......... 69,699 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

AR E

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 01/20/2016. | 01/12/2018. | .............. 16,166 | ...... 4,131,457 | ....... 237.6100 | .o [ e 108,476 295255 |..... 295255 | ....... 186,779 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 01/20/2016. | 01/14/2019. | ....vvvvvnnee 1,599 |......... 408,561 | ....... 2321700 | oo [ e 18,801 | oo | i 37,842 | .. | o 37,842 | ......... 19,041 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 01/20/2016. | 01/14/2019. | ....vvvvvvvvene 294 | .. 75,035 232.5600 3,400 6,849 | ... 6,849 3,449 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 01/20/2016. | 01/14/2019. | ........ccveve 14,610 |...... 3,733,798 | ...... 232.3100 | oo [ e 170,940 [ .o [ i 344,032 | ... | oo 344,032 | ....... 173,092 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 01/20/2016. | 01/14/2019. | .............. 26,999 |...... 6,899,864 | ....... 232.3400 | ..o [ e 315,348 635,039 |..... | .o 635,039 | ....... 319,691 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 01/20/2016. | 01/14/2019. | ............ 14,117 | ...... 3,607,815 | ....... 242.7500 .105,315 .212,065 |.....|.....212,065 | ...... 106,750 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 01/20/2016. | 01/14/2019. | .............33,473 | ...... 8,554,426 | ...... 232.2900 ..391,972 788,795 | ... | .....788,795 | ...... 396,823 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 01/20/2016. | 01/14/2019. | .....vvvvnvve 8,074 |..... 2,063,302 | ....... 243.0000 59,584 19,791 | | 119,791 | ... 60,207 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 01/20/2016. | 01/14/2019. | ............ 110,088 |....28,134,056 |....... 232.2900 | ..ooovveveeerrires [ e 1,289,129 | oo | v 2,594,213 |..... ...2,594,213 | ....1,305,084 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 01/20/2016. | 01/12/2018. | .........cccvvveeee 178 | e 45403 | ....... 2322500 | ..o [ s 61T | s e 4138 | oo | 4,138 2,527 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 01/20/2016. | 01/14/2019. | .............. 34,986 | ...... 8,941,043 | ....... 240.3700 | ...oovveveecrreires [ v 290,734 | oo [ v 588,782 | ... | .o 588,782 | ....... 298,048 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 01/20/2016. | 01/14/2019. | .............. 71,124 |...18,176,554 232.3000 832,156 | ..o [ s 1675415 | ..... .. 1675415 | ... 843,259 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 01/20/2016. | 01/14/2019. | .............. 72,402 |...18,503,134 | ....... 239.7100 | ..o [ v 619,040 | ..oooovvvvecris [ v 1,255,905 | ..... ...1,255,905 | ....... 636,865 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 01/20/2016. | 01/14/2019. | .............. 10,534 | ...... 2,692,013 |....... 240.6000 | .....ovvvvererreriins [ v 86,588 | ... | e 175,391 | cooes | v 175,391 | ..o 88,803 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 01/20/2016. | 01/14/2019. | ......cconeee 16,059 |...... 4,104,081 | ....... 238.8800 | ..oooovrereeriennes [ e 142,445 | s | 289,149 | ... | ... 289,149 | ....... 146,704 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THEGLXDRUGQFUS7RNEY7. | 01/20/2016. | 01/14/2019. | ............ 135,151 |...34,539,205 | ....... 2384200 | ..ooooreveeerieenns [ e 1,223,117 | coveevvverreinennees | v 2,483,349 | ... ...2,483,349 | ....1,260,232 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 01/20/2016. | 01/14/2019. | .............. 91,122 |...23,287,212 | ....... 236.9900 | ..ovooovrerceriennes [ e 877,508 | ..ovveereererirenns | v 1,780,766 |..... ...1,780,766 | ....... 903,258 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFU57RNEY7. | 01/20/2016. | 01/12/2018. 1,261 322,177 232.4200 | ..ovvoeerreerirens | e 11,321 | s [ 29,158 | ..o | i 29,158 | ......... 17,837 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 01/20/2016. | 01/12/2018. | ..............5,067 | ...... 1,294,866 | ....... 232.3700 ....45,652 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 01/20/2016. | 01/12/2018. | ................ 8,256 | ...... 2,109,89% | ........ 239.9900 | ..ovvorreereriieries [ i 48,050 | oo | o 133176 | .o | oo 133,176 85,126 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 01/20/2016. | 01/12/2018. | .....ovvvevnecnnd 621 | s 158,772 232.5500 5,542 14292 | .o | s 14,292 8,750 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 01/20/2016. | 01/12/2018. | ................ 5,085 |...... 1,299,436 | ....... 2322100 | oo [ i 46,169 | ..oooeerviiennis | s 118,629 |..... | ..o 118,629 | ......... 72,460 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 01/20/2016. | 01/12/2018. | .............. 15,567 | ...... 3,978,267 | ....... 239.5100 93,245 257,700 |..... | ceeeen. 257,700 | ....... 164,455 003
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Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Showing all Options,

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 01/20/2016. | 01/12/2018. | ................ 2,939 | ... 751,147 236.9600 20,486 55,429 | ... | .. 556,429 | ......... 34,943 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2018. | ........coccv. 8,802 |...... 2,249,564 | ....... 241.0800 | ..ooocveeriiienins [ e 1212 | e | e 134,011 | | 134,011 | ........ 62,799 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2018. | .......covvvvveene 517 | 132,194 | ....... 237.5200 5,054 9,503 | .o | s 9,503 | ........... 4,449 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2018. 114 29,047 233.6700 | ..oovveereeereiiens | i 1,346 | oo [ e 2495 || 2,495 | ... 1,149 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2018. | .......covvev 1,626 |......... 415495 | ....... 2412000 | ..o [ e 13,055 | .o | i 24585 | ... | .. 24585 | ... 11,530 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2018. | .............20,808 | ...... 5,317,608 | ....... 240.5200 326,823 |....|.....326,823 | ...... 168,287 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2018. | . ....10,324,862 | ...... 239.4400 672,743 | ... | ... .B72743 | ....... 315,599 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2018. | ... 204 | ... 52,104 | ....... 238.3600 | ...oooovevreiienins [ e 1,906 3,591 | ... 3,591 | . 1,685 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2018. | ........cccc... 1,280 | ..oooeeee 327,030 |....... 238.7500 | ..o [ v 11,722 22,092 |..... 22,092 | ........ 10,370 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2019. | ...cvvvvvnnve 1,570 |......... 401,275 233.7600 22,658 35,014 |..... 35014 | ........ 12,356 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2019. | .............. 20,515 |...... 5,242,880 | ... 234.2300 | ..oooovvereeerriiees [ v 290,906 | ..oooorerecrriis [ i 449174 | oo | 449174 | ....... 158,268 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2019. | .............. 18,467 | ...... 4719513 | ....... 233.7100 | ..o [ v 267,038 | ..ooooeeernii [ i 412,606 |..... | ....... 412,606 |...... 145,568 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2019. | ......ccvvnvve 9,559 | ...... 244279 | ...... 2445300 89,946 131,741 | | e 131,741 | ... 41,795 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2019. | ...........c. 10,887 |...... 2,782,197 | ....... 233.5600 | ...orvevecrriies [ s L2 O I 244647 | ... | ... 244,647 86,355 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2018. | ................ 2,046 | ... 522,781 | ....... 234.3400 23,443 43,605 | ... | .o 43,605 | ... 20,162 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2019. | ......cvevnvee. 1,979 | . 505,781 | ....... 243.5600 | ..oooooeveeeerrreries [ v 19,395 28,647 |..... 28,647 | .....c.... 9,252 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2019. | ..........uc.. 81,469 |...20,820,205 | ....... 233.8500 | ..oovooreereriieenns [ e 1,172,338 | oo | v 1,810,370 |..... ...1,810,370 | ....... 638,032 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2019. | .............. 27,553 |...... 7,041,560 | ....... 242.0400 | ..oooooevreerrirennes [ e 287,658 | ..o [ i 429,658 | ... |....... 429,658 | ... 142,000 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2019. | .............31,516 | ..... 8,054,347 | ....... 233.4200 .460,771 712,064 | ... | .....712,064 |...... 251,293 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2019. | ...........c.. 71,037 |...18,154,211 | ...... 2415900 | ..ooooevveerrirenies [ e 755,123 | oo [ s 1,131,796 | ....|..1,131,796 | ...... 376,673 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2019. | ......cvevuvvve 2,554 | ... 652,583 | ....... 241.0500 27,757 A1734 || 41734 | ......... 13977 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2019. | .........onc... 9,320 | ...... 2,381,817 | ....... 240.3000 | ..ovoooerreernirennes [ e 104,384 | ..o | i 157,713 | oo | e 157,713 53,329 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2019. | ............ 167,502 |...42,806,893 | ....... 240.2800 | ...ooooovvercriiernns | e 1,877,701 | oo | v 2,837,075 | ..... ...2,837,075 959,374 003
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Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

Showing all Options,

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2019. | ............. 35,710 | ...... 9,125,930 | ....... 238.5500 | ...ooooveeriiienies [ it 428,872 653,608 |..... | ... 653,608 | ...... 224,736 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2018. | .......cocvcvveeeee 13 | 182,296 | ....... 232.8300 8,795 16,226 |.....| .o 16,226 | .......... 7431 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2018. | ................. 2,939 |..... 750,971 | ....... 243.4400 20,834 38,947 |..... 38,947 | ........ 18,113 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2018. | .......covonv. 1,892 |........ 483,517 | ....... 233.6600 22,420 41,545 | | e 41545 | ... 19,125 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2018. | ................ 6,847 |..... 1,749,850 233.8900 80,180 148,862 |..... | ...... 148,862 | ......... 68,682 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2018. | .............11,017 | ...... 2,815,433 | ....... 240.7700 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2018. | . 225274 | ....... 233.2200 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 02/03/2016. | 01/29/2018. | .........occvvcnnt 661 | ........ 168,953 | ....... 235.1000 | ..oooovevreiienens [ i 7,299 | e | i 13,621 | oo | o 13,621 6,322 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/09/2018. | ................ 3745 | ... 957,159 | ....... 248.9900 23,933 34371 | | e 34371 | ......... 10,438 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/09/2018. | ................ 7141 | .. 1,825,043 | ....... 241.4000 69,057 107,056 |..... | ..... 107,056 | ......... 37,999 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/09/2018. 231 59,009 | ....... 239.7000 2,431 3,799 [ | v 3799 | ..oo..... 1,368 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/09/2018. | ................ 2,552 | ........ 652,212 | ....... 250.8400 | .....vvvveerrerires [ e 14,649 | ..o [ v 20,352 | ..o | e 20,352 5,703 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/09/2018. | ................ 1,801 | ......... 460,136 | ....... 251.0500 | ..ooovveeeerrerirns [ v 10,191 | oo [ e 14123 | | o 14,123 3,932 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/09/2018. 247 63,031 236.7400 2,999 AT12 | o | e 4712 | 1,713 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/09/2018. | ................ 7,982 | ... 2,039,816 | ....... 2491500 | ..ovoorveeerrrenees [ i 50,524 | oo | e 72,388 | ... | oo 72,388 | ......... 21,864 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/09/2018. | .......cvevuvvennce 70 | o 17,764 | ...... 243.8100 592 904 |..... 904 312 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/09/2018. | ................ 3,6% | ... 943,970 | ....... 250.5900 21,498 30,036 | ..co. | e 30,036 8,538 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFU57RNEY7. | 02/16/2016. | 02/09/2018. 103 26,358 | ... 251.0200 585 811 | ... 811 226 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/09/2018. | .............. 12,447 | ..... 3,180,945 | ....... 245.2200 98,331 148,144 | ..... .49,813 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/09/2018. | .............. 24,801 |...... 6,338,187 | ....... 246.3200 | ..ooooevveeeirenies [ e 184,273 | o | v 274569 | ... | ... 274569 | ........ 90,296 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/09/2018. | ................ 5,042 |...... 1,288,649 | ....... 2440800 | ..oooooreererienins [ i 42,407 | oo [ i 64,584 | ... ... 64,584 22,177 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/09/2018. | ........ocovvvvenne LI 40,992 | ....... 236.7400 | ..oooorveerrerens | s 1,950 3,064 |..... 3,064 | ... 1,114 003
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Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Showing all Options,

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/11/2019. | ...cvvvvvnnve 5,268 |...... 1,346,387 | ....... 238.2100 | ..ooeeveeereiienins [ e 74,126 98,026 |..... | .ot 98,026 | ........ 23,900 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/11/2019. | ...cvvvvvvvveenns 557 | .o 142,229 | ....... 241.9300 6,795 8747 | oo | s 8,747 | ..o 1,952 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/11/2019. | ...cvvvvvvvvenns 587 | .o 149,950 | ....... 260.6200 3,204 3,029 | ... 3,029 (175) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/11/2019. | .....ccvveeee 14,387 | ...... 3,676,777 | ...... 2394400 | ..ooooveercens [ e 193,363 253,621 | ..cc. | oo 253,621 | ......... 60,258 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/11/2019. | ........cvv.ec 24,417 | ... 6,239,899 | ....... 240.6500 | .....coovveerircenis [ e 313,265 | ..o | s 407,445 | ... | ....... 407,445 | ........ 94,180 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/11/2019. | .............12,360 | ...... 3,158,727 | ....... 250.0500 ..108,521 .126,656 | ..... 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/11/2019. | .............15,125 | ...... 3,865,409 | ... 240.8200 .192,847 .250,426 | ..... 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/11/2019. | ...cvvvvvvvnve 1,249 | ... 319,235 255.3100 8,707 9,263 | .o | et 9,263 556 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/11/2019. | .............. 80,553 |....20,586,040 | ....... 240.3200 | ...ooovveveeereiees [ e 1,047,185 | oo | v 1,364,697 |..... ...1,364,697 | ...... 317,512 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/11/2019. | .............. 28,022 |...... 7,161,267 | ....... 2488900 | .....coovveerirenies [ e 258,362 | ..o | i 306,845 |..... | oo 306,845 | ......... 48,483 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/09/2018. | ................ 2,755 | ........ 703,953 |....... 245.5600 21,348 32,069 |..... 32,069 | ... 10,721 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THEGLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/11/2019. | ....cvvvvnvve 8,189 | ...... 2,092,684 253.9000 60,841 66,458 |..... 66,458 5617 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/11/2019. | .....ccvvevvc 6,753 | ...... 1,725,827 | ....... 239.8300 89,411 116,982 |..... | .cc... 116,982 | ......... 27,571 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/11/2019. | ............. 64,302 |...16,432,904 | ....... 2478100 | ..ooovvvveecrriiies [ v 619,867 | ..o [ i TAT,786 | ... | ... 747,786 | ....... 127,919 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/11/2019. | ...ovvevnvvn 5,769 |...... 1474221 | ....... 2476300 | .ovoooveeerrrenees [ i 56,071 | covereeeeerernenins | et 67,751 | oo | ot 67,751 | ... 11,680 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/11/2019. 1,001 255,923 | ....... 247.8200 9,654 11,639 | .o | o 11,639 | .o 1,985 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/11/2019. | .....ccevnvece. 1,595 | ......... 407,718 | ....... 243.5000 | ..oooorereeerienens [ v 18,315 23,235 |..... 23,235 | s 4,920 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/11/2019. | ............ 123,255 |...31,498,946 | ....... 246.7200 | ..oooovevrerieenns [ e 1,243,639 | ..oooocrvciennis | s 1,520,756 | ..... ..1,620,756 | ....... 277,117 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/11/2019. | ..............6,562 | ...... 1,677,072 | ....... 244.0900 ....73,629 92,801 |..... 92,801 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/09/2018. | ................ 1,529 | .o 390,836 | ....... 2432300 | oo [ i 13,443 | s [ 20,606 | ... | .o 20,606 |........... 7,163 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/09/2018. | .......covvuvvenes 313 | 80,016 | ....... 256.7400 | ..ooooovvecrrrerens [ v 1,246 | oo | e 1,503 | | e 1,503 257 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/09/2018. | ........ocovvvvenne 793 | .. 202,557 |....... 243.8900 6,729 10,259 | .o | oo 10,259 3,530 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNES7. | 02/16/2016. | 02/09/2018. | .........coevvevece 97 | oo 24909 | ....... 239.3300 | .ovoecrveerirenens | s 1,046 | oo | e 1,636 | .o | o 1,636 590 003
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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
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/09/2018. | ..........ccvvveeee 714 ... 182,401 | ....... 247.1600 5,060 TA463 | .| s 7,463 2,403 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 02/16/2016. | 02/09/2018. | ................ 2,453 | ... 626,873 | ....... 239.5800 25,977 40,621 | ..o | e 40,621 | ........ 14,644 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2018. | ................ 6,638 |...... 1,696,313 | ....... 2524100 | ..o [ i TATT | s | s AT481 | .o | e 47481 | ... 10,310 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2018. | ................ 8,499 |..... 2,172,076 | ....... 2419800 | ...ooooveeneiienis [ i 84,483 | ..o | e 123,802 |..... | .o 123,802 39,319 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2018. | .........cccvvveve. 195 | ..........c 49,908 | ...... 2431600 | ..o [ e 1,828 2,656 |..... 2,656 828 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2018. 898 229,396 | ....... 251.1500 5413 7,092 | ... 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2018. | ..............4,941 | ..... 1,262,597 | ....... 251.6400 28,951 37,571 |..... 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2018. | ................ 3,642 | ... 930,658 | ....... 249.5200 24,144 32,533 |..... 32,533 8,389 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2018. | ..........cccc... 378 | 96,499 | ....... 247.5700 2,794 3874 |.... 3874 | ... 1,080 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2018. | .............. 18,919 | ...... 4,834,900 | ....... 250.3700 | ..ooooovieririenies [ e 119,378 | e [ i 158,650 | ... | ...... 158,650 39,272 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2018. | ................ 2,031 | .o 518917 |....... 250.7100 | ..ooovveeeerrerirns [ v 12,569 | oo [ o 16,594 | .o | oo 16,594 | ........... 4,025 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2018. | ................ 8,755 |...... 2,237,303 | ....... 248.3800 | ...oovvvverrrerins [ el 61,894 | oo [ i 84,897 | .| oo 84,897 23,003 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2018. | .............. 21,047 | ... 5,378,802 | ... 248.6200 | ....ovvvveerrees [ v 146,909 200,662 |..... | ....... 200,662 53,753 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2018. | .........cceevvevne 544 | ... 138,989 | ....... 248.3700 3,845 5278 |..... 5278 | .. 1,433 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2018. | .......cvcovvvenne 132 | 33,721 | ... 248.4900 928 1,270 | e | e 1,270 342 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2018. | ................ 1,123 | ......... 287,065 | ....... 2421600 | .oooorveeerirenees [ v 11,084 | oo | e 16,194 | .| e 16,194 5,130 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2019. | .....ovvevuveenne (L7 B 46,635 | ...... 243.1900 2,215 2,709 |..... 2,709 494 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2019. | .........c.c.... 2,183 | ......... 557,982 | ....... 243.5600 26,135 31,830 | oo | s 31,830 5,695 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2019. | . ..342,591 | ... 243.6000 ..19,505 | ..... 3,485 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2019. | ................ 6,189 | ..... 1,581,738 | ....... 258.1800 39,983 38,460 | ... | ..co..... 38,460 |......... (1,523) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2019. | ............... 27,053 | ...... 6,913,777 | ....... 243.1900 328,429 401,589 | ... | .o 401,589 | ........ 73,160 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2019. | ........conc.. 15,512 |...... 3,964,270 | ....... 2429500 | ..ovooerreeeeienies [ e 190,178 232,961 |..... 232,961 | ......... 42,783 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2019. | .............. 10,930 |...... 2,793,307 |....... 253.8400 85,583 89,999 |..... 89,999 | ... 4,416 003
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Showing all Options,

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2019. | .............. 37,894 |..... 9,684,081 | ....... 2434700 | .o [ e 455,102 | ..o | s 554,871 | .ccc | oo 554,871 99,769 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7HBGLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2019. | .......ccvvnee 16,174 | ...... 4,133,535 | ....... 254.2800 | ....cooveeeririenies [ e 124,220 | ..o [ e 129,573 | .o | o 129,573 5,353 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2019. | .............. 56,208 |....14,364,478 | ....... 2431000 | ..o [ e 684,612 838,020 |..... | ... 838,020 |....... 153,408 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2018. | .........cvvvevvene 57 | oo 14,508 255.1000 270 324 |..... 324 54 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2019. | .............. 24,758 | ... 6,327,137 | ....... 251.2900 | ..o [ e 216,384 | ... | s 237,923 | ..o | e 237,923 | ......... 21,539 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co THBGLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2019. | . L12,721,764 253.3000 399,235 423812 |..... 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2019. | ...............5,298 | ...... 1,353,901 | ....... 242.9200 65,004 79,678 |..... 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2019. | ............. 64,978 |...16,605,775 | ....... 250.5200 586,751 653,176 |..... 653,176 66,425 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2019. | .............. 45,220 | ...11,556,410 | ....... 251.5000 | ..ooovveveeerreri [ s 391,605 | .ovooerennins | s 429,203 | ... | .o 429,203 | ......... 37,598 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2019. | .....ovcvvnvvcnne 723 | ... 184,885 | ... 251.4000 6,294 6,907 |..... 6,907 613 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2019. | .........ccnv... 2,708 |......... 691,947 | ....... 248.5100 26,588 30,492 |..... 30,492 3,904 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2019. | ............ 163,624 |...41,815,852 | ....... 249.2100 | ..o [ e 1,560,977 | ovvoeeevverrennens | v 1,772,292 | ..... LAT72292 211,315 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2019. | .............. 10,588 |...... 2,705,854 | ...... 2478400 | ....vvvvecrreres [ v OGRS 72 I IR 123,703 | ..... | coeooee 123,703 | ......... 16,871 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2018. | .........cceevvevne 854 |......... 218,238 | ....... 243.5600 | .....ovvvverriiens [ e R3O 1,341 | | 11,341 3,510 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFU57RNEY7. | 03/03/2016. | 02/28/2018. 374 95,633 | ....... 242.8500 3,559 5,183 | .cooi | e 5,183 | oo 1,624 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2018. | ................ 1,644 | ... 420,102 253.4600 8,647 10,791 | ooee | o 10,791 2,144 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2018. | ................ 3,736 | .. 954,713 | ....... 242.7500 35,714 52,051 |..... 52,051 | ......... 16,337 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7H6GLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2018. | .........cvvvvevnces 88 | .o 22474 | ... 251.5900 517 671 | ... 671 154 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 03/03/2016. | 02/28/2018. | . ...674,060 | ... 2422100 25,927 37,917 |..... 37917 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/16/2018. | ................ 6,648 | ... 1,698,879 | ....... 250.8900 39,354 54,384 | ... | ... 54,384 | ... 15,030 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/16/2018. | ................ 2,988 |......... 763,501 | ....... 242.8400 27,605 41,626 | ... | oo 41,626 | ... 14,021 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/16/2018. | ................ 1,240 | ......... 316,879 | ....... 2423300 | .ooooereerirenis [ i 11,345 | s i 17,790 | oo | oo 17,790 6,445 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/16/2018. | ................ 2,273 |......... 580,988 | ....... 251.3600 | ..ooooreeeerienis | e 13,005 | oo | i 17,949 || e 17,949 | ........... 4,854 003
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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
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/16/2018. | .............. 10,249 | ...... 2,619,219 | ....... 250.2100 63,133 88,190 |..... 88,190 25,057 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/16/2018. | ................ 2,571 | ... 657,091 | ....... 2504400 | ...ooooovieeniienis [ e LECK T OO IR 20,752 | oot | 21,752 6,119 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/16/2018. | .............. 27177 | ... 6,945,283 | ....... 248.9500 | ....ooovveeriiienies [ e 180,182 256,051 |..... | oo 256,051 | ......... 75,869 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/16/2018. | .........ccnc... 1485 | ... 379,619 | ... 248.8300 9,908 14114 || 14,114 | ... 4,206 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/16/2018. | .............. 14,519 | ...... 3,710,534 | ....... 248.7300 | ..ooooveeriienis [ e 97,424 | oo | i 138,926 |..... | ..o 138,926 | ......... 41,502 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/15/2019. | ...............1,153 | .........294,615 | ....... 242.7900 | ..o [ e 13,880 [ e | i 17,518 | 17,518 3,638 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/15/2019. | ......ocooeeerr.. 487 | ... 124,529 | ....... 242.7000 5,886 7437 |..... 7437 1,551 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/15/2019. | .....ovvvvnnvc 6,829 |..... 1745232 | ....... 2426800 82,563 104,320 |..... | ..... 104,320 | ......... 21,757 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/15/2019. | .....ooovvnevc 5483 |...... 1,401,299 | ....... 256.9800 36,299 37407 | oo | e 37407 | ........... 1,108 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/16/2018. 98 25,063 | ...... 243.1000 894 1,346 | .o | e 1,346 452 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/15/2019. | .............. 24,607 |..... 6,288,496 | ....... 242.1600 303,647 385,267 |..... | ... 385,267 | ......... 81,620 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/15/2019. | .....ooovvneve 5,079 |..... 1,297,979 | ....... 242.8100 | ..o [ el 61,100 | covvoeeveiieennens [ i 77,106 | ... | cooveeeee 77,106 | ......... 16,006 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/15/2019. | ......ocovnvvc 6,019 |..... 1,538,305 | ....... 253.3800 | ..ooovveerrrreris [ e 48,770 | oo [ s 51,526 | ..... | ccoveeeee 51,526 | ........... 4,756 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/15/2019. | .............. 56,428 |...14,420,655 | ....... 242.3200 | ..ooovvevrecrriiies [ e 691,803 | ..o [ i 876,839 | ... | ... 876,839 |....... 185,036 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/15/2019. | ........conc.. 20,182 | ...... 5,157,630 | ....... 253.1200 | .ovooevreeeerrennes [ e 158,628 | ...ovooveeeereeerens [ v 175,502 | ... | e 175,502 | ......... 16,874 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/15/2019. | .............. 24,343 | ... 6,221,115 | ...... 243.0100 | .ovooevreeeerrennes [ e 290,413 | v | s 366,040 |..... | ... 366,040 | ......... 75,627 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/15/2019. | .....ccvvnvvs 5870 |...... 1,500,186 | ....... 250.6400 | ..ooooveercrreries [ i 51,364 | cooooeeeereieeeis | e 59,090 |..... | .cooerene 59,090 |........... 7,726 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/15/2019. | .............. 63,682 |....16,274,605 | ....... 251.8200 529,199 598,534 | ... | ... 598,534 | ....... 69,336 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/15/2019. | .............10,486 | ...... 2,679,690 | ...... 250.1400 93,636 108,602 |..... 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/15/2019. | .......cunv.. 80,786 |....20,645,578 | ....... 250.3800 | ..oooorverrriienies [ e 714,145 825,381 | ... | .ooeee. 825,381 | ....... 111,236 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/16/2018. | .......cvvvueeennc 450 | ... 114,884 | ....... 2429700 | .ovoorrrercrirenens [ s 4,127 6,216 |..... 6,216 2,089 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/15/2019. | ......cconv. 77,025 |...19,684,591 | ....... 249.0000 | ..ooooevverrnrirenies [ e AT 2 RN R 850,335 | ... | ... 850,335 |....... 128,608 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/15/2019. | ......ccvvvnvvnes 901 | . 230,339 | ....... 248.1400 8,752 10,429 | .| e 10,429 | ... 1,677 003
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Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

Showing all Options,

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/16/2018. 93 23,885 |....... 240.4000 978 1491 | | e 1,491 513 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/16/2018. | .......ccevvvevee 305 | . 77,828 |...... 2558500 | ..ooocreeecriienins [ i 1,334 | s [ e 1,666 | ... [ v 1,666 332 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/16/2018. | ................ 2,061 |......... 526,747 | ...... 241.6500 20,261 30,726 | ..... | oo 30,726 | ......... 10,465 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/16/2018. | .........ccevve.n. 612 |......... 156,385 | ....... 243.1400 5,569 8,379 |..... 8,379 2,810 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/16/2018. | ................ 4,465 | ... 1,141,101 252.9100 23,442 31,236 | .coo. | o 31,236 | .....ccoo.. 7,794 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co THBGLXDRUGQFUS7RNEY7. | 03/22/2016. | 03/16/2018. | . ..715,956 | ....... 241.8200 27,287 41,368 |..... 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2018. | .............26,178 | ...... 6,689,942 | ....... 251.3900 ..156,877 208,563 |..... 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2018. | .......coovnv. 1,774 | ......... 453,379 | ...... 250.7800 | ...ooooveereiienins [ e 11,016 | oo | i 14,789 | .| e 14,789 3,773 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2018. | ........ccevvvceee 240 | .......... 61,409 | ... 243.5900 2,214 3218 |..... KT 1,004 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2018. | .............. 37,998 |...... 9,710,723 | ....... 250.2100 | .o [ e 243,828 330,202 |..... | ... 330,202 86,374 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THE6GLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2018. | .........ccevvvceee 293 [ .o 74915 | ... 249.3600 | ....ovvveererrirens [ e 1,975 | oo [ e 2,707 |..... 2,707 732 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THE6GLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2018. | ................ 3,808 |......... 973,119 |....... 248.7000 26,622 36,813 |..... 36,813 | ........ 10,191 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2018. | ........cevvvcvee 286 [ ..o 73,031 | ....... 243.0900 2,701 3941 ... 3941 | 1,240 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THE6GLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2019. | ....ovvvvvvvnne 208 | .. 53,103 | ....... 243.0600 2,550 3127 |..... 3,127 578 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2019. | ......cvvvnvvvn 8,645 | ... 2,209,201 | ....... 243.0400 | ..ooovvreeeerrennes [ e 106,147 [ oo [ v 130,223 | ... | oo 130,223 | ......... 24,076 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2019. | ......cvvuvvs 4883 | ... 1,247,820 | ....... 257.9200 32,109 31,646 |..... | .o 31,646 (463) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2019. | ......vevneee 16,818 |...... 4,298,110 | ....... 242.9200 | ..ooooevveeeerrennes [ e W0 T R IR 254,807 | ... | e 254,807 | ......... 47,334 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2019. | ......coooneve. 1,715 | e 438,186 | ....... 243.4500 20,722 25,326 |..... 25,326 | ........... 4,604 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2019. 1,406 359,399 | ....... 254.0100 11,676 ... 674 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2018. | ................ 1,825 | ......... 466,484 | ...... 2428800 | ..ooooeveeerireries [ v 17441 | s i 25477 |..... 25477 8,036 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2019. | .......ovnv. 82,395 |....21,056,905 | ........ 243.0200 | ..ooooevvererieinns [ e 1,012,521 | oo | s 1,242,396 |..... .. 1,242,39% | ...... 229,875 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2019. | .......ccune.. 18,910 |...... 4832542 | ... 254.0800 | ...oooevverrnrirenies | e 147484 | s | i 156,328 |..... ... 156,328 8,844 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2019. | .....vvvvvnee 11,506 |...... 2,940,512 | ....... 2429500 | ..ooovvieriienis [ e 14776 | e [ v 174,075 | ... | ..ccce. 174,075 32,299 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2019. | ....vvovvvvveerns 330 | .o 84,299 | ....... 251.2800 2,902 3221 | ... 3,221 319 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2019. | .............. 57,575 |....14,713,864 | ....... 252.5700 | ..ooooocvecriiienins [ e 479,346 | ..o | s 521,295 | ... | e 521,295 | ... 41,949 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2019. | ....vvvvvvnvv 4377 |...... 1,118,558 | ....... 250.7100 39,438 44157 | | e 44,157 | ........... 4,719 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2019. | ............. 95,656 |....24,445,952 | ....... 251.3400 | ..o [ e 839,280 | ..o | s 930,771 | e | oo 930,771 | ... 91,491 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2019. | .............24,583 | ...... 6,282,475 | ....... 249.3400 L234.548 | o | e 267,854 | L ..33,306 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2018. | . ..115,413 255.2700 2,143 2,641 |..... 2,641 498 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2018. | ................ 2,029 | ... 518,575 | ....... 243.5200 | ..o [ e 18,760 | oo | i 27,290 | .o | v 27,290 8,530 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2018. | .........ccnv.. 1,687 | ......... 431,096 |....... 253.8800 8,717 11,067 | .oee | oo 11,067 2,350 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2018. | ................ 4,500 | ... 1,162,323 | ....... 242.9200 | ..o [ i 42,995 | oo | e 62,790 | ... | .o 62,790 | ......... 19,795 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THE6GLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2018. | ................ 6,659 | ... 1,701,851 | ....... 251.8500 38,846 51,245 | .| e 51,245 | ......... 12,399 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THE6GLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2018. | .........ccevvveeee 333 | 85,227 | ....... 243.0200 3,164 4617 | oo | v 4617 | 1,453 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 04/04/2016. | 03/29/2018. | ... 406 |........ 103,701 | ....... 251.1600 2,465 3289 |..... 3,289 824 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 04/20/2016. | 04/13/2018. | .............. 26,464 | ... 6,763,096 | ...... 250.9600 | .....ovvveecrreri [ s 186,570 [ ..oovveverreriiens | e 219771 | | oo 219,771 33,201 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 04/20/2016. | 04/13/2018. | ......cvvvvveenne L7 41,503 | ....... 2489700 | .ovoorrvererrrerees [ v V2T N IR 1,553 | e | e 1,553 277 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 04/20/2016. | 04/13/2018. | .......vovvvverncee 19 | 4973 | ... 244.2700 195 251 |..... 251 56 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 04/20/2016. | 04/13/2018. | ......ccvvvuveennc 451 | ... 115,319 | ....... 2433700 | .ovoorvveeenrrenens [ v 4738 [ o [ e 6,148 | .. | et 6,148 | .......... 1,410 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 04/20/2016. | 04/13/2018. | .......cvovvvvvenne 729 | .o 186,336 | ....... 249.5000 5571 6,721 | .o [ v 6,721 | .o 1,150 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNES7. | 04/20/2016. | 04/12/2019. | . ..261,149 | ... 243.8300 ....13,356 ...14,860 | ..... 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 04/20/2016. | 04/12/2019. | ...........c.... 6,278 | ...... 1,604,452 | ....... 243.9600 | ..oooooveeerirerins [ i 81,616 | coveoeeeriecrins | e 90,726 | ..... | coveerene 90,726 | ........... 9,110 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 04/20/2016. | 04/12/2019. | ......cvvvnvvs 8,295 | ... 2,119,919 | ....... 258.6700 59,062 51,655 | .ooo | v 51,655 | ..o (7,407) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase

Mozaic Index CALL Options............ Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 04/20/2016. | 04/12/2019. | .............. 17,959 | ...... 4,589,582 | ...... 243.9000 | ...oovvvvereerriins [ v 234,005 | ..o [ i 260,280 |..... | ....... 260,280 26,275 003
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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
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 04/20/2016. | 04/12/2019. | ....ovovvnvverns 412 | 105,326 | ....... 243.6100 5432 6,057 |..... 6,057 625 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 04/20/2016. | 04/12/2019. | ....ovovnnveenn 258 | ......... 66,029 | ...... 255.1600 2,142 2,014 | ... 2,014 (128) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 04/20/2016. | 04/12/2019. | ............ 114,150 |...29,172,271 | ....... 243.9400 | ..o [ e 1,485,000 | ..o | i 1,651,189 |..... ...1,651,189 | ... 166,093 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 04/20/2016. | 04/12/2019. | .............. 22,656 |...... 5,790,031 | ....... 255.1100 | oo [ e 188,273 | .o [ i 177,109 | .o | e 177,109 | ....... (11,164) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 04/20/2016. | 04/13/2018. | .......ccccvvvcvnt 682 | ... 174,261 | ....... 244.0600 6,921 8,923 | ... 8,923 2,002 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co THBGLXDRUGQFUS7RNEY7. | 04/20/2016. | 04/12/2019. | . ..640,426 | ....... 243.8700 32,703 36,372 | ..... 36,372 3,669 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 04/20/2016. | 04/12/2019. 2,451 626,482 252.1300 23,068 22917 |..... 22,917 (151) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 04/20/2016. | 04/12/2019. | .............. 74,076 |...18,930,901 | ....... 2534900 | ..o [ e 658,537 639,051 |..... | ceceen: 639,051 |....... (19,486) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THE6GLXDRUGQFUS7RNEY7. | 04/20/2016. | 04/12/2019. | .......cconnv... 2,655 | ... 678,430 | ....... 251.4000 25,750 25,889 | ... | oo 25,889 139 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 04/20/2016. | 04/12/2019. | ............ 105,077 |....26,853,353 | ....... 2521300 | oo [ e 988,770 982,328 |..... | ... 982,328 (6,442) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THE6GLXDRUGQFUS7RNEY7. | 04/20/2016. | 04/12/2019. | ......ccovnnve 7598 |...... 1,941,668 | ....... 250.2500 | ...oovveeeenrreris [ e 77,269 | covooevveiveernens [ s 79,088 | ... | oo 79,088 | ... 1,819 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THE6GLXDRUGQFUS7RNEY7. | 04/20/2016. | 04/13/2018. | .........cceevveen. 124 | ... 31,664 | ... 256.5600 631 659 |.... 659 28 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 04/20/2016. | 04/13/2018. | .................. 633 | ... 161,892 | ....... 243.6500 6,563 8,492 | .. | v 8,492 | ... 1,929 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 04/20/2016. | 04/13/2018. | ......cccvvvvvvrenea 29 | 7416 | ... 244.2700 291 375 | ... 375 84 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 04/20/2016. | 04/13/2018. | ................ 2,952 | ... 754,423 | ....... 2549700 | ..oooooveeerrrerees [ i LGRSO IR 17,949 || v 17,949 | ... 1,418 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 04/20/2016. | 04/13/2018. | ...........c.... 5,969 |...... 1,625,335 | ....... 243.9900 60,760 78,427 | oo | oo 78,427 | ......... 17,667 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 04/20/2016. | 04/13/2018. | .............. 10,801 |...... 2,760,344 | ....... 2527700 | .ovoorereererrrerees [ v 68,695 | ooourveeriieni | e 78,277 | oo | v 78,277 | oo 9,582 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 04/20/2016. | 04/13/2018. | ................ 8,484 | ... 2,168,291 | ....... 2518400 | ..ooooereecrirenins [ i 56,931 | oo [ i 66,010 | ... | .ccoveee: 66,010 | .......... 9,079 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/04/2018. | . 252.9300 863 1472 ... 609 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/04/2018. | ..........ovvvenes 337 | s 86,101 | ....... 244.0900 2,577 4430 | o | e 4430 | . 1,853 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7H6GLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/04/2018. | ........ovvvvenncee 12 | s 3115 | ... 243.9800 94 161 | ..... 161 67 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/04/2018. | .............. 17,709 | ...... 4525712 | ....... 252.6200 | ..ooooereeenirenins [ i A5 & I TR DU 132,037 | .o | o 132,037 | ......... 54,826 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/04/2018. | .............. 54,122 |...13,831,377 | ....... 2518200 | ..oooeveeeenirenies | e 249,502 | ..o | s 428,281 | ... | ..o 428,281 | ....... 178,779 003
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Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

Showing all Options,

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/04/2018. | ..........cvvvevns 462 | ......... 117,987 | ...... 2447900 3,380 5826 |.... 5,826 2,447 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/04/2018. | .........cccevveve. 798 | ... 203,878 | ....... 2494000 | ...oooovieneiienis [ s 4348 | e [ s TA97 || s 7,497 3,149 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/04/2018. | ................ 3,730 | ......... 953,349 | ....... 249.2900 20,480 35,320 |..... 35,320 | ......... 14,840 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/03/2019. | ......vcvvnvvvcnnt 690 |........ 176,229 | ...... 244.3900 6,799 9,804 | .|t 9,804 3,005 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/03/2019. | .......covnnv. 9,242 |...... 2,361,824 | ....... 244.3800 | ...ooooveeeriienis [ e 91,216 | oo | e 131,458 | ... | ....... 131,458 | ......... 40,242 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/03/2019. | ...............8,018 | ...... 2,049,083 | ....... 259.3800 ....36,803 ..48342 | ... .11,539 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/03/2019. | .............36,989 | ...... 9,452,8% | ...... 2444200 | ..oovvvreericiees [ 364,341 | e | 525,121 [ ] 525,121 160,780 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/03/2019. | ......ccovnvvenne 198 |........... 50,573 | ...... 2448300 | ..ooooooveeneiens [ s 1912 | s | 2,754 | ... 2,754 842 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THE6GLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/04/2018. | ................ 1,586 | ........ 405,267 | ....... 2444700 | ..o [ e 11,846 20,393 |..... 20,393 8,547 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/03/2019. | .....ovovvnnve 1,200 | ......... 306,708 | ....... 255.5000 6,805 9,265 | ... | et 9,265 2,460 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/03/2019. | ............ 174,360 |...44,559,485 | ...... 2444000 | ..oooovvereecrriees [ o 1,719,191 | oo | s 2477745 | ... L2ATTTAS | L. 758,554 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/03/2019. | .............. 38,864 | ...... 9,932,099 255.5100 220,359 299,845 | ... | ....... 299,845 | ......... 79,486 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/03/2019. | ... 170 | .enn 43432 | ... 2448100 | ...oovvvecrrerees [ v 1,643 2,367 |..... 2,367 724 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/03/2019. | ............ 102,952 |....26,310,400 | ...... 254.0300 | ...oovvvvecrrii [ e 631,095 868,834 | ... | ... 868,834 | ....... 237,739 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/03/2019. | .....ovcvevuveennc 433 | .. 110,670 252.4800 2,880 4,004 | .. | e 4,004 |...... 1,124 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/03/2019. | ............ 154,286 |...39,429,215 | ....... 252.7300 | .ovvorreereriireenns [ e 1,012,113 | s | v 1,405,873 |..... ...1,405,873 393,760 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/03/2019. | ......covnvvce 2,020 |......... 516,254 | ....... 2504100 | .ovoorreeerirenens [ i 14,908 | ..oovvvereircriens | i 21,004 | ... | e 21,004 6,096 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/04/2018. | ..........cvvvvenee 135 | o 34,396 | ... 256.8200 432 M7 |..... M7 285 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/04/2018. | ...............2,760 | .........705,389 | ....... 2447700 20,232 34,871 |..... 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/04/2018. | ...........cvcc..c 209 | .o 53,287 | ....... 2454400 | ..oooevvecrrens [ s 1,468 2,530 |..... 2,530 | ..ooooeee. 1,062 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/04/2018. | ................ 5743 | ... 1,467,707 | ....... 255.7800 | ..cvoorveererirenins [ v 19,929 33,386 | ..oo. | oo 33,386 | ......... 13,457 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/04/2018. | ................ 8,749 | ... 2,235997 | ... 2442500 | ..oooereerirenis [ e 66,233 | ..o | s 113,980 | .o | e 113,980 | ......... 47,747 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/04/2018. | .............. 17,189 | ...... 4,392,793 | ....... 2534800 | ..ooooeveeerienies | e (VY ORI DU 120,027 | ... | oo 120,027 | ......... 49,553 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 05/09/2016. | 05/04/2018. | .........cccvvvevee 339 | . 86,637 | ....... 244.8300 2478 4,268 | ... | .o 4,268 | ... 1,790 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7HBGLXDRUGQFUS7RNEY7. | 06/02/2016. | 05/31/2018. | .............. 28,632 |.... 7,317,166 | ....... 2511700 | oo [ e 145,164 | ..o [ e 241482 | ... | e 241,482 96,318 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 06/02/2016. | 05/31/2018. | .............. 52,910 |...13,521,590 | ....... 250.6100 | ..ooocveecriicenies [ e 278,834 | ... | s 464,072 | ... | ....... 464,072 | ....... 185,238 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 06/02/2016. | 05/31/2018. | .......covcvveeeee 141 | 36,062 | ...... 243.5900 | ...oooooveeniienins [ s 1189 | s e 1924 || 1,924 765 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 06/02/2016. | 05/31/2018. | .........cccc... 2,583 | ... 660,101 | ....... 244.0700 20,612 34274 || s 34274 | ......... 13,662 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 06/02/2016. | 05/31/2018. | ........cc000..... 790 | .........201,961 | ....... 249.8800 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 06/02/2016. | 05/31/2018. | ...............2,377 | .........6807,374 | ....... 247.9900 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 06/02/2016. | 05/31/2019. | ...cvvvvvnnve 1,305 | ......... 333,547 | ....... 243.6600 | ....cooveeeriens [ e 13,704 | oo | i 19,340 || i 19,340 5,636 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 06/02/2016. | 05/31/2019. | .......ccvvnne 11,562 | ...... 2,954,836 | ...... 243.5700 | ..ooovvvveecrreires [ v PR T I 172,059 | ... | oo 172,059 50,193 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 06/02/2016. | 05/31/2019. | .....vevvveee 11,589 |...... 2,961,667 | ....... 258.2500 58,872 76,657 | ... | .. 76,657 | ......... 17,785 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 06/02/2016. | 05/31/2019. | .............. 48,890 |....12,494,405 | ....... 2434100 | ..o [ e 519,215 | oo [ v 733,035 |..... | .o 733,035 |....... 213,820 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 06/02/2016. | 05/31/2019. | ............ 190,437 |...48,667,972 | ....... 2434900 | ...oovvvvecrrii [ 2,014,819 | oo | e 2,844,604 | ... ....2,844,604 829,785 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 06/02/2016. | 05/31/2019. | .............. 59,308 |....15,156,867 | ....... 254.7800 362,968 485582 | ... [ ..o 485582 |...... 122,614 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 06/02/2016. | 05/31/2019. | ............ 144,170 |....36,843,998 | ....... 253.1800 | ..ooovveveercrriiis [ v 957,287 | oo [ v 1,296,696 | ..... ....1,296,696 339,409 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 06/02/2016. | 05/31/2018. | ......cvvvuveenne 196 | ..ovoeeee 50,202 | ...... 2437700 | .oovoorvverenrrerees [ v 1,595 2,652 | ... 2,652 | oo 1,057 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 06/02/2016. | 05/31/2019. | ............ 150,807 |....38,540,270 | ....... 251.8200 | ..ooooereererieenns [ e 1,073,747 | oo | i 1,465,923 | ..... ...1,465,923 392,176 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 06/02/2016. | 05/31/2018. | ................ 3,197 | .o 817,056 | ....... 243.2700 26,760 44,393 | .o | e 44393 | ........ 17,633 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 06/02/2016. | 05/31/2018. | ......ccvevevvenae 770 | oo 196,730 | ....... 256.2800 2,717 4406 | ..... | o 4406 | ... 1,689 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 06/02/2016. | 05/31/2018. | . ..597,325 | ... 243.6300 ...19,143 ...31,803 | ..... 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 06/02/2016. | 05/31/2018. | ................ 3,675 | ......... 939,145 | ....... 254.5100 | ..ooooereererirenies [ e L < T O [ 24,206 | ... | .o 24,206 | ........... 9,433 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 06/02/2016. | 05/31/2018. | .............. 10,340 |...... 2,642,455 | ....... 243.5700 | .ovoorrvererirenens [ i 84,994 | ..o | s 141167 | | e 141,167 56,173 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 06/02/2016. | 05/31/2018. | .............. 11,961 | ...... 3,056,643 252.6000 55,019 91,005 | ..... | cooveeees 91,005 35,986 003
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Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Showing all Options,

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 06/02/2016. | 05/31/2018. | ......ccovnnve 1,618 |......... 413,379 | ....... 242.6600 | .....cooveeeriienis [ e 14,024 23,233 |..... 23,233 9,209 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 06/22/2016. | 06/15/2018. | .........ccvvveves 861 | ......... 219,986 | ....... 246.0500 | ...ooocvveenriienis [ e <X A OO IR 10,220 | .o | v 10,220 2,903 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 06/22/2016. | 06/14/2019. | ....ovovvnvvenne 332 | 84,721 | ... 246.7100 3,497 4,252 | oo | 4,252 755 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 06/22/2016. | 06/15/2018. 217 55,352 | ....... 2474300 | .o [ e 1,696 2,363 |..... 2,363 667 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 06/22/2016. | 06/14/2019. | ......ccvvnevv 5702 | ... 1,457,295 | ....... 247.3400 | ..o [ e 58,506 | ..oourevecriieniis | e 70,851 | .. | e 70,851 | ......... 12,345 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 06/22/2016. | 06/14/2019. | ...............8,914 | ...... 2,278,013 | ....... 261.9100 ....44,302 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 06/22/2016. | 06/14/2019. | .............33,192 | ...... 8,482,563 | ....... 246.8200 ..348,517 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 06/22/2016. | 06/14/2019. | ............ 104,478 |...26,700,492 | ....... 246.9000 | ....coovvvenriienins [ e 1,002,844 | ... | i 1,327,339 |..... .. 1,327,339 | ....... 234,495 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 06/22/2016. | 06/14/2019. | .............. 27,500 |...... 7,027,777 | ....... 258.4000 | ...oovveveercrreris [ v LT I I 182,033 | ... | oo 182,033 | ......... 17,311 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 06/22/2016. | 06/14/2019. | .............. 97,536 |...24,926,379 | ....... 256.8300 633,011 711,685 | ... | e 711,685 | ... 78,674 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 06/22/2016. | 06/14/2019. | .............. 92,871 |...23,734,200 | ....... 255.1600 | ...oovveveercrreii [ v 656,600 | ....oovvverrrii [ v 749,396 | ... | ...... 749,396 92,796 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 06/22/2016. | 06/15/2018. | ................ 2432 | ... 621,591 | ...... 245.4500 21,404 29,929 | ... | e 29,929 8,525 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THEGLXDRUGQFUS7RNEY7. | 06/22/2016. | 06/15/2018. | ........cvvvvvvneec 58 | .o 14,779 | ...... 259.9700 195 247 | ... 247 52 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 06/22/2016. | 06/15/2018. | ........ccccevveene 376 | . 95,981 | ....... 245.2900 3,335 4665 | ..... | oo 4,665 | ........... 1,330 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 06/22/2016. | 06/15/2018. | ................ 3,734 | ... 954,202 | ....... 259.0600 | ..ooooveererrirerees [ crvrrirens 13,479 | e | v 17,243 | oo | o 17,243 3,764 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 06/22/2016. | 06/15/2018. | ................ 3,808 |......... 973,129 | ....... 247.0500 30,501 42,529 | oo | v 42,529 | ......... 12,028 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 06/22/2016. | 06/15/2018. | ................ 8,358 | ...... 2,136,070 | ....... 256.0900 | ..ooooveererinenees [ e 37,362 | oo | e 49,356 | ..o | cevrurnns 49,356 | ......... 11,994 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 06/22/2016. | 06/15/2018. | .............. 16,417 | ...... 4195544 | ... 255.1200 | .ovoooereeeniennes [ i T8ATA | oo | i 104,622 |..... | ... 104,622 26,148 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 06/22/2016. | 06/15/2018. | .............30,926 | ...... 7,903,566 | ........ 254.2800 .210,186 |..... 53,698 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 07/11/2016. | 07/06/2018. | ................ 1,726 | ......... 441,094 | ....... 2477800 | ..ovoorvveerrrenees [ v 15,741 | e | e 18,577 | oo | o 18,577 2,836 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 07/11/2016. | 07/05/2019. | ....covvevnveenas 546 | ... 139,464 | ....... 248.6100 6,068 6,386 | ... [ ceorrrienn: 6,386 318 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNES7. | 07/11/2016. | 07/06/2018. | ...........ccevvenns 517 | o 132,219 | ...... 249.2600 | .....ooovoeerriiiens | i 4,336 5,068 |..... 5,068 732 003
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Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

Showing all Options,

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 07/11/2016. | 07/05/2019. | ......covvnvvc 8,604 |..... 2,198,907 |....... 248.5800 95,852 100,839 |.... | .o 100,839 | ........... 4,987 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 07/11/2016. | 07/05/2019. | ......ccvvnvvc 9,002 |...... 2,300,434 |....... 263.5900 | ...ooooveeriienins [ i 48,518 | oo | s 42,992 | .o | o 42,992 (5,526) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 07/11/2016. | 07/05/2019. | .............. 26,506 |...... 6,773,832 | ....... 248.3800 | .....coovvverirenies [ e 297,661 | ..o | s 313,864 | ... | ... 313,864 | ........ 16,203 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 07/11/2016. | 07/05/2019. | ............ 136,171 |...34,799,925 | ....... 248.3400 | ....ooovvvvccvienns [ e 1,631,927 | oo | i 1,615,770 |..... ..1,615,770 83,843 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 07/11/2016. | 07/05/2019. | .............. 32,423 |..... 8,285,989 | ....... 259.6000 | .....coovvvervrienies [ v 214,964 | ..o | s 201,295 |..... | .o 201,295 |....... (13,669) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co THBGLXDRUGQFUS7RNEY7. | 07/11/2016. | 07/05/2019. | . ..21,832,178 | ...... 258.3500 ..767,792 LT31,447 | ... (36,345) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 07/11/2016. | 07/05/2019. | . ...27,991,364 | ....... 256.6500 ..840,091 .816,392 | ..... (23,699) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 07/11/2016. | 07/06/2018. | ................ 112 ... 284,057 | ... 248.3200 9,837 11,564 | .| 11,564 | ... 1,727 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 07/11/2016. | 07/06/2018. | ................... 574 ... 146,809 | ....... 260.8400 2,281 2,331 ... 2,331 50 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 07/11/2016. | 07/06/2018. | ................ 1,862 | ... 475,883 | ...... 248.0300 | ...oocooveeereienins [ e 16,740 | oo | i 19,731 || v 19,731 2,991 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 07/11/2016. | 07/06/2018. | ................... 450 |........ 115,030 | ....... 2594700 | ..o [ e 1,967 2,056 |..... 2,056 89 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 07/11/2016. | 07/06/2018. | ................ 4220 | ... 1,078,560 | ....... 248.0300 | ...oovvverrrrerins [ e 37,941 | oo [ i A4T718 || 44,718 6,777 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 07/11/2016. | 07/06/2018. | ................ 9,683 |...... 2474531 | ...... 257.7500 | ..o [ v 47,639 | oo [ i 51,008 |....{..coo.... 51,008 3,369 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 07/11/2016. | 07/06/2018. | .............. 19,823 |...... 5,066,037 |....... 256.4000 | ...oovvvveecrriiies [ v 106,649 | ..oovvveecrririens | e 116,321 | .o | s 116,321 | ..cooeeee. 9,672 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 07/11/2016. | 07/06/2018. | .............. 26,846 | ...... 6,860,861 | ........ 255.6100 | .oooooevrereeerirennes [ e 152,219 [ oo [ i 167,527 | .o | o 167,527 | ......... 15,308 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/20/2018. | ................ 1,627 | .oooone 415,801 | ....... 260.4100 5,825 6,966 |..... 6,966 | .......... 1,141 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/20/2018. | ................ 7,389 | ... 1,888,310 | ....... 249.3100 55,491 72,590 | ... | oo 72,590 | ........ 17,099 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7H6GLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/20/2018. | .......cooovvvvenncn 88 | .o 22,374 | ....... 249.2000 662 866 |.... 866 204 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/20/2018. | ...............1,765 | ........451,094 | ....... 258.9900 ..7,008 8517 |..... 8,517 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/20/2018. | ................ 7457 | ... 1,905,711 | ....... 2584600 | ...oooorveerireries [ i 30,723 | oo [ i 37,585 | ... | e 37,585 | .......... 6,862 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/20/2018. | .............. 11,615 |...... 2,968,304 | ....... 2574400 | ..ooooevererrrenies [ i 51,454 63,563 | ..... | ..o 63,563 | ......... 12,109 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/20/2018. | .............. 29,358 | ... 7,502,771 | ....... 256.5700 | ..ooooevverrerirenies [ e 137,983 | oo | e 172,079 | .o | e 172,079 | ......... 34,096 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/19/2019. | ......ccvvouenns 332 | 84,846 | ....... 269.7200 | ..ooocrverenirenins | s 1142 | s | e 1,042 | | 1,042 (100) 003




2’813

Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

Showing all Options,

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/19/2019. | ....vvvvvvvenne 172 | 43,859 | ...... 257.9800 | ...oooovvvvrerienins [ e 121 | s e 1189 | | e 1,189 68 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/19/2019. | ....vvvvvnncc 6,141 | ..... 1,569,397 | ....... 249.4100 60,612 69,235 | ..... 69,235 8,623 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/19/2019. | ...cvvvvvnnv 1,073 |......... 274,198 | ....... 264.7400 | ..oooocvvceienis [ v 4,893 | s [ s 4797 || 4,797 (96) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/19/2019. | ...cvvvvvnnve 7,607 |...... 1,944,012 | ....... 264.6000 | ....cooveveririenins [ e 34,992 | oo [ s 34,336 | ... | oo 34,336 (656) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/19/2019. | ............... 24,599 | ...... 6,286,574 | ....... 249.3300 | ..o [ e 243,532 | oo | s 278,500 |..... | ... 278,500 | ........ 34,968 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/20/2018. | ..................274 | .........70,098 | ....... 249.3600 2,054 2,686 |..... 2,686 632 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/19/2019. | .......cccc000.e 817 | ... ABT,757 | o 255.5600 ..4,550 4946 | ... 4,946 397 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/19/2019. | ............ 105,542 |...26,972,188 | ...... 249.3500 | ...oooovevcvienins [ e 1,043,806 | ...ocvvvereenriens | o 1,193,642 |..... .. 1,193,642 | ... 149,836 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/19/2019. | .....ovvvnvve 8,408 | ...... 2,148,848 | ....... 253.8900 | ...oovvveerrrerins [ e 67,183 | oo [ i Y23 (VIR O 74210 | ........... 7,027 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/19/2019. | .............. 24,065 |...... 6,150,120 | ....... 260.7900 | ..o [ e 135,728 | ..o [ i 139,785 | ... | e 139,785 | ........... 4,057 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/19/2019. | .....ocovvveve 5247 |..... 1,340,905 | ....... 261.1800 29,016 29,721 | oo | v 29,721 705 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/19/2019. | ............. 60,538 |...15471,135 | ....... 259.1500 | ..ooovvvveercrreiens [ v 372,310 | oo | v 390,121 | . | o 390,121 | ......... 17,811 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/19/2019. | ........cccvv. 6,510 | ...... 1,663,770 | ....... 258.4400 | ..o [ e 41536 | oo [ i 43,848 | ... | o 43,848 2,312 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/19/2019. | .............. 77,007 |...19,679,909 | ....... 257.7900 | ..o [ v 507,476 | oo | v 539,832 | ... | cuueeee 539,832 32,356 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/20/2018. | ......ccvevnveenne 174 | 44575 | ....... 267.3500 366 392 ... 392 26 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/20/2018. 36 9,208 |....... 249.0400 275 360 |..... 360 85 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/20/2018. | ................ 1,653 | ......... 422,456 | ... 2487700 | .ovoorveeeerrrerees [ v 12,828 | oo | i 16,811 | .ooee | e 16,811 3,983 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7H6GLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/20/2018. | ........ooovvvvennce 58 | oo 14,904 263.9300 160 182 |..... 182 22 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/20/2018. | ..................221 | ..........56,509 | ....... 261.7500 719 842 |..... 842 123 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/20/2018. | ................ 1,628 | ... 416,100 | ....... 249.4100 | .ovoorveeerirenis [ i 12,146 | oo | e 15,893 | .o | o 15,893 3,747 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 07/26/2016. | 07/20/2018. | ...........c.... 1,465 | ... 374,398 | ... 260.4600 5,230 6,245 | ... 6,245 | .......... 1,015 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/10/2018. | ................ 1,825 | ......... 466,351 | ....... 259.9500 | ....ovvveeeerriiiens [ o 7,701 8,328 |..... 8,328 627 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/10/2018. | ................ 1,402 |....... 358,244 | ...... 259.5700 6,070 6,601 |..... 6,601 531 003
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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
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/10/2018. | .......ccocnv. 1,101 | ......... 281,331 | ....... 248.1500 9,819 11,749 || e 11,749 | .......... 1,930 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/10/2018. | ................ 2,200 |......... 562,227 | ....... 259.1600 9,812 10,713 | | e 10,713 901 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/10/2018. | ................ 4,088 |..... 1,044,602 | ....... 248.1200 36,501 43,707 | .o | e 43,707 | .o 7,206 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/10/2018. | ..........ccc... 1,713 ... 437,887 | ... 2598300 | ..o [ e 7,299 | i | i 7,898 || e 7,898 599 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/10/2018. | ........cocnv.. 1,620 |......... 413,902 | ....... 258.2700 | ...oooocveecerienins [ v LT A O IR 8,471 |.... 8,471 794 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/10/2018. | .............11,886 | ...... 3,037,688 | ....... 257.4700 59,432 66,224 | ..... 6,792 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/10/2018. | .............13,080 | ...... 3,342,610 | ....... 256.5500 69,583 78,241 |..... 8,658 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/10/2018. | .........cccc... 1451 | ... 370,881 | ....... 248.0900 | ....ooovvereiienies [ e 12,989 | oo | i 15,547 | oo | o 15,547 2,558 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/10/2018. | .............. 37,397 |...... 9,557,262 | ...... 2555900 | ...oovvevecrriii [ v 212,043 | oo [ 240,547 | ... | coeee. 240,547 | ......... 28,504 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/10/2018. | .........ccvv. 1,294 | ......... 330,687 | ....... 256.0400 | ...oooovvveniienas [ s 7,17 8,046 |..... 8,046 929 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/10/2018. | ..........cccc.n. 346 | ........... 88,465 | ... 253.0200 2,309 2,682 |..... 2,682 373 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/10/2018. | ...........cc...... 257 [ 65,687 | ....... 248.3300 2,270 2713 |..... 2,713 443 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/09/2019. | ......ccovvvvvene 752 | o 192,120 | ....... 248.0900 8,532 9126 | .o [ oo 9,126 594 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/09/2019. | ......ccoevveeeee 208 | .. 53,164 | ....... 257.2500 [ ..oovvveecrriiens [ i 1,546 | oo [ i 1,524 | oo oo 1,524 (22) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7H6GLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/09/2019. | .......vvvuvrvennces 97 | oo 24,810 | ....... 268.9400 390 329 |..... 329 (61) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/09/2019. | ......ccvnvvvn 3,080 | .o 787,048 | ... 257.4200 22,697 22,340 |..... 22,340 (357) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/09/2019. | .........cuc.... 6,533 |...... 1,669,635 | ....... 248.0300 | ..oooooreeerirenees [ i LT T TN DY 79,549 | ..o | oo 79,549 5,201 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/09/2019. | .........oucc... 1,908 | ... 487,654 | ....... 264.0600 | ....ooocvvererirerins [ i 10,018 [ oo [ v 9,083 | .o [ oo 9,083 (935) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFU57RNEY7. | 08/15/2016. | 08/09/2019. | .............23,052 | ...... 5,891,103 |....... 263.5000 (10,586) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/09/2019. | ..........uc.. 17,260 | ...... 4,410,838 | ....... 248.0900 | ...oooevverrrienies [ e 195,895 | ..o | v 209,519 | ... | e 209,519 | ........ 13,624 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFU57RNEY7. | 08/15/2016. | 08/09/2019. 3,261 833,363 253.2700 29,316 30,077 | cooee | e 30,077 761 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/09/2019. | .........cnc.. 10,628 |...... 2,716,156 | ....... 254.8800 88,533 89,507 | ..... | .ccoueees 89,507 974 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/10/2018. | ................ 1,043 |......... 266,495 | ....... 266.6800 2,680 2,610 |..... 2,610 (70) 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/09/2019. | .......covvnv.. 2,540 | ......... 649,248 | ....... 262.9500 | ..o [ e 14125 | e | i 13,017 | | v 13,017 |..eee. (1,108) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/09/2019. | ............ 156,622 | ....40,026,306 | ....... 248.2100 | ..o [ e 1,768,262 | ..o | i 1,889,807 |..... ...1,889,807 | ....... 121,545 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/09/2019. | .............. 55,581 |....14,204,227 | ....... 2534600 | ....oooveecriienies [ e 495,225 | ... | s 507,249 |..... | .o 507,249 | ........ 12,024 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/09/2019. | .......cvvnnv.. 4,605 | ... 1,176,726 | ....... 258.6100 32,001 31,072 | | 31,072 (929) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/09/2019. | .............. 42,152 |...10,772,478 | ....... 259.7900 | ..o [ e 276,008 | ...covoocieniiiens | s 264,424 | ... | ... 264,424 |........ (11,674) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co THBGLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/09/2019. | . .11,399,714 | . 260.6000 280,131 265,951 |..... (14,180) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/09/2019. | . ...20,942,227 | ....... 257.9400 ..588,375 .576,065 | ..... (12,310) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/09/2019. | .............. 34,321 | ..... 8,771,164 | ....... 257.7500 | ..oooveeriicenies [ v Z R XL I R I 244,063 | ... | ... 244,063 |.......... (4,767) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/09/2019. | .............. 86,728 |...22,164,269 | ....... 256.6500 663,471 658,696 |.....| ... 658,696 |.......... (4,775) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/10/2018. | ........ocvvvcvns 473 | .. 120,964 | ....... 2482700 | ..oooovvvcverens [ s 4,194 5015 |.... 5,015 821 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/10/2018. | ..........ccccc... 746 | ......... 190,650 | ....... 248.1300 [ ..o [ e 6,662 | ..oveoeereiiennns | e 7972 | | s 7972 | .. 1,310 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/10/2018. 138 35,354 262.3300 492 516 |..... 516 24 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THEGLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/10/2018. | .......cvvvvvevrnnnc 45 | ... 11,577 |...... 260.8400 180 192 ... 192 12 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/10/2018. | ..........ccc... 1,340 | .......uc 342,532 | ...... 248.3100 | ...ooovveverriirns [ e 11,848 | oo [ v 14,165 | .o | oo 14,165 2,317 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 08/15/2016. | 08/10/2018. | .......cvevuvvenas 529 | .o 135171 | ....... 260.8700 2,095 2,235 | ... 2,235 140 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/31/2018. | ................ 7,504 | ... 1,917,612 | ...... 259.7700 29,189 35,666 |..... | .ot 35,666 6,477 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/31/2018. | ................ 1,244 | ........ 317,820 | ....... 259.5000 | ..vooorvererrierees [ i 4,925 6,041 |..... 6,041 | ......... 1,116 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/31/2018. | .......cvvvuvvenns 330 | . 84,225 | ....... 249.8400 2,462 3,199 |..... 3,199 737 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/31/2018. | .............10,722 | ...... 2,740,165 | ...... 258.3600 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/31/2018. | .......cooonvvnnd 919 | . 234,888 | ... 256.9600 | ...oooorveeerrierens [ i A34T | e | s 5444 || 5444 | ... 1,097 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/31/2018. | ................ 3,504 | ......... 895446 | ... 249.4800 26,769 KZ £ 1o N 34,789 8,020 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/31/2018. | ................ 3,348 | ......... 855,684 | ...... 256.5000 | ..ooooveereriienins | i 16,340 | .oooovvecrriices | i 20,531 | .o | e 20,531 | oo 4,191 003
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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
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/31/2018. | .........ocvc... 2,699 | ... 689,631 | ....... 2547000 | ..ooooveeeririenins [ e 14,842 | oo | i 18,878 | .o | o 18,878 | ........... 4,036 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/30/2019. | ....vvvvvnnv 1,697 |......... 433,780 | ....... 249.3000 | ..ooooeveeriiienins [ e 17160 | oo | i 19,502 | .o | v 19,502 2,342 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/30/2019. | ....vvevvnevee 2,263 | ... 578,245 | ....... 258.1200 | ..oooeveeeriienins [ e 15,001 | oo | i 15,933 || v 15,933 932 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/30/2019. | ....vvvvvvnvc 8,499 |..... 2,172,122 | ... 257.9700 56,776 60,389 |.... | .o 60,389 3,613 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/30/2019. | ....ovovvuvverns 451 | ......... 115,229 | ....... 249.2700 | ..ooooveceiienis [ e 4568 | ..o [ s 5188 | ... 5,188 620 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/30/2019. | ..............18,288 | ...... 4,673,740 | ....... 264.2600 | .....coovvvereicnni [ eerreeenn 87,966 | e | i 87,357 | (609) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/31/2018. | . 78,582 | ... 248.8500 2,438 3175 |..... 3,175 737 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/30/2019. | ....vvvvvnnvv 3,153 | ......... 805,765 | ....... 249.2600 | ....coovvvereienis [ e 31,939 36,300 |..... | .o 36,300 | ........... 4,361 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/30/2019. | .............. 18,993 | ... 4,853,790 | ...... 253.5900 | ..ooovveveecrriins [ v 157,450 | ..o | e 173,668 |..... | ... 173,668 | ......... 16,218 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/30/2019. | ....vvvvvvnvc 8,487 | ... 2,168,953 | ....... 256.0300 62,465 67,586 |..... | .o 67,586 5121 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/30/2019. | .............. 28,582 |...... 7,304,462 | ...... 263.3100 [ ..o [ v LT T I 145,338 | ..... | oo 145,338 712 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/30/2019. | .............. 43,261 |...11,055,891 | ....... 249.1900 | ..ooovvvvercrreris [ v 439,536 | ..oooorerecrrii [ i 499,846 | .....|....... 499,846 60,310 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/30/2019. | .............. 45,126 |...11,5632,447 | ....... 254.0300 365,973 402,638 |..... | ....... 402,638 | ....... 36,665 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/30/2019. 32,098 8,202,955 | ...... 259.0100 | ..ooovvvveecrriir [ v 203,501 | oo [ i 214,189 | ... | oo 214,189 | ....... 10,688 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNES7. | 09/02/2016. | 08/30/2019. | ......ccvneee 13,892 |...... 3,550,168 | ....... 260.6300 | ..ooooreererrierees [ i 80,989 83,861 | ... | v 83,861 2,872 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/30/2019. | ............... 29,694 | ... 7,588,525 | ... 261.7200 | .ovooevveeeerrennes [ e 163,612 [ oveeereeerieeens [ v 167,300 | ..... | .ooeene 167,300 | ........... 3,688 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/30/2019. | ......ccvneee 12,739 |...... 3,255,635 | ....... 259.0600 80,512 84,750 | ..... | oo 84,750 | ........... 4,238 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/31/2018. | .......cvouvvennc 435 | .. 1M1,117 | ... 249.3800 3,339 4344 | | 4344 | ... 1,005 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/30/2019. | . ....13,555,659 | ....... 258.6600 .342,127 ..361,555 | ..... 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/30/2019. | .............. 47,030 |...12,019,094 | ....... 257.8400 | ...oooevveerrrenies [ e 316,515 | oo | v 336,760 |..... | ... 336,760 | ......... 20,245 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/31/2018. | ......cvvvuvvenne 730 | o 186,564 | ....... 249.3100 5,628 7326 [ .o | oo 7,326 | oo 1,698 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/31/2018. | ................ 2,879 |......... 735,857 |....... 261.3700 9,963 12,000 | .o | oo 12,000 2,037 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/31/2018. | ................ 6,339 |..... 1,620,013 | ....... 260.6800 23,074 27,973 | | o 27973 | oo 4,899 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/31/2018. | .........ocvc... 2,390 |........ 610,684 | ....... 260.7100 8,674 10,519 | | v 10,519 | .o 1,845 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/31/2018. | .......ccvcvveeees 930 | .o 237,714 | ....... 260.6300 3,395 4122 | oo | 4,122 727 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 09/02/2016. | 08/31/2018. | .......covnnve 1422 ... 363,475 | ....... 2494900 | ...oooooveeriienis [ e ORI IR 14,113 || 14,113 3,261 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/28/2018. | .............. 19,259 | ...... 4,921,735 | ....... 259.0800 | ....ooovevreiienies [ e 84,353 99,609 |.... | .ot 99,609 | ........ 15,256 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/28/2018. 1,156 295,369 | ....... 259.0600 5,074 5,987 |.... 5,987 913 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/28/2018. | ..................631 | .........161,353 | ....... 248.6700 5,360 6,675 |..... 6,675 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/28/2018. | ...................821 | .........209,776 | ....... 251.2900 5,968 7371 |..... 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/28/2018. | ................ 1,744 | ........ 445786 | ....... 257.9500 8,268 9,835 | .o | s 9,835 | ... 1,567 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/28/2018. | ............c...... 901 [ . 230,270 | ....... 247.5800 8,145 10,164 | .o | oo 10,164 2,019 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/28/2018. | ................ 6,753 |..... 1,725,881 | ....... 248.2600 58,754 T3ATT | | e 73177 | ... 14,423 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/28/2018. | ................... 666 |........ 170,200 | ...... 256.3200 3516 4237 | oo | e 4,237 721 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/28/2018. | ................ 4,846 | ... 1,238,543 | ....... 253.3500 | ..ooovvverrrreiins [ e 31,017 | oo [ i 37,980 | .o | e 37,980 6,963 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/28/2018. | ................ 3,605 ... 921,358 253.3400 23,110 28,273 |..... 28,273 5,163 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/30/2019. | ....ovvvvnnvcnns 583 | . 149,112 | ....... 247.3700 6,727 TA33 [ | s 7,433 706 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/30/2019. | ......cvvnvvs 4476 | ... 1,143,866 | ....... 258.6900 30,436 30,899 | ... | oo 30,899 463 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/30/2019. | .....ccvevneee 11,568 |...... 2,956,377 | ....... 257.0800 85,142 87,810 | ... | oo 87,810 2,668 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/28/2018. | ................ 1,684 | ... 430,355 | ....... 247.9000 | ..ovoorveererrrerees [ v 14,954 | ..o | i 18,641 | .o | o 18,641 3,687 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/30/2019. | .............. 46,381 | ....11,853,044 262.9200 253,702 246,567 |..... | ... 246,567 |......... (7,135) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNES7. | 10/04/2016. | 09/30/2019. | . ..148,746 | ....... 247.4300 6,693 7,393 |..... 7,393 700 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/30/2019. | .............. 47,321 |...12,093,237 | ....... 252.9900 | ..ovoorrrerrriienies [ et 423,992 | ..o [ i 451,818 | ... | ... 451,818 | ......... 27,826 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/30/2019. | ......cvvvnvcn 3474 | ... 887,688 | ... 255.0800 28,170 PASKCIY A O 29,557 | oo 1,387 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/30/2019. | .............. 52,950 |...13,631,922 | ....... 262.6200 | ...oooevveerrrienies [ e 294,402 286,922 | ... | ... 286,922 |........ (7,480) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/30/2019. | .........cnc.... 7,788 |...... 1,990,424 | ....... 248.5400 85,362 93,671 |..... 93,671 8,309 003
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Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Showing all Options,

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/30/2019. | ......ocovvnee 19,403 | ...... 4,958,600 | ........ 253.8900 | ..ooocvieeriiienies [ e 166,671 | ..o [ v 176,389 |..... | ....... 176,389 9,718 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/30/2019. | .............. 96,204 |....24,585,841 | ....... 258.1300 | ..ooocveecrircenies [ e 672,464 686,622 | ... | ... 686,622 | ........ 14,158 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/30/2019. | ....vvvvvneve 7,788 | ... 1,990,225 | ....... 260.8500 | ...ooooveeriienins [ i LYY (IO DV 47149 | | e 47,149 (278) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/30/2019. | ....vvvvvvevc 9,256 | ...... 2,365,466 | ........ 260.9800 55,999 55,590 |..... 55,590 (409) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/28/2018. | ..........ccvvvevns 459 | ........ 117,182 | ....... 2473700 | .oooovceiienins [ e 4,196 5236 |..... 5236 | ..o 1,040 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/30/2019. | ...............4,007 | ...... 1,024,075 | ....... 257.6800 28,651 29,369 |..... 718 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/30/2019. | .............22,425 | ...... 5,731,015 |....... 257.8500 | ...ocovvvercrrrriens | errerres 158,998 | oo | e 162,721 | i 3,725 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/30/2019. | ........cvveee 18,678 |...... 4,773,265 | ....... 256.3200 | ..oooovveeririenis [ e 142,697 | oo [ v 148,135 | ... | cccoee 148,135 5438 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THEGLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/28/2018. | .........covvvvveenc 60 | oo 15,236 |........ 246.8200 563 703 | ... 703 140 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/28/2018. | ................ 6,375 | ..... 1,629,238 | ....... 260.2300 25,756 30,129 | .. | s 30,129 | ........... 4,373 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/28/2018. | .............. 10,738 |...... 2,744,239 | ...... 260.2000 | ..o [ e 43,489 50,870 |..... 50,870 | ........... 7,381 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/28/2018. | ................... 598 | ..o 152,891 | ....... 258.2600 2,776 3295 |..... 3,295 519 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THE6GLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/28/2018. | ................... 290 | ..ot 74102 | ....... 257.8700 | ..ooovvveercrrirens [ corrrvirenes 1,380 | oo [ e 1,645 | .o | o 1,645 265 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 10/04/2016. | 09/28/2018. | ..........ccccvveen. 551 | e 140,808 | ...... 247.9500 | ...oovvveecrriiiens [ o 4,876 6,081 |..... 6,081 | ..o 1,205 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2018. | .............. 16,230 |...... 4147731 | ... 259.7000 62,972 82,565 |..... 82,565 | ......... 19,593 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2018. | ....covvvevreenne 121 | 31,017 | ....... 259.0800 493 647 | ..... 647 154 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2018. | ................ 1,899 | ......... 485273 | ....... 249.1500 | .ovooovveeerrrenees [ v 14,735 | oo [ i 19,770 | oo | oo 19,770 5,035 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2018. | ................ 3,301 | .o 843,555 | ... 259.3400 | ..oooorveerirenies [ v 13170 | o v 17,258 | oo | oo 17,258 | ........... 4,088 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2018. | . ..663,725 | ....... 251.5600 23,315 |..... 23,315 5914 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2018. | ................ 5404 | ... 1,381,064 | ....... 259.5600 21,184 27,787 | cooee | e 27,787 | .o 6,603 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2018. 936 239,225 | ....... 249.0800 | ..oooorvererrierens [ i 1< (R I 9,787 [ cooe [ v 9,787 2,495 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2018. | ................ 4944 | ... 1,263,545 | ....... 249.1300 38,417 51,539 | .o | e 51,539 | ........ 13,122 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2018. | ................ 5153 |..... 1,316,778 | ....... 258.0700 22,465 29,624 |....| .. 29624 | ........... 7,159 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2018. | ......ccovvvvecene 109 |........... 27,823 | ... 256.5900 526 697 |..... 697 1 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2018. | .......covvnv.. 4,39 |...... 1,123,380 | ....... 257.3600 20,133 26,620 |..... | ..o 26,620 6,487 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2018. | ......covvnnvv 3,369 | ......... 860,897 | ....... 255.0400 | ...ooooveeeniienis [ e 18,056 | ..ooveeeriieriiens | i 24,033 | ... | oo 24,033 5,977 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2018. | .....ccovnvvenne 705 |......... 180,045 255.2900 3,713 4,940 | ... | 4,940 | ... 1,227 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2018. | .....ocovvnvve 1,529 |......... 390,698 | ....... 248.6600 | .....cooovoeririenis [ e 12,215 | e | i 16,387 | .o | o 16,387 | ........... 4,172 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2019. | ..............4,244 | ...... 1,084,627 | ...... 258.6900 27,247 29,781 |..... 2,534 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2019. | . LA17,202 248.5700 AT79 5551 |..... 5,551 772 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2019. | ...cvvvvvnnve 1,748 | ......... 446,637 | ....... 2494800 | ....ooovveeneiens [ e 17,477 20,224 | ... | . 20,224 2,747 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THE6GLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2019. | ...ccvvvvneve 5245 | ... 1,340,310 | ....... 257.7700 35,296 KICK: X2 I 38,832 3,536 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2019. | ..vvvvvvnnve 1,290 |........ 329,716 | ....... 249.5000 | ....ooovveeneienns [ e 12,889 | .o | i 14,915 || 14,915 2,026 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2019. | ............. 22,358 |...... 5713910 |....... 264.2500 | ...ovveveecrreis [ v 00 I I 111,430 | | oo 111,430 | ...oee.w. 4,333 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2019. | .............. 28,861 |...... 7,375,697 | ... 253.6700 | ...ovvevecrreies [ v 237,525 | ..o [ i 268,758 | ... | ... 268,758 | ......... 31,233 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2019. | .............. 30,867 | ...... 7,888,419 | ... 263.3500 | ...oovveveecrrii [ s 155,262 | ..o | s 162,934 | ... | oo 162,934 | .......... 7,672 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2019. | ............. 23,783 | ... 6,078,083 | ....... 249.5600 | .....covvveeerriri [ v 237,120 | oo [ i 274125 | . | oo 274125 | ......... 37,005 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2019. | .ovoovvevreenne 716 | oo 183,004 253.9900 5,800 6,554 |..... 6,554 754 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2018. 38 9,668 | ....... 249.5600 286 384 |..... 384 98 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2019. | ......ccvnv. 38,962 | ...... 9,957,180 | ....... 258.9900 | ..oooovrererrnennes [ eereenne 246,631 268,598 | ... | ... 268,598 | ......... 21,967 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2019. | .............. 88,427 |...22,598,522 | ....... 258.7700 | ..ovoorvvererriennes [ eerrenns 565,936 | ...ooooerriiiiennins | i 617,571 | ..o | o 617,571 | ........ 51,635 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2019. | . 20,062 |...... 5,127,070 |....... 260.1200 119,771 1129294 |..... 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2019. | .............. 21,007 |...... 5,368,454 | ....... 260.8800 | ....ooocvveerrriernes [ e LPVRC Y4 R I 129,297 | .o | oo 129,297 8,719 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2019. | ......cevueee 17,056 |...... 4,358,875 | ....... 2624000 | ..oooorveeerirenins [ i 90,227 | ovvoerriiinnnnins [ i 95,585 | ..... | .ccouenee 95,585 5,358 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2019. | ......coconvv... 2,830 |........ 723,127 | ....... 258.3800 | ..oooorvereriierens | i 18,449 | ..o | i 20,220 | ..o | cervrrnee 20,220 | .covvrvenee 1,771 003
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Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

Showing all Options,

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2019. | ............. 65,328 |....16,695,157 | ....... 255.0500 | ..ooocviieriiienies [ e 503,024 | ..o | s 564,252 |..... | ... 564,252 | ......... 61,228 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEQT. | 11/04/2016. | 10/31/2018. | ....ovoovvvrverrnnee T2 | o 18,444 | ....... 249.3400 554 743 | ... 743 189 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2018. | ......ccovvvvveene 700 |......... 178,884 | ...... 248.9400 5,502 7379 | oo | s 7,379 | oo 1,877 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2018. | ......ccvvvene 284 | .. 72,582 | ... 249.5400 2,153 2,889 | ... 2,889 736 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2018. | .........cccc. 6,233 |..... 1,592,824 | ....... 261.0100 22,001 28,648 | ..... 28,648 6,647 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2018. | .............17,291 | ...... 4,418,865 | ....... 260.5400 63,285 82,452 | ... 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 11/04/2016. | 10/31/2018. | . 53,407 | ....... 260.7300 754 982 |..... 982 228 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/30/2018. | .......covvvveens 830 | ......... 212,207 | ...... 248.8900 8,735 8,866 |.....| .o 8,866 131 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/30/2018. | ................ 7276 |...... 1,859,534 | ....... 261.9200 35,072 31971 | | e 31,971 (3,101) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/30/2018. | .......coccvvveeee 158 | ..o 40,422 | ....... 2489700 | ..o [ e 1,656 | oo [ e 1,681 | [ o 1,681 25 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/30/2018. | .........ccc... 1,802 | ........ 460,632 | ....... 249.4500 | ...oovvveerrerrns [ e 18,403 | oo [ v 18,620 | ... [ coovreeee 18,620 217 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/30/2018. | .........cevvcvee 325 | 83,044 | ... 263.0700 | ...oovvveerernirens [ e 1449 | e [ s 1,304 | [ 1,304 (145) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/30/2018. | .............. 11,946 | ... 3,052,984 | ... 259.7400 66,421 61,990 | .o | et 61,990 |.......... (4,431) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THE6GLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/30/2018. | .......cccevvveeee (VAN 45257 | ....... 259.6400 992 926 |..... 926 (66) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/30/2018. | ......ccvevnvvcnnd 658 | ......... 168,110 | ....... 261.2000 3,329 3,056 |..... 3,056 (273) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/30/2018. | ...........c.... 8,944 | ...... 2,285,724 | ....... 258.9500 52,322 49213 | [ e 49,213 (3,109) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/30/2018. | .............. 10,500 |...... 2,683,469 | ....... 256.8700 | ..ovoorveererrrrerees [ covrrerens (VX0 A OO DY 67,102 | .coo. | vt 67,102 (2,935) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/30/2018. | ......ccvvnenes 558 | ..o 142,485 | ....... 256.5700 3,786 3,638 |..... 3,638 (148) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/29/2019. | . ..379,231 | ....... 261.6500 8,869 |..... ..(1,815) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/29/2019. | .........ouc.... 2,815 | ... 719,501 | ....... 249.3900 35,192 32,993 | ... 32,993 (2,199) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/30/2018. | ...........c.... 1,354 | ......... 346,118 | ....... 252.2200 | ..ooooereenenirenens [ i 11,864 | ..o [ v 11,808 | .o | oo 11,808 (56) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/29/2019. | .......conc.. 10,663 |...... 2,725,052 |....... 250.8500 | ..oooorverrrrienies [ e 125,398 | ..o [ v 116,181 | .o | o 116,181 |......... (9,217) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNES7. | 12/02/2016. | 11/29/2019. | .............. 14,660 | ...... 3,746,456 | ....... 265.7100 | .oooorreeerienins | e 86,200 | ..ooovvieriinenis | e 67,968 |..... | ..o 67,968 |....... (18,232) 003
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Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

Showing all Options,

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/29/2019. | .......covvves 80,190 |....20,493,236 | ....... 251.3600 922,981 851,405 |.... | ... 851,405 |........ (71,576) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/29/2019. | ...cvvvvvneve 7,556 |...... 1,930,953 | ....... 262.2200 52,890 43,618 | ... | oo 43,618 (9,272) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/29/2019. | ............ 106,989 |...27,342,168 | ....... 260.4000 | ...ooovveecririenies [ e 817,398 689,384 |.... | ... 689,384 |..... (128,014) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/29/2019. | .............. 46,842 |...11,970,919 | ... 2611400 | .o [ e 345,693 | ..o | s 288,742 | ... | oo 288,742 |....... (56,951) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/29/2019. | ....vvvvvneve 7440 | ... 1,901,328 | ....... 261.0400 55,129 46,137 | .o | e 46,137 (8,992) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/29/2019. | .............18,660 | ...... 4,768,816 | ....... 254.0100 172,643 | ... (18,911) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/29/2019. | .............30,601 | ...... 7,820,507 | ... 259.9900 202,030 |..... 202,030 (36,661) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/29/2019. | ............ 191,973 |...49,060,622 | ....... 256.9100 | ..o [ e 721,757 | oo | i 1,513,901 |..... ..1,513901 | ... (213,856) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/30/2018. | .........ccvc... 1,363 | ..ooouene 348,451 | ....... 250.6200 | ....ovvvveerrerirns [ e 13,062 | oo | o 13128 | oo | oo 13,128 66 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/29/2019. | .............. 40,532 |...10,358,343 | ....... 259.3900 325,066 277,195 | .o | e 277,195 |....... (47,871) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/30/2018. | ................ 3,034 |..... 775,272 | ....... 250.8300 28,728 28,837 |..... 28,837 109 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/30/2018. | .........ccevvcee. 123 | e 31,549 | ....... 261.5200 611 560 |..... 560 (51) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/30/2018. | ................ 4,336 | ... 1,108,144 | ....... 261.3600 21,681 19,897 | oo | oo 19,897 |.......... (1,784) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THE6GLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/30/2018. | .......cccevvveeee 161 | e 41,071 | ....... 251.9400 | ...oovvveenrriiens [ v 1430 | oo [ s 1426 | .o | oo 1,426 4) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co 7TH6GLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/30/2018. 272 69,489 253.1600 2,260 2,232 | ... 2,232 (28) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/02/2016. | 11/30/2018. | ................ 6,827 |..... 1,744,685 | ....... 259.3600 38,913 36,443 | ..... 36,443 (2,470) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2016. | 12/28/2018. | ................ 7,706 |...... 1,969,425 263.7400 38,609 30,244 | ... | oo 30,244 |.......... (8,365) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2016. | 12/28/2018. | ................ 8,873 |...... 2,267,546 | ....... 260.4000 55,012 44,965 | ... | .o 44,965 | ....... (10,046) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. . | Annuity N/A........ Index | & Co THEGLXDRUGQFUS7RNEY7. | 12/29/2016. | 12/28/2018. | . ..230,750 | ....... 256.4600 6,052 |..... 6,052 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2016. | 12/28/2018. 11,345 2,899,433 263.7400 | ..ocvvveerreecrirens | e 56,841 | oo [ i 44525 | ... | 44525 | ........ (12,315) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2016. | 12/28/2018. | .............. 31,316 | ...... 8,003,015 |....... 260.8900 | .....ovvvvecrvirrs [ v 188,520 | ....vvvveenrriviens | e 153,023 |..... | oo 153,023 (35,497) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2016. | 12/28/2018. | ................ 1,311 | e 335,108 | ....... 264.1700 6,386 4973 | oo | 4973 |.......... (1,412) 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
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion | Hedged Items Exposure Entity end (b)
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/29/2016. | 12/28/2018. | ................ 3,366 | ......... 860,205 | ....... 261.2500 | ..o [ e 19,792 | oo | i 16,009 |.....| e 16,009 (3,782) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/29/2016. | 12/28/2018. | ................ 9,125 | ...... 2,331,862 | ....... 260.9400 | ...ooooveeeriiienis [ e SATAT | oo | s 44,420 | ..o | oo 44,420 |....... (10,327) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/29/2016. | 12/27/2019. | ...cvvvvvnnv 3,293 | ......... 841,554 | ....... 255.5200 35,004 28,452 | ..... 28,452 (6,553) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/29/2016. | 12/27/2019. | ....vvvvvnnvc 9,191 | ..... 2,348,959 | ....... 256.2200 | ...ooooveeneiienins [ e 94,764 | oo | s 76,449 | ... | ... 76,449 | ....... (18,315) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/29/2016. | 12/27/2019. | ............. 55,926 |...14,292,571 | ....... 256.2100 | ..o [ e 576,602 | ..oovvoiecniiens | s 465,417 | .o | oo 465417 |...... (111,185) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2016. | 12/27/2019. | .............28,397 | ...... 7,257,188 | ....... 263.7800 .207,016 162,226 |..... (54,790) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options.. .| Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2016. | 12/27/2019. | . ....18,870,300 262.9800 558,961 415638 |.....|......415638 |..... (143,324) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7THEGLXDRUGQFUS7RNEY7. | 12/29/2016. | 12/28/2018. | .........occcvc.ns 434 | ... 111,033 | ....... 2531800 | ..oooovevceienins [ v 4,106 3,615 |..... 3,615 (491) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THEGLXDRUGQFUS7RNEY7. | 12/29/2016. | 12/27/2019. | ............ 187,284 |...47,862,29 | ...... 255.9200 | ..ooovveeecrniiins [ o 1,955,245 | ...oooorverrennens | v 1,583,439 |..... ...1,683,439 | ... (371,806) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/29/2016. | 12/27/2019. | ............ 174,025 |...44,473,895 | ....... 261.3200 | ..o [ e 1,425,267 | oo | i 1,082,033 |..... ...1,082,033 |..... (343,234) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co THEGLXDRUGQFUS7RNEY7. | 12/29/2016. | 12/27/2019. | ............ 285,393 |....72,935,155 | ....... 260.8400 | .....ovvovecrrii [ e 2,388,743 | v | e 1,825,499 |..... ...1,825,499 | ... (563,245) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2016. | 12/28/2018. | ................ 2,241 | ......... 572,638 |....... 2554100 | ..ooovvveerreinns [ v 18,710 | oo [ v 16,121 | oo | oo 16,121 (2,589) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/29/2016. | 12/28/2018. | ..........ccc.c... 303 | 77473 | ... 256.0400 2,440 2,091 |.... 2,091 (350) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index |&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/29/2016. | 12/28/2018. | ................ 1,603 | ... 409,578 | ...... 2558900 | .....vvvverrririins [ s 13,014 | s v 11,165 | oo | oo 11,165 |.......... (1,849) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNES7. | 12/29/2016. | 12/28/2018. | ........oovnveenas 562 | ... 143,704 263.5100 2,862 2,247 |..... 2,247 (615) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2016. | 12/28/2018. | ................ 1,128 | ........ 288,241 | ....... 2534600 | ..oooooveererrenins [ i 10,501 [ coooveeereerereieee | e 9,218 | .ooes | cerrrerens 9,218 | .. (1,282) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2016. | 12/28/2018. | ................ 1478 | ......... 377,682 | ... 256.5200 | ..oooooreercrierens [ i LY 72 T ISR 9,865 | ..o | cervrerens 9,865 |.......... (1,707) 003
VAGLB Hedge - Fixed Indexed Equity/ | JPMorgan Chase
Mozaic Index CALL Options............ Annuity N/A........ Index | & Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2016. | 12/28/2018. | ..........vvvvenec 242 | ... 61,920 | ....... 253.6500 2,231 1,956 | ..o | 1,956 (275) 003
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrant ....73,355,694 |..111,182,585 | .....ccccoienn0 | e 291,122,858 |XXX] 291,122,858 | 138,777,051 0 0 0 0 XXX XXX
0149999. Total-Purchased Options-Hedging Other. ....73,355,694 |..111,182,585 | ....ccocovvrirecn0 [ iriinae 291,122,858 |XXX] 291,122,858 | 138,777,051 0 0 0 0 XXX XXX




Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND 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

€813

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear's | Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /[  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration [Number of Contracts| Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JACV. Accretion | Hedged Items Exposure Entity end (b)
0369999. Total-Purchased Options-Call Options and Warrant: ....73,355,694 |..111,182,585 | ..o [ 291,122,858 |XXX] 291,122,858 | 138,777,051 0 0 0 0 XXX XXX
0429999. Total-Purchased Options. ...73,355,694 | ..111,182,585 | ..o [ i 291,122,858 |XXX] 291,122,858 | 138,777,051 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Foreign Exch
Pay Fixed EUR Receive Float USD Curren | Merrill Lynch 3.78 USD
Currency Swap AFS Bond -- L2836*AA1..........co...... D1-1... cy Capital Sves BATYDEB6GKMZO031MB27.. | 12/04/2014. | 02/03/2024. | ......cvveorvvvreernane 43,347,500 | (1.966 EUR)| ..oovvveererreeerens | cvvereeiemneeeninnens | cevveeens 886,465 | ............ 6,538,000 |..... ..5,320,546 | ..o 21,207,500 | oo [ s [ s 577,348 | ..o 100/100.....
Pay Fixed GBP Receive Float USD Curren 3.4125 USD
Currency Swap AFS Bond -- G6750*AC6 ................ D1-1... cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 02/26/2015. | 04/29/2025. | ......ovcvvvevrecrrennne ....30,800,000 (2.84 GBP)| .eooveveerrreeirens | crverrevireeeeiiieens | cevveeens 312,566 |........... 6,120,000 |..... ..5,146,005 | ..ccoviii 4,792,000 | s [ s [ s 444511 | o 100/100.....
Pay Fixed EUR Receive Float USD Curren | HSBC Bank USA 4.407 USD
Currency Swap AFS Bond -- L8367#ADS................. D1-1... cy NA 1IE8VN30JCEQV1H4R804..... | 06/04/2015. | 06/25/2025. | ......ovvvvverrerrennne ....12,400,300 (2.62 EUR) 235,780 831,600 |.... | ... 261,856 | ..o [ e 379,500 | oo [ v [ e 180,633 | ...coovvvrn 100/100.....
Pay Fixed EUR Receive Float USD Curren | HSBC Bank USA 4.522 USD
Currency Swap AFS Bond -- L8367#AES.........c..c.... D1-1.... cy NA 1IE8VN30JCEQV1H4R804..... | 06/04/2015. | 06/25/2027. | ....covvvvvverrercrrennee ....12,400,300 (2.77 EUR) 232,252 831,600 |..... | ... 184,802 | ..oooevenes | 379,500 | oo [ v [ e 200,790 | ..o 100/100.....
Pay Fixed GBP Receive Float USD Curren | JPMorgan Chase 3.89USD
Currency Swap AFS Bond -- G2956@AP............... D1-1... cy &Co 7THBGLXDRUGQFUS7RNEY7. | 06/25/2015. | 09/23/2025. | .....cvvvevrerrriirnanes ....15,750,000 (343 GBP)| .eovvvveererrerirees | overeerirereiiiens | ceveeenns 167,092 | ........... 3,410,000 |..... 2,916,691 | i ....2,396,000 232,736 100/100.....
Pay Fixed CHF Receive Float USD Curren 3.545 USD
Currency Swap AFS Bond -- Q1297#AH1................ D1-1... cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 09/11/2015. | 10/08/2023. | ......ovvvvvvrrecrreenne ....49,129,990 (0.755 CHF)| cvvvoovrverircreens | cevvierennerieennens | weveee 1,364,599 | ............ 2,024,985 |..... | ... 991,129 | oo [ e 794,406 | ..o [ v [ e 639,285 | ... 100/100.....
Pay Fixed GBP Receive Float USD Curren | JPMorgan Chase 3.3725 USD
Currency Swap AFS Bond -- GO369@AXA4............... D1-1..... cy &Co 7THEGLXDRUGQFUS7RNEY7. | 01/28/2016. | 04/27/2026. | .......oovcoevvvvieranee ....28,784,000 (VK €1=12) T DRI DY 169,103 | ............ 4,104,000 |..... 002,529,527 | e 4,104,000 [ oo [ | s 439511 | 100/100.....
Pay Fixed GBP Receive Float USD Curren 3.66 USD
Currency Swap AFS Bond -- 78467KB#3................. D1-1..... cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 03/08/2016. | 06/06/2026. | .........covvvvrenrvreenee ....48,178,000 (3.05 GBP) 255,000 |.......... 6,222,000 |..... 4,182,456 | .o 106,222,000 | oo [ s [ s 739,953 | ..o 100/100.....
Pay Fixed GBP Receive Float USD Curren 3.4625 USD
Currency Swap AFS Bond -- G4622#AL3. .|D 11 cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 07/21/2016. | 09/14/2031. | .. ....17,141,800 (2.54 GBP) ...1,099,800 |..... ....1,099,800 328,751 100/100.....
Pay Fixed GBP Receive Float USD Curren 3.387 USD
Currency Swap AFS Bond -- G2479@AC3............... D1-1..... cy BNP Paribas........ ROMUWSFPUBMPRO8K5P83 | 08/12/2016. | 11/14/2026. | ......ovcvvvverrerrennne ....29,831,000 (2.28 GBP)| ..o | ceeereriiereeiineens | cevveeian 47,426 | ............ 1,449,000 |..... 21,022,861 | oo 1,449,000 [ oo [ | e 468,753 | ...covvv 100/100.....
Pay Fixed EUR Receive Float USD Curren 3.143 USD
Currency Swap AFS Bond -- 92927KB@0................ D1-1..... cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 09/27/2016. | 11/15/2026. | ......ovcvvvvrrreenee ....16,218,250 (12 EUR)| oo | e | e 41751 | s 968,600 |..... | ....... 490,313 | oo | e 968,600 | ..voooouveereenns | cevverrnseniinnns | e 254,883 |...ccooouvreenn. 100/100.....
Pay Fixed GBP Receive Float USD Curren 3.2225 USD
Currency Swap AFS Bond = TBD......cccouerrererrircnens D 1-1.... cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 11/01/2016. | 02/20/2027. | ....cvvvvvererrrrnene ...10,994,400 (2.52 GBP) (111,600) | ... | cevene (658,571) [ covvevnverrrernens | e (111,600) [ oo | cevrverinernnnnes | e 175,094 | .o 100/100.....
0879999. Total-Swaps-Hedging Effective-Foreign Exchange. 0 0] 3,712,125 .33,487,985 |XXX| ..22,761,861 0 ]..23,680,706 | ....ccocereee0 [0 [ s 4,682,247 XXX XXX
0909999. Total-Swaps-Hedging Effective. 0 0 3,712,125 .33,487,985 |XXX| ..22,761,861 .0 |..23,680,706 ...4,682,247 XXX XXX
1179999. Total-Swaps-Foreign Exchange. 0 0] 3,712,125 .33,487,985 |XXX| ..22,761,861 .0 1..23,680,706 | ...ccococeeee0 [0 [ s 4,682,247 XXX XXX
1209999. Total-Swaps. 0 0] 3,712,125 .33,487,985 |XXX| ..22,761,861 0 ]..23,680,706 | ...ccocoereee0 [0 [ s 4,682,247 XXX XXX
1399999. Total-Hedging Effective 0 0] 3,712,125 |. .33,487,985 |XXX|..22,761,861 | ... .0 1..23,680,706 | ...ccococeree0 o0 [ s 4,682,247 XXX XXX
1409999. Total-Hedging Other. ....73,355,694 |..111,182,585 | .....ccccoien0 | e 291,122,858 |XXX] 291,122,858 | 138,777,051 0 0 XXX XXX
1449999. TOTAL ....73,355,694 |..111,182,585 |....3,712,125 | ....... 324,610,843 [XXX| 313,884,718 | 138,777,051 |..23,680,706 | ......ccccoccec0 | oiriiiercn0 | 4,682,247 XXX XXX
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Annual Statement for the year 2016 of the NATIONWIDE LlFE AND 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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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

© |o|N|o (o~ w =

HEDGES THE CURRENCY RISK OF A LIABILITY
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Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative Hedge
Indicate Prior Year(s) | Current Year Effectiveness
Exercise, Strike Price, | Initial Cost of | Initial Cost of | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of ltem(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Number of |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d | Increase Change in | (Amorization) /| Termination | Value of | Termination-| Termination
Description for Income Generation or Replicated | Identifier (a) or Central Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease) | B./A.C.V. Accretion | Recognized | Hedged ltem | Deferred (b)
Purchased Options - Hedging Other - Call Options and Warrants
S&P500 Index CALL Spread (SPX) | VAGLB Hedge - Indexed Universal Equity/In
Options Life N/A.........| dex Wells Fargo & Co  KB1H1DSPRFMYMCUFXT| 01/20/2015. | 01/15/2016. | 01/15/2016. | Expiration. ,226 | 10,680,711 | .1,992.6700 | ....... 565,143 565,143 ....245,686 (565,143) 003
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/In | JPMorgan Chase
Rainbow Options Life N/A.........| dex &Co TH6GLXDRUGQFUS57RNE| 01/20/2015. | 01/15/2016. | 01/15/2016. | Exercise... | 27,045,619 | .27,045,619 | .1,992.6700 | ..... 1,547,009 | .ooovvvvvvvvcererrncens | e 1,973,355 | ..ooovvvevercreririnnns 547,009 || (729,495) | s [ v .....426,345 003
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/In | Barclays Bank
Rainbow Options Life N/A......... | dex PLC G5GSEF7VJP5I70UK5573) 02/18/2015. | 02/12/2016. | 02/12/2016. | Expiration. [ 47,582,116 | 47,582,116 | .2,096.9900 | ... 2,138,816 ...2,138,816 21,926,972 | e | ..(2,138,816) 003,
S&P500 Index CALL Spread (SPX) | VAGLB Hedge - Indexed Universal Equity/In | Morgan Stanley &
Options Life N/A.........| dex Co Intl Ltd 17331LVCZKQKX5T7XV54| 02/18/2015. | 02/12/2016. | 02/12/2016. | Expiration. | ........ 5852 | .11,961,832 | .2,096.9900 | ....... 576,183 [ ...oocvvvvvvveveumnines [ wovmmmmemmmmssssmsannns | sossmsssssssssssmnannns | eeveseeens 576,163 c0eriB80,655 | oo | e | o (576,163) 003
S&P500 Index CALL Spread (SPX) | VAGLB Hedge - Indexed Universal Equity/In
Options Life N/A......... | dex Wells Fargo & Co  KB1H1DSPRFMYMCUFXT| 03/17/2015. | 03/15/2016. | 03/15/2016. | Expiration. | ..... 11,858 | 24,237,981 | .2,053.4000 | ..... 1,264,112 ...1,264,112 wBT9TTE | s | ceerrireriieeienees .(1,264,112) 003
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/In | JPMorgan Chase
Rainbow Options Life N/A.........| dex &Co 7HB6GLXDRUGQFUS57RNE| 03/17/2015. | 03/15/2016. | 03/15/2016. | Exercise... | 21,464,938 | .21,464,938 | .2,053.4000 | ..... 1,155,458 1,155,458 ...519,924 .(1,120,657) 003
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/In
Rainbow Options Life N/A......... | dex UBSAG............. BFM8T61CT2L1QCEMIK5( 04/15/2015. | 04/15/2016. | 04/15/2016. | Expiration. | 22,898,860 | .22,898,860 | .2,106.6300 | ... 1,025,272 ...1,025,272 100862,030 | i | s ..(1,025,272) 003
S&P500 Index CALL Spread (SPX) | VAGLB Hedge - Indexed Universal Equity/In
Options Life N/A.........| dex UBS AG...... BFM8T61CT2L1QCEMIK5( 04/16/2015. | 04/15/2016. | 04/15/2016. | Expiration. | ........ 4,447 | ..9,160,570 | .2,106.6300 | ........ LT TVT0T N TS O IO 441,008 2291163 | i [ e | (441,008) 003
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/In | JPMorgan Chase
Rainbow Options Life N/A.........| dex &Co TH6GLXDRUGQFUS57RNE| 05/18/2015. | 05/13/2016. | 05/13/2016. | Expiration. | 25,268,685 | .25,268,685 | .2,122.7300 | ... 1,160,591 ....1,160,591 1,065,001 [ e [ e ..(1,160,591) 003
S&P500 Index CALL Spread (SPX) | VAGLB Hedge - Indexed Universal Equity/In
Options Life N/A.........| dex Wells Fargo & Co  KB1H1DSPRFMYMCUFXT| 05/18/2015. | 05/13/2016. | 05/13/2016. | Expiration. | ........ 5,133 | .10,571,616 | .2,122.7300 526,902 526,902 348,164 | i | e | (526,902) 003
S&P500 Index CALL Spread (SPX) | VAGLB Hedge - Indexed Universal Equity/In | Bank of America
Options Life N/A.........| dex Corp B4TYDEB6GKMZ0031MBY 06/16/2015. | 06/15/2016. | 06/15/2016. | Expiration. 6,116 | .12,596,917 | .2,084.4300 | ........ (OIS 61T [N IS IR I 635,368 1000258,232 | o [ v | o (635,368) 003
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/In | Citigroup Fin
Rainbow Options Life N/A.........| dex Products Inc MBNUM2BPBDO7JBLYG3| 06/16/2015. | 06/15/2016. | 06/15/2016. | Expiration. | 29,119,949 | .29,119,949 | .2,084.4300 | ... 1,450,173 ...1,450,173 0 BB4,428 | o [ i .(1,450,173) 003
Morgan Stanley &
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/In | Co International
Rainbow Options Life N/A.........| dex Ltd 4PQUHN3JPFGFNF3BB65| 07/16/2015. | 07/15/2016. | 07/15/2016. | Expiration. | 20,751,752 | .20,751,752 | .2,107.4000 | ........ (1o 4k 4 I OIS OIS IV I 997,329 eeiT4B,085 | oo [ v | o (997,329) 003
S&P500 Index CALL Spread (SPX) | VAGLB Hedge - Indexed Universal Equity/In
Options Life N/A.........| dex BNP Paribas........ ROMUWSFPU8MPROBK5F| 08/18/2015. | 08/15/2016. | 08/15/2016. | Exercise... | ........ 5300 | .11,124,273 | .2,091.5400 532,347 522,648 532,347 .....185,953 (9,699) 003
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/In
Rainbow Options Life N/A.........| dex Wells Fargo & Co  KB1H1DSPRFMYMCUFXT| 08/18/2015. | 08/15/2016. | 08/15/2016. | Expiration. | 25,067,377 | .25,067,377 | .2,091.5400 | ..... 1,194,962 1,194,962 ...582,937 ..(1,194,962) 003
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/In
Rainbow Options Life N/A.........| dex Societe Generale. O2RNE8IBXP4R0TD8PU4| 09/16/2015. | 09/15/2016. | 09/15/2016. | Exercise... | 30,494,463 | .30,494,463 | .1,978.0900 | ..... 1,497,278 | oo | e 1,250,708 | ...ooovvevevvvererenens ...1,497,278 (282,3TT) [ i | v [ (246,570) 003
Morgan Stanley &
S&P500 Index CALL Spread (SPX) | VAGLB Hedge - Indexed Universal Equity/In | Co International
Options Life N/A.........| dex Ltd 4PQUHN3JPFGFNF3BB65| 10/19/2015. | 07/15/2016. | 07/15/2016. | Exercise... | ........ 4,004 | ..8,403,395 | .2,107.4000 | ........ 242,269 | oo | i 217,566 | s | i 242,269 8,909 [ ..ooovevueueveuenenes [ wevemmnensmmneieniannns | s (24,703) 003
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/In | Citigroup Fin
Rainbow Options Life N/A.........| dex Products Inc MBNUM2BPBDO7JBLYG3| 10/16/2015. | 10/14/2016. | 10/14/2016. | Exercise... | 29,982,286 | .29,982,286 | .2,023.8600 | ..... 1,238,268 | ...ooovvevcvevcvcrinnns | e 604,233 | ..o ....1,238,268 2 (136,611) [ oo [ s [ (634,035) 003
S&P500 Index CALL Spread (SPX) | VAGLB Hedge - Indexed Universal Equity/In
Options Life N/A.........| dex Wells Fargo & Co  KB1H1DSPRFMYMCUFXT| 10/16/2015. | 10/14/2016. | 10/14/2016. | Exercise... 181 | 115,570,152 | .2,023.8600 | ........ 716,655 ....183,581 716,655 (32,605) [ .ecervvvevermmnnns | crvenmmisnrenreriinins | v 66,926 003
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/In | Goldman Sachs
Rainbow Options Life N/A......... | dex Group FORBUP27PHTHYVLBNG{ 11/17/2015. | 11/15/2016. | 11/15/2016. | Exercise... | 28,207,161 | .28,207,161 | .2,023.0400 | ..... 1,429,539 | oo | e 568,493 | ..o ...1,429,539 190,399 | i [ e | (861,046) 003
Morgan Stanley &
S&P500 Index CALL Spread (SPX) | VAGLB Hedge - Indexed Universal Equity/In | Co International
Options Life N/A.........| dex Ltd 4PQUHN3JPFGFNF3BB65| 11/17/2015. | 11/15/2016. | 11/15/2016. | Exercise... 15,555,104 | .2,023.0400 | ....... 792,186 | ..ooovvvvvvereviviinnns | oo 1,128,824 792,186 336,639 003
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Annual Statement for the year 2016 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative Hedge
Indicate Prior Year(s) | Current Year Effectiveness
Exercise, Strike Price, | Initial Cost of | Initial Cost of | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of ltem(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Number of |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d | Increase Change in | (Amorization) /| Termination | Value of | Termination-| Termination
Description for Income Generation or Replicated | Identifier (a) or Central Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease) | B.A.C.V. Accretion | Recognized | Hedged Item| Deferred (b)
Equity Basket Options CALL - VAGLB Hedge - Indexed Universal Equity/In | Citigroup Fin
Rainbow Options Life N/A.........| dex Products Inc MBNUM2BPBDO7JBLYG3| 12/16/2015. | 12/15/2016. | 12/15/2016. | Exercise... | 31,932,515 | .31,932,515 | .2,043.4100 | .... 1,443,350 | ooovvvvevevevcverinns | e 457153 | oo ....1,443,350 20230,900 | oo | e | o (986,197) 003
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrants 22570199 | oo 0. 7,541,362 | .o 0. 22,570,199 KX)| ..8,375,778 | ................ (0 I 0 | (15,028,837) ) XXX
0149999. Total-Purchased Options-Hedging Other. ..22,570,199 | o) 0 .. 7,541,362 | oo 0 ... 22,570,199 KX)| ..8,375,778 | ...ccooovuuuuus (] 0 | (15,028,837) ) XXX
0369999. Total-Purchased Options-Call Options and Warrant; ..22,570,199 | v 0 [ . 7,541,362 | oo 0 [ . 22,570,199 KX)| ..8,375,778 | .covvrrnrid (O 0 | (15,028,837) ) XXX
0429999. Total-Purchased Options. ..22,570,199 | o) 0 ...7.541,362 | ..o 0 .. 22,570,199 KX)| ..8,375,778 | ................. (O 0 | (15,028,837) .0 XXX
1409999. Total-Hedging Other. ...22,570,199 7,541,362 | 0| L 22,570,199 KXX)| ...8,375,778 (15,028,837) 0 XXX
1449999. TOTAL ..22,570,199 | o0 | s 7,541,362 0 2,570,199 KX)| ...8,375,778 (15,028,837) 0 XXX

Code

Description of Hedged Risk(s)

Rebalances portfolio duration

Manages cash flow risk

Hedges the equity risk of a liability

Hedges the interest rate risk of an asset

Hedges the interest rate risk of a liability

Hedges the credit risk of an asset

Replication income generation

Hedges the currency risk of an asset

© [ |~ o [0 [~ [ |~

Hedges the currency risk of a liability
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SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

0c3

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception
Ticker Number of Notional Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol Contracts Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price]  Fair Value | Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point
Long Futures
Hedging Other
VAGLB Hedge - Indexed Equity /
0000ESH7{ ...........630 | ..... 31,500 | S&P 500 MINI Futures Contract.. | Universal Life Index | 03/15/2017. . SNZ20JLFK8MNNCLQOF{ 12/15/2016. | ....... 2,233.7810 | ....... 2,236.2000 | ..... (275,354) | coeoveveeievens | eeerererinrireriens | eeererienieneenens | ceeveeeeieneennns | e 76,199 | ........ 76,199 |....3,033,018
VAGLB Hedge - Fixed Indexed Equity /
0000ESH7 | ......... 2,409 | ...120,450 | S&P 500 MINI Futures Contract.. | Annuity N/A......... Index |03/15/2017. | CME........ccocoovvvevenne SNZ20JLFK8MNNCLQOF?| 12/15/2016. | ....... 2,236.3339 | ....... 2,236.2000 | ..(1,109,368) [ ....vvveverernrne [ rerrrrrmirerenns [ ererenirrirenenns [ e | e (16,125)| ....... (16,125) | ..11,597,682 | .............. 001 | coverrenas 50
MSCI EAFE MINI INDEX Futures| VAGLB Hedge - Fixed Indexed Equity /
0000MFH7( ............ 746 | ... 37,300 | Contract Annuity N/A......... Index | 03/15/2017. | ICE......cccovvrernunnee 5493004R83R1LVX2IL36.. | 12/15/2016. | ....... 1,681.1206 | ....... 1,675.6000 | ...... 189,379 | oo | v | e | e | s (205,917)| ..... (205,917)1....3,133,200 | .............. 001 | wovverrnns 50
NASDAQ 100 MINI Futures VAGLB Hedge - Indexed Equity /
0000NQHT7 | .....vvvevne 31 [ 620 | Contract Universal Life N/A......... Index |03/15/2017. | CME.......cccoovvvevenne SNZ20JLFK8MNNCLQOF?| 12/15/2016. | ....... 4,847.9591 | ....... 4,864.0000 | ....... (B4,512) [ oo [ e e [ [ e 9,945 | ......... 9,945 | ... 111,600 | ...cvvnene 001 | v 20
Dow Jones Industrial Average | VAGLB Hedge - Indexed Equity /
0000DMHT| .............. 30 | ... 15,000 | Mini Futures Contract Universal Life N/A......... Index | 03/15/2017. | CBT...c.cooevvrerirvrnee 549300EX04Q2QBFQTQ27| 12/15/2016. | .......... 194.6588 | .......... 197.2000 | ......... (5,732) | cvovererevivvienns | eervervreenireiiens | eeveresisnireninns | eeeveriesisnienens | e 38,118 | ........ 38,118 | ... 115,500 | ..cvvvrenee 001 | oo 500
................................................................................................... 0
12829999. Total-Long Futures-Hedging Other..........cccoviiiniiniiiinnniins .(1,235,588) | .ovoovriennn0 |0 [0 | 0 | (97,780) | ....... (97,780) | ..17,991,000 XXX XXX
1329999. Total-Long FULUES. ..o (1,235,588) | ..ovvvrinienn0 | 0 | 0 | 0 (97,780) | ....... (97,780) | ..17,991,000 XXX XXX
1409999. Total-Hedging Other.........ccoviiiriiniiiiiiniiinniins .(1,235,588) | .ovoovriennn0 |0 [0 | 0 (97,780) | ....... (97,780) | ..17,991,000 XXX XXX
1449999. TOTAL.... .(1,235,588) | ...oovvevienn0 | v | 0 | 0| (97,780) | ....... (97,780) | ..17,991,000 XXX XXX
Beginning | Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
Bank of America .12,412,400 |...5,578,600 |..17,991,000
TOEAI NEE CASN DEPOSIES. ... verestserete ettt er st h 8k f b8 £EE SRR £ R E bS8 eEE e EeEE e EfeEbeEEeEfeEEoEEeEfHEE £ EE oL EHEE L EoEE R EEESEE R EEEEEEE 4L E S8 EEoEEEEE£EEoEE LR EE b E L EHEE £ EE oL b oEE£Ef oL E o EE £ EE S E L EeEE 1R eEEeEEneEbe feLEaLEfeeEoeE e foEE R L b oEE£Ef b £EEEE L EEfeEE R R bbb .12,412,400 |...5,578,600 |..17,991,000
(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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SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19 20
16 17 18 Hedge
Schedule / Type(s) Date of Indicate Exercise, | Cumulative Variation Gain (Loss) Gain (Loss) Used to Effectiveness at
Number of Description of Item(s) Hedged, Used for Exhibit of Risk(s) Maturity or Trade Transaction Termination Termination Expiration, Maturity Margin at Recognized in Adjust Basis of Inception and at Value of One (1)
[Ticker Symbo|  Contracts Notional Amount Description Income G jon or Replicated Identifier (a) Expiration Exchange Date Price Date Price or Sale Terminati Current Year Hedged Item Deferred Termination (b) Point
Long Futures
Hedging Other
Dow Jones Industrial Average Mini VAGLB Hedge - Indexed Universal
216,000 |Futures Contract Life N/A....cccc.... Equity / Index... | 03/15/2016. | CBT.........c.ccoocuc 549300EX04Q2QBFQTQ27 12/15/2015 166.0370 |03/15/2016] .......... 166.4908 | Sale. 98,003 98,003 001 500
Dow Jones Industrial Average Mini VAGLB Hedge - Indexed Universal
217,000 |Futures Contract Life N/A....ccce Equity / Index... | 06/15/2016. | CBT...........cccoouue. 549300EX04Q2QBFQTQ2703/15/2016 173.8296 |06/15/2016] .......... 178.0400 |Sale. 913,642 913,642 001 500
Dow Jones Industrial Average Mini VAGLB Hedge - Indexed Universal
AAAAAAAAAAAAAA 83,000 |Futures Contract Life N/A............ | Equity / Index... | 09/15/2016. | CBT..................... 549300EX04Q2QBFQTQ2706/15/2016 179.9911 {09/15/2016| ..........183.0358 |Sale. 252,707 252,707 001 500
Dow Jones Industrial Average Mini VAGLB Hedge - Indexed Universal
.............. 13,500 | Futures Contract Life N/A............ | Equity / Index... | 12/15/2016. | CBT..................... 549300EX04Q2QBFQTQ2709/15/2016 183.2476 (12/15/2016] ..........198.6884 | Sale. 208,450 208,450 001 500
Dow Jones Industrial Average Mini VAGLB Hedge - Indexed Universal
Futures Contract Life Equity / Index... | 12/15/2016. . 549300EX04Q2QBFQTQ2709/15/2016 .......... 194.5600 (12/15/2016] .......... 196.5403 | Sale. 26,735 26,735 001 500
VAGLB Hedge - Indexed Universal
0000ESHG | ........... 675 | oo 33,750 | S&P 500 MINI Futures Contract......... Life N/A........... Equity / Index... | 03/15/2016. | CME..................... SNZ20JLFK8MNNCLQOF{12/15/2015] .......1,953.9848 |03/15/2016] ....... 1,956.5585 | Sale. 86,860 86,860 001 50
VAGLB Hedge - Indexed Universal
0000ESH6 | ........ 4785 | ............ 239,250 | S&P 500 MINI Futures Contract......... Life N/A............ Equity / Index... | 03/15/2016. | CME..................... SNZ20JLFK8MNNCLQOF{12/15/2015] .......1,953.0683 |03/15/2016] ....... 1,917.3200 | Sale. (8,552,789) (8,552,789) 001 50
VAGLB Hedge - Fixed Indexed
0000ESM6| ........... 789 | oo 39,450 | S&P 500 MINI Futures Contract......... Annuity |\/Z Equity / Index... | 06/15/2016. | CME...........c..c..... SNZ20JLFK8MNNCLQOF{03/15/2016] .......2,020.0051 |06/15/2016| ....... 2,106.7388 |Sale. 3,421,642 3,421,642 001 50
VAGLB Hedge - Indexed Universal
0000ESMS| ........ 4841 | .o 242,050 | S&P 500 MINI Futures Contract......... Life N/A............ Equity / Index... | 06/15/2016. | CME..................... SNZ20JLFK8MNNCLQOF{03/15/2016] .......2,029.3088 |06/15/2016] ....... 2,083.8577 [Sale........ccoovuvernee | v 13,203,566 | ......... 13,203,566 001 50
VAGLB Hedge - Fixed Indexed
0000ESUB | ........... 799 | oo 39,950 | S&P 500 MINI Futures Contract......... Annuity N/A...cocenen. Equity / Index... | 09/15/2016. | CME............cccoo.... SNZ20JLFK8MNNCLQOF{06/15/2016] .......2,112.0946 {09/15/2016| ....... 2,171.5653 | Sale. 2,375,854 2,375,854 001 50
VAGLB Hedge - Indexed Universal
0000ESUB | ........ 5,507 | .ovveeene 275,350 | S&P 500 MINI Futures Contract......... Life N/A............ Equity / Index... | 09/15/2016. | CME..................... SNZ20JLFK8MNNCLQOF{06/15/2016] .......2,112.1799 |09/15/2016] ....... 2,138.1861 [Sale........ccocvuveries | v 7,160,799 | ........... 7,160,799 001 50
VAGLB Hedge - Fixed Indexed
0000ESZ6 | ........... 120 | s 6,000 | S&P 500 MINI Futures Contract......... Annuity N/A...couenen. Equity / Index... | 12/15/2016. | CME............cccoocuue SNZ20JLFK8MNNCLQOF{09/15/2016] .......2,162.7868 |12/15/2016 2,581.4594 |Sale. 2,512,035 2,512,035 001 50
VAGLB Hedge - Fixed Indexed
0000ESZ6 | ........ 1,207 | oo 60,350 | S&P 500 MINI Futures Contract......... Annuity N/A............ Equity / Index... | 12/15/2016. | CME..................... SNZ20JLFK8MNNCLQOF{09/15/2016] .......2,163.2676 |12/15/2016 2,234.0125 |Sale........ccooveverens | i 4,269,450 | .......... 4,269,450 001 50
VAGLB Hedge - Fixed Indexed
0000ESH7 | ........ 1,207 | oo 60,350 | S&P 500 MINI Futures Contract......... Annuity N/A....cccc.... Equity / Index... | 12/15/2016. | CME.............ccc..... SNZ20JLFK8MNNCLQOF{09/15/2016] .......2,231.5000 (12/15/2016 2,234.5629 |Sale. 184,845 184,845 001 50
VAGLB Hedge - Fixed Indexed
0000ESH7 | . S&P 500 MINI Futures Contract......... | Annuity Equity / Index... | 12/15/2016. . SNZ20JLFK8MNNCLQOF{09/15/2016] .......2,234.0167 [12/15/2016] ....... 2,241.3079 |Sale. 440,024 440,024 001 50
MSCI EAFE MINI INDEX Futures VAGLB Hedge - Fixed Indexed
0000MFHG| ........ 1,239 | oo 61,950 | Contract Annuity N/A....cccc.... Equity / Index... | 03/15/2016. | ICE............ccccouuuue 5493004R83R1LVX2IL36.. | 12/15/2015] .......1,639.7681 |03/15/2016| ....... 1,580.4488 | Sale......cccooooervencs | v (3,674,834) (3,674,834) 001 50
MSCI EAFE MINI INDEX Futures VAGLB Hedge - Fixed Indexed
0000MFM® ........ 1,346 | .............. 67,300 | Contract Annuity N/A............ Equity / Index... | 06/15/2016. | ICE.............c........ 5493004R83R1LVX2IL36.. |03/15/2016] .......1,621.5917 |06/15/2016] ....... 1,664.2830 | Sale. 2,873,123 2,873,123 001 50
MSCI EAFE MINI INDEX Futures VAGLB Hedge - Fixed Indexed
AAAAAAAAAAAAAA 89,600 | Contract Annuity N/A............ | Equity / Index... | 09/15/2016. | ICE...................... 5493004R83R1LVX2IL36.. |06/15/2016| .......1,662.8948 |09/15/2016] .......1,670.6940 |Sale. 698,814 698,814 001 50
MSCI EAFE MINI INDEX Futures VAGLB Hedge - Fixed Indexed
.............. 15,400 | Contract Annuity N/A............ | Equity / Index... | 12/15/2016. | ICE...................... 5493004R83R1LVX2IL36.. |09/15/2016| .......1,707.4690 |12/15/2016] .......1,563.4690 |Sale. (2,217,601) (2,217,601) 001 50
MSCI EAFE MINI INDEX Futures VAGLB Hedge - Fixed Indexed
AAAAAAAAAAAAAA 15,400 | Contract Annuity N/A............ | Equity / Index... | 12/15/2016. | ICE...................... 5493004R83R1LVX2IL36.. |09/15/2016| .......1,681.1000 |12/15/2016] .......1,678.8631 |Sale. (34,448) (34,448) 001 50
VAGLB Hedge - Indexed Universal
................ 9,360 | NASDAQ 100 MINI Futures Contract.. | Life N/A............ |Equity / Index... | 03/15/2016. | CME.................... SNZ20JLFK8MNNCLQOF{12/15/2015| .......4,313.1713 |03/15/2016] .......4,283.3850 |Sale. (278,800) (278,800) 001 20
VAGLB Hedge - Indexed Universal
................ 8,440 | NASDAQ 100 MINI Futures Contract.. | Life N/A............ | Equity / Index... | 06/15/2016. | CME................... SNZ20JLFK8MNNCLQOF{03/15/2016| .......4,370.5266 |06/15/2016] .......4,485.2119 |Sale. 967,944 967,944 001 20
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SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19 20
16 17 18 Hedge
Schedule / Type(s) Date of Indicate Exercise, | Cumulative Variation Gain (Loss) Gain (Loss) Used to Effectiveness at
Number of Description of Item(s) Hedged, Used for Exhibit of Risk(s) Maturity or Trade Transaction Termination Termination Expiration, Maturity Margin at Recognized in Adjust Basis of Inception and at Value of One (1)
[Ticker Symbo|  Contracts Notional Amount Description Income or Replicated Identifier (a) Expiration Exchange Date Price Date Price or Sale Terminati Current Year Hedged Item Deferred Termination (b) Point
VAGLB Hedge - Indexed Universal
0000NQUB| ........... 160 | v 3,200 | NASDAQ 100 MINI Futures Contract.. | Life N/A....cccc.... Equity / Index... | 09/15/2016. | CME.............ccc..... SNZ20JLFK8MNNCLQOF06/15/2016] .......4,561.8461 |09/15/2016| ....... 4,711.0618 |Sale 477,490 477,490 001 20
VAGLB Hedge - Indexed Universal
0000NQZ6| ............. 28 | s 560 | NASDAQ 100 MINI Futures Contract.. | Life N/A.....ccc.e Equity / Index... | 12/15/2016. | CME..........c..cc.... SNZ20JLFK8MNNCLQOF{09/15/2016| .......4,811.5326 |12/15/2016] ....... 4,863.3893 | Sale 29,040 29,040 001 20
VAGLB Hedge - Indexed Universal
0000NQH7] ............. 28 | i 560 | NASDAQ 100 MINI Futures Contract.. | Life N/A............ Equity / Index... | 12/15/2016. | CME..................... SNZ20JLFK8MNNCLQOF{09/15/2016] .......4,840.6500 | 12/15/2016] ....... 4,877.1873 | Sale 20,461 20,461 001 20
1289999. Total-Long Futures-Hedging Other. 25,463,014 25,463,014 0 0 XXX XXX
1329999. Total-Long Futures. 25,463,014 25,463,014 0 0 XXX XXX
1409999. Total-Hedging Other. 25,463,014 25,463,014 0 0 XXX XXX
1449999. TOTAL 25,463,014 25,463,014 0 0 XXX XXX

(@)

Code

Description of Hedged Risk(s)

HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF A LIABILITY

REBALANCES PORTFOLIO CURRENCY EXPOSURE

REBALANCES PORTFOLIO DURATION

o [ [ [N

REPLICATION OF AN EQUITY
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SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement|  Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value >0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exch Traded Derivatives
0199999. Aggregate Sum of Exchange Traded.........cccccovvenne. | XXX | XXX | XXX 17,991,000 1,424,967)‘ . ...17,991,000 | ... ...17,991,000
NAIC 1 Desig
Bank of America Corp........ BATYDEB6GKMZO031MB27...... Y... | ST 1,321,758 1,969,758 0
BNP Paribas...........coeeveerninerirnins ROMUWSFPUBMPROB8K5P83.... | Y..coovvver | Yoo, ...1,449,000 374,000 1,022,861 | ..o | e 0| e 468,753 | ..o 468,753
Citibank NA E570DZWZTFF32TWEFATG...... 16,435,385 | ...covvvvieriirnns (111,600) 4,543,785 11,184,148 | .oieeeeenn(658,571) | 0 [ 2,582,477 | oo 2,582,477
Goldman Sachs Grou FOR8UP27PHTHYVLBNG30..... 17,823,902 0 17,823,902 0
HSBC Bank USA NA. 1IE8VN30JCEQV1H4R804......... 600,000 ...1,663,200 1,063,200 446,658 | ... | e [ 381,423 | i 381,423
JPMOrGan Chase & CO.........ccuuuuuiiiiiiiiiiiiissis s 7TH6GLXDRUGQFU57RNE97..... . 260,111,000 ....258,106,614 0 256,038,831 | ..ovvrvvinrerernnierieninee | e [ 672,247 | oo 0
Morgan Stanley & Co International Ltd.............ccoeviiieininiieireene e 4PQUHN3JPFGFNF3BB653...... | Yoo | Yoo | v 11,251,000 | .ooovvrvrrirene 10,844,318 0 10,844,318 0
SOCIETE GENERAL.......oovuiiriiiitieriisisie st O2RNEBIBXP4ROTD8PUAT........ | Yoo [ Ve | v 5,090,000 4,327,259 0 4,327,259 0
Wells Fargo & Co KB1H1DSPRFMYMCUFXTO09.... 5,565,007 5,565,007 5,565,007 0
0299999. Total NAIC 1 Designation............ccerereerenirsisssersrniensenes 308,742,000 318,184,443 | .o, (111,600) | ovovvvrrines 12,867,750 | oo 309,222,743 | ..o (658,57 1) | o0 6,886,765 [ oo 4,104,899 | ..o 3,432,652
NAIC 2 Desi
Merrill Lynch Capital Sves B4TYDEB6GKMZO031MB27....... | ) S | ) RTINS IR 5,797,000 | .o 6,538,000 741,000 5,320,546 | ..o | a0 | 577,348
0399999, Total NAIC 2 DESIGNEAHON. ...ttt otk ee sttt eneens | enterisnssneenines 5,797,000 | .o 6,538,000 0 741,000 5,320,546 577,348
0999999, GrOSS TOAIS......courvuveiiseireriiicierii et 314,539,000 342,713,443 | (111,600) 31,599,750 314,732,668 ..22,673,247
m 1. Offset per SSAP No. 64
B 2. Netafter right of offset per SSAPNo.6B4 342,713,443 | ...cccovvveernn (111,600)
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SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

€c3

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity Type of Margin
Exchange Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I, VorlV)
Collateral Pledged by Reporting Entity
CBT - FUIUIES. ... 549300EX04Q2QBFQTQ27.... | CaSN......cvuiereriricieriireeeesre e CASH 115,500 | oo [ ereerieeiens 115,500 |
CME - Futures.... ... SNZ20JLFK8MNNCLQOF39..| Cash CASH 14,742,300 | cooovereerieirieiveieierneieeenes | e 14,742,300
ICE - Futures. 5493004R83R1LVX2IL36........ Cash CASH. ..ttt n et ennnannes | freea 3,133,200
0199999, TOAIS... ...t trrtteeesmesttsers st rs e ess stk 8 8ok E 10k e8 b8 eE 80k e £E4eEEeE R E LR E R E e R L LR R84 R LR LR LR LR E R R 8L LR 4L R AR LA LR R E Lt LR LR oLt R eEEee | e1ELEeEeeE e R L L L L E LR LR R LR R LR EE R R bbbttt ents | eerennrneene e 17,991,000 0
Collateral Pledged to Reporting Entity
Bank of America Corp - OTC......... CaSN.... CASH 648,000
BNP Paribas - OTC............ €SN s CASH. .o | eres 1,075,000 | .ooovorreerieerereeeeeeis
Societe General - OTC CaSN. et e CASH.....ooie ettt snnns | enia 5,090,000
Citibank NA - OTC... €SN s CASH 11,780,000 | oo
Goldman Sachs Group - OTC........cccvivernreernrineereeniiens CaSN.....ciiciiecee et CASH 18,187,000 | ..cvovvrreeerrereeeeeererereias
HSBC Bank - OTC..... €SN CASH 600,000
JPMorgan Chase & Co - OTC CaSN.....oiciicee e CASH 260,111,000 | .cvoveeeereeeieeeieeeeeeeee e
Merrill Lynch Capital Svs - OTC........... . CaSN. e CASH. ...t ennns | reean 5,797,000
Morgan Stanley & Co International Ltd - OTC. CaSN. e e CASH 11,251,000 | .ovoovoeeieieieeeeieeeeens
Wells Fargo - OTC. SN, s CASH
0299999, TOAIS.......veevuverseiseiserecieese st st b bbbt bbb s Sheeeheee SRR bR R R bR E RS b LA 1R f bS8 £ RS R R R bR f b1 R R b E R E R R R bR e b e bR e ehee He4aeEeeREee LR R R bR s bR E b bR 314,539,000 | ..ovorveeerrieieiieeinad 0




Annual Statement for the year 2016 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
Cash Equi E Part 2 Type)
000000 00 0 | Overnight Repos SEC LENDING ONLY.....c.iiuiiimiiisiinisiisssissssssssssssessssesesssssssssenssssssssssssssssssssssesssnsssssassssssssansss | seasssanssssenes 29,005,240 29,005,240 | 01/03/2017.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE).......o e sessesnnenns 29,005,240 29,005,240 XXX
9999999, TOAIS..... ouierieieiiei ittt . 29,005,240 29,005,240 XXX

General Interrogatories:

1.
2.
3.

The activity for the year:  Fair Value $.....(29,527,567)  Book/Adjusted Carrying Value $.....(29,527,567)

Average balance for the year: Fair Value $.....47,373,929  Book/Adjusted Carrying Value $.....47,373,929

Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §......... ONAIC 2 §.......... ONAIC 3: §.......... 0 NAIC4: §.......... ONAIC5: §.......... ONAICE: §........ 0
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Annual Statement for the year 2016 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

2

3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date

General Interrogatories:

1.
2.

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

NONE
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Annual Statement for the year 2016 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
Bank of New York Mellon New York, NY 1,073,223 | XXX
JPMorgan Chase New York, NY 16,887,395 | XXX
US Bank. Minneapolis, MN 424,580 | XXX
0199998. Deposits in.....1 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 1,091 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 18,386,289 | XXX
0399999. Total Cash on Deposit XXX XXX 0 18,386,289 | XXX
0599999. Total Cash XXX XXX 0 18,386,289 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 16,788,356 | 4. April 16,869,306 |7. July 17,204,763 | 10. October. 11,521,706
2. February 22,876,403 | 5. May. 22,233,124 | 8. August 7,841,727 | 11. November. 10,235,023
3. March 15,866,798 | 6. June 13,318,687 | 9. September. 7,867,273 | 12. December. 18,386,289
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Annual Statement for the year 2016 of the NATlONWlDE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4
Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7
Amount of Interest Due & Accrued

8

Amount Received During Year

NONE




Annual Statement for the year 2016 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama........ccccomrinriincriinnniand AL |
2. Alaska
3. Arizona
4. Arkansas... For protection of state's ph's. 104,591 107,945
5. California.......cccccoovvimuriinnrinncnens
6.  Colorado....
7. Connecticu
8. Delaware.....ccccouuervvmrerreiennen DE | o
9. District of Columbia
10.  Florida.
11, GEOIGia. e GA|.... B.... | For protection of state's ph's. 39,844 41,122
12.  Hawaii HI ..
13.  Idaho. D.
14.  llinois |
15, Indiana.......cocooveevrmnrinecienins
16. lowa
17, Kansas......coinnciinnninennens
18.  Kentucky...
19.  Louisiana...
20. Maine
21.  Maryland
22.  Massachusetts............cccooemeruunccd MA | .. For protection of state's ph's. 109,890 114,688
23.  Michigan M| e
24, Minnesota.......cocouerereerreeneriinenns MN] ..
25.  Mississippi MS|..
26, MISSOUM....ooorcrerriirciiienrireniinad
27. Montana........c.ooeveeeeevmeriereceienns
28. Nebraska .
29, Nevada.......vmmriiinnnniirinn For protection of state's ph's. 199,800 208,523
30.  New Hampshire. For protection of state's ph's. 621,133 707,640
31, New Jersey.... .
32, New Mexico.......ccoocvummrrvuvennnnenes For protection of state's ph's. 256,404 293,541
33.  New York.
34, North Carolina For protection of state's ph's. 398,949 413,769
35.
36. For protection of all ph's. 2,908,459 3,284,873
37.
38.
39.
40.  Rhode Island.
41, South Carolina.........coeceeeerrerernend SC...... B.... | For protection of state's ph's 129,494 133,646
42.  South Dakota SD|..
43, Tennessee........wirmererennne TN ..
44, Texas TX | o
45,
46.  Vermont.
A7, VIRginia.. .o For protection of state's ph's. 621,133 707,640
48.  Washington...
49.  West Virginia. .
50, WiSCONSIN......oooeererrvreererrrvereenn W | s
51.
52.
53, GUAM....oveerreererreerrrenrerrsrenneeensGU [ s
54.
55.
56.  Northern Mariana Islands............ MP | .
57.  Canada.......ccccconmuerrrmerererne CAN | Lo
58.  Aggregate Alien and Other. XXX XXX 0 0 0 0
59.  Total XXX XXX 2,908,459 3,284,873 2,481,238 2,728,514
DETAILS OF WRITE-INS
5801.
5802.
BB03. s | s
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Ling 58 @bOVE).......cveeereeereerserreenee XXX XXX 0 0 0 0
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