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sttementforvaren 1, 20171« NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS..ceeceeicee s | enene s 5,187,002,120 | ...oovermrrirereeriecrincrnns | creveiinens 5,187,002,120 | ............. 3,990,212,385
2. Stocks:
2.1 Preferred SIOCKS.........viriiiiiiir e | b 273,500 [ oo | e 273,500 | ..o 273,500
22 COMMON SIOCKS. ...euurererercetaeeieeisesesssesisess sttt ssess st ssest st snssnnes | eessesssessnns 260,152,869 | .....ovvvvereenne 14,411,445 | ..o 245,741,424 | ............... 239,280,344
3. Mortgage loans on real estate:
31 FIISEIENS oottt | ceienesienenas 362,557,403 | ...oveonrereeeierereenieeeines | e 362,557,403 | ..coovvveenne 154,842,411
3.2 Other than firSt IENS.........c.eieuiiiierieieie ettt sesies | cebsssssbsstsss s sssnsbnnies | eebonsssnsinssnssnssnsinsinsins | connsansssnessssssness s 0 [
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBTANCES).......ocvuivevieiictiie ettt bbbt st s s saenans | saessessssessesnsa 4,901,359 | .o | e 4,901,359 | oo 973,691
4.2 Properties held for the production of income (less §.......... 0
ENCUMDTANCES). ... e veevreereereeseeeeeeseeseeseesseseeessessssesess st ess e ssee st eseessessessassessessansnssnssns | essessessassnesssssessassnnssessess | nessessessssssssessessansnsssnssanss | soessessesssssnsssssessnsnsssens [0 RO
4.3  Properties held for sale (less §.......... 0 @NCUMDBIANCES).....veocererrereeeereeseeseeeseeseesessseans | reeseesesessessssessesssssssssnssass | sessessssssssssssessasssssessessanes | sressessssssssesssssassssnsssens [0 U
5. Cash ($.....318,472), cash equivalents ($.......... 0)
and short-term investments (3.....76,095,707)..........ooveeveeerrereeeeieeeeseeeeeeeeeeeeeseeseesseessssesns | eereeriissinnes 76414179 | oo | e 76414179 | oo 118,969,514
6. Contract loans (including §.......... 0 PrEMIUM NOLES)....vvveverereereirseeneeseeseesssesetseessssssessesessesses | eesessesssssssssessessssssssssssesses | sessesssssssssessessssssssessessans | sesessesssssessessessassnssessn [0 U
7o DEIIVALIVES. ....vovvereeerriseeeseeessesi e ess sttt sessssssans | stsesssssnsssansenns 2,370,000 | ..vvorveererereeersenernenenees | rerereeeeeeennns 2,370,000 | ..oovvvrrrrernens 2,580,000
8. OtheriNVESIEA @SSELS.......c.evieieeiciceeeeteee ettt stesens | eessssessesnnns 754,557,822 | .ooovvvererernns 35,025 | .o 754,522,797 | .coovvvrnne. 165,612,592
9. ReCEIVADIES fOr SECUMHES........covvieeiecicreieiceee ettt ssaes s snns | eveesssssaessssssenes 10,464 | oo | e 10,464 | ..o
10.  Securities lending reinvested collateral @SSEtS............ccvvveierciireieiceese s | eveeveeieseeseens 37,053,018 | ..o | e 37,053,018 | ..cevirne 25,918,018
11, Aggregate Write-ins fOr INVESIEA @SSELS.........c.cvveveeviicreieeteee ettt esesenss | evsssssessssnsssans 370,000 | oo [0 370,000 | .o 1,001,884
12.  Subtotals, cash and invested assets (LINES 110 11).......cvveicriereeercieeeece e | eveevseenns 6,685,662,734 | ............... 14,446 470 | ............. 6,671,216,264 | ............. 4,699,664,339
13. Title plants less §.......... 0 charged off (for Title INSUTEIS ONIY).........cvivereririerneieiissssisrinires | seveiesssssssessssessssssssssenss | eersssessnssssssessssssssssssssessns | sesssssessssssssesssssssssssseses [0 U
14.  Investment income due and @CCTUEM............cevevivririiieircere et ensenes | sevvsesessssesens 45,566,348 | .....cooerriieereeeeiees | e 45,566,348 | ........cocon... 41,825,573
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........ccceeeeves | ovvevrevennee. 609,196,903 | .....cccvvvvneen 9,516,282 | ....ccoevvnee. 599,680,621 | .....ccoevuve. 322,367,461
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccocvevvevenis | covverernnnes 965,083,998 | ......ccoevvvvee 1,995,846 | .......coo..... 963,088,152 | ....coevnve. 706,639,717
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... 0)-enerteeteer ettt snnsans | saeesieesaessaeesaes s e saesssensaens | seeessessaessaessaes st s ssensaentaens | esteesisestaes s es st s teeniae (0 OO
16. Reinsurance:
16.1  Amounts recoverable from MBINSUMETS..........ccvvecveveeereeeeceeeeeretee et es e seseeseennes | eveeaeeesessesened 66,676,665 | ......covverrererieieieeieis | e 66,676,665 | ........ccov.ee 61,390,079
16.2 Funds held by or deposited with reinsured COMPANIES............covrrererrceneereininrnrirnenees | oo 494,825 | ... | e 494,825 | ..o 248,797
16.3 Other amounts receivable Under reiNSUrANCE COMMTACES...........c..rvuruerierieriiriierieries | s sisesisenies | sereresesinesisesisesisesisesisenines | erseesssesssssssessessssesseesses 0 [
17. Amounts receivable relating to UNINSUIEA PIANS..........cruuriieiiriiineireiseeeesissieeseieseseeests | eeeessessesssssseesssessessssssess | sessesssssssssssssssesssssssssessesss | sressesssssssssessessassssssnssens [0 RO
18.1 Current federal and foreign income tax recoverable and interest thereon.............cccoeceevevecees | covvveivivcieienas 3,366,653 | ...oovirireeeiereeieesies | e 3,366,653 | ...cocririennns 4,455,661
18.2 Net deferred taX @SSEL........c.ccuiviieiiiiee et snaens | sbensesaeseeaas 298,036,514 | ...ovvvveverereieieeeieiee | e 298,036,514 | ....ccevveve. 226,853,583
19.  Guaranty funds receivable O ON AEPOSIL...........cvererirrrerrerireereieeieeeesesees s tessessssseeeesesss | eeesesssssssesenes (1,836,105) | covoovereereeeeeeeneineereieenees | eerreereiseeneens (1,836,105) | veevereerrerrireinns (55,511)
20. Electronic data processing €qUIPMENt ANA SOWAIE. .........euurururrirreerrerieiinseseesssesesesssasesees | eessssessesssssssesessessesssssessns | reesssessssssssessessssssesessens | sesesssssessssssssessassssssessn [0 U
21, Furniture and equipment, including health care delivery assets ($.......... ) T OO USROS ESUUOTTTT [0 U
22. Net adjustment in assets and liabilities due to foreign exchange rates.........c.coevverrrreineenes | corvveeneeneireernineenns B,771 | oo | v 6,771 | oo 1,307
23. Receivables from parent, subsidiaries and affiliates.............ccovverriereerieiesieeese et | cveeeiereis 112,447,227 | o, 2,157 | v 112,445,070 | .cocovervrneee 28,660,119
24. Health care ($..........0) @nd Other aMOUNLS FECEIVADIE..................ovvereeeeeeeeeeseeeeeeeseesseeeseesiens | eoeerseesssesssessssssssssssssssnsnns | eosersssssssssssssssssssssssnsssnsans | onesnsssssssssssssnssssssanees 0
25. Aggregate write-ins for other than invested aSSets............cevevcueeeieiceieeeeceseeeeeeeeieens | e 55,888,992 | ....ccovvivenanas 5,373,993 | .o 50,514,999 | ..cooevrnene 29,578,112
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUugh 25)...........cveeuevemereiermierinerinesineseseesesesssesssssesssessseessens | sroeeessnens 8,840,591,525 | ......coocvuenns 31,334,748 | ....coconc 8,809,256,777 | .....ccuu.! 6,121,629,237
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cuevveueees | ceverreiniieieiieieeeieiesisieis | erseniesesiesssssssesesssssesens | essssessesssssssesssssssessesnes [0 TR
28.  Total (LINES 26 @NA 27)......couuererrrimereierieesserineesisessseesesesssessssesssesssssssssessssssssesssesssssssss | sesssssesnns 8,840,591,525 | ......coovvvrnnns 31,334,748 | ....cccoonv 8,809,256,777 | ...cccovuc 6,121,629,237
DETAILS OF WRITE-INS
1101. Derivative collateral and reCEIVADIES............ocuiiiiriici s | seviesiesisesi s sesinenes | sesiesiesiesiesi e esienienes | esiessessessesssessessessa 0 [ oo 981,369
1102. Other iNVeStMENt rECEIVADIES. ..ot | coneenssnesnesnees 370,000 | ..ooeveriirirerinrinerineinene | e 370,000 | ..o 20,515
1103, ettt | Sebtees bttt ent e | senes sttt nnene | sessseess ettt (O
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccvveveiirrieieiieieieiies | cvveeieieesie s 0 | oo (01 TR 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 8DOVE)........cveuriimiiresiniriieresserssssrsssensssnsess | seeessenssssseenees 370,000 | ..o [V IR 370,000 | ..ocorvnnineiennns 1,001,884
2501. Deposits and Prepaid @SSELS........c.rwurrrerureereieeerieeessiesseesssessesessesssessessessessss s sssesssssnsss | suessessesseseeses 5,272,221 | oo 5,272,221 | oo [0 TR
2502. Funds held equity pools & aSSOCIAtIONS.............cccccueieeiiieiricicieise et sesesens | eveeressesesaees 31,144,637 | oo | e 31,144,637 | ..o 16,558,912
2503. MiISCEIANEOUS SSELS.........coucveierecieciiieiciere ettt ettt esaenas | esstessesssanes 16,061,101 | oo | e 16,061,101 | .ocvvcvcree 7,556,660
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccccoceeevereniveieiieeins | e 3,411,033 | oo 101,772 | e 3,309,261 | ..ooovecririnnne 5,462,540
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).........rreerrreisreerserersrneseresssnsssssssnnes | cessenesssssnans 55,888,992 | ...ccoovvrrnnnenn: 5,373,993 | .. 50,514,999 | ..o 29,578,112




statement for March 31,2017 ofte. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decenfber 31
Statement Date Prior Year
1. Losses (current acCident YEar $....472,632,972).........ccccvmrveerreimmsieesssssseissssssssessssesssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | svsessssssssssessenens 2,839,200,680 | .....ccoovrrrrrrnnes 1,452,433,499
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES..........vuriiirrerrirriineirsireseesereeese e sseesssssssssssssessesssnass | sesessessnsssssssssesens 248,148,289 | ...coovvverenns 116,156,214
3. LOSS AUJUSIMENE BXPENSES. ......euivieieciiieiieietsie ettt ettt bbb st bbb bbb st ens st nbensens | entessesessessenensenaens 522,929,970 270,523,407
4. Commissions payable, contingent commissions and other Similar ChArges...........ccceurievericveeeceeesee e senes | seveesessesessessesee s 66,716,772 | woveeeeerererrerera 46,702,519
5. Other expenses (excluding taxes, lICENSES AN fEES).........ccviuiieiiivicieieieeie st et sses e basssesssntnns | suesssssisssessessissssans 17,126,616 | oo 14,456,498
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........c.cvevieieereirireeeiieieeee ettt sesseseens | cvvevessesessssesesnees 16,331,033 [ oo 10,822,104
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gaiNSs (I0SSES))........cveurrererreriirerireeisiesisiies | vererieiisissiese s sssssssessssssens | sresiesiesese st s s
7.2 Net deferred taX IADIIILY........c..coevieiieeicicceseectee ettt ettt bt s s s sssse s s stessnsnsensesas | nebessesssessessessnssssessessnssstessnssntens | stesesissessesssssssessesnssstessnsntessesas
8.  Borrowed money§$.......... 0 and interest thereon §........... Dttt sttt sttt sttt s st staestsestaentas | ctiensiessaensensenssessnssnssesssnnsannss | eerteesiees ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....595,995,111 and including
warranty reserves of $.....2,916,611 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt)..........ccveieviriecreseeseee e [ e 1,792,918,783 | .ovveveeeerere 945,698,133
10, AQVANCE PIBMIUM....ouivieeiecteiee e tsesiee sttt st et s s s st se s s s s s b et s e b s es s s e s s s e s s st e bbb es b b s s san b s s ssessns st ensnsstensenes || svstessessesessesessanenes 37,678,234 | oo 16,642,957
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...ttt an s nenes | senss st s et ennts | seeest et
11,2 POCYNOIAETS. ... vttt sttt nenin | eebsnessssesnent st 3,300,453 | oo 1,734,001
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccuerviuireisiiieieiesise et ssssessenses | oeressssssssessessenens 474,741,995 461,564,213
13. Funds held by company Under reiNSUFANCE trEALIES..........cuu ettt sttt sttt ssentas | eesesssessnesestesenssessessssssssessns 29 | e 35
14, Amounts withheld or retained by company for acCOUNt Of ONETS..........c.eviviiciie s sssssesies | crrenesesesesesssesenes 27,828,559 | .ovvevrierireierinnas 35,385,716
15.  Remittances and iteMS NOt @lIOCALEM.............c.cuiuieiiciiieicce ettt bbbttt ssans | evsbessesssssesaeseneaes 26,918,366 | ...ccvvreveririieinne 15,325,357
16.  Provision for reinsurance (including $.......... 0 CEMfIEA)... vttt sstssens | sesesiessesssses st 1,660,000 | c.ovorverieereienes 1,660,000
17.  Net adjustments in assets and liabilities due to fOreign EXChANGE FTAIES..........ovuerururiierirririeceee sttt stesssesenss | ereeessessiseesnstsssseestessss s ssessessns | sessessassssssesssssessssssessessssssssessnes
18, Drafts QUESIANAING. .......cvvivciiciieei ettt bbbt s bbb s s bt s s | Hrestntsbses st st s e s b st et enaentans | nebsessen b s ettt nen
19.  Payable to parent, subsidiaries and affliates.............cccuiiiiiiiiiiecicec ettt | sbesaese s naena 6,159,321 | .oovieeeeeiae 7,255,235
20, DEIVALIVES.......veuiieriiriiriir ittt | sebb bbbttt | bbbt
21, PaYADIE fOF SBCUMEIES........ecveeeiieiecicecece ettt sttt bbb s s e st sses s sessesnsnsesassansnes | oevessessssissessesinsssenes 3,420,733 | oo 2,608,994
22, Payable for SBCUMLES IBNAING.........coeiieieiieiiciciei ettt bbb bbbttt es st sses st | evsesssssessessensinsaees 38,350,993 | oo 27,499,164
23.  Liability for amounts held UNder UNINSUMEA PIANS...........oreriuriirreeirieeieersesieseseisetsesssseseseesssessss e ssessssssssesssssessssssessessassssssessns | sesessssssssssssasssssssssesssssssessassansns | ressessessssssessessnsssnssessassnsnnssnssns
24. Capital notes §.......... 0 and interest thereon §.......... 0
25.  Aggregate WHte-inS fOr IADINIES. ...........cccveieeieiiirie ettt s sse st sas s sessesassnans | sessssssssssesssssnsanees 120,074,175 [ oo 23,539,656
26. Total liabilities excluding protected cell liabilities (LINES 1 throUgh 25)...........cviucieisiieeeeisceesse et sessssessssas | sessessesssessessenss 6,243,505,001 | ...covovvcrriiirnnes 3,450,007,702
27, PrOtECIEA CEIl HIADIEIES. .. .veoveueerereieeesrireiseeseesee st ss et ss s sss st sns s ssess s s st en s s ss st s ssessensessessansensnssessensessns | sosessssssnsnssonssnssessensanssnssessassansss | sressossonssnssessensanssnssessanssnssessassans
28.  Total liabilities (LINES 268 @MU 27)........cririrririreierieciiesieesicsisesssesss s sttt et nens s | tosssssssssssssssacd 6,243,505,001 | ..oooovvvinniiins 3,450,007,702
29.  Aggregate write-ins for SPECIAl SUMPIUS fUNAS.........cvvviveeiiirceeicetetes ettt sse st ssae s sssssssessssenes | sesissessessesssssse st sesees s senes [0 TR 0
30, COMMON CAPIAI STOCK.........vuveieieieciieteiie ettt bbbt bbb bbb ae st ss st enses e bssessessnns | nebestesssssssessessssessessessnssntessnssntens | stessessssessesssssnsesse s st st es et entensenas
31, Preferred CAPtal STOCK.........ooveviiiecieeiciree ettt ettt bbbt sa st st s tensenas | nebestesstestes st esaessesensentesnsentens | sreserentesess sttt en s
32.  Aggregate write-ins for other than special SUMPIUS fUNGS...........ccveiiiieieicis ettt | eressssssess bbb snans 0 [ 0
33, SUIMIUS NOES ..ottt et bbbttt bbbt s e a s s et es s st n s s besssssessnsssessnsantensess | nebessesssssessessnsessessesnsastessnsantens | sresissinseseesensen sttt e st enenas
34.  Gross paid in and CONMDULEA SUMIUS.........c.euuriuiecieiiereireie ittt ss sttt ss b s bbb bs s st bsnes | oestestsssessessassessessestastsnssestessanes | eesestessssesseesastsesses st et ssesteneas
35.  Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 0.000 shares common (value included in Line 30 §.......... 0) vttt ensstsens | srtess ettt tntas | ersestan e ettt ntns
36.2 .......... 0.000 shares preferred (value included in Line 31 §......... ) eereerrereereeese ettt ss st ssessenses | sesenssnseeensent s sessens st s s st enes | erersessensinesessenssne st ee st ent s
37.  Surplus as regards policyholders (LINES 29 10 35, IESS 36).......ccccueviruriueieiieriseieiesse st sessssesssssssssesssssssssessessssssses | ssesssssessisssessns 2,565,751,776 | ..o 2,671,621,535
38, Totals (Page 2, LINE 28, €0l 3)......ourvereeerreereeereeeieeeieeeeseeessesesseessseees et seessseessssess s ssessssssssssssssssssssssssssssssssssssssssassssasssns | seeesosesmsessssenns 8,809,256,777 | .oveovvvvrrrrrernn! 6,121,629,237
2501. Contingent suit liability. 1,890,009 1,228,045
2502, ESCIOW HADIIY. ... eeoreereeereeeseceseeesseeeseeeseeees et eess sttt 303,600 [ ovvoreeereeereeereeeeeeen 202,800
2503, MiISCEIIANEOUS HADINIES.........cvuevrivieicriteie ettt bbb bbbt se st s s b s saesaens | sesbessessbessesesassenans 7,858,744 9,602,743
2598. Summary of remaining write-ins for Line 25 from overflow page. 110,021,822 .12,506,068
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). .....uurvuierereiireresseisiserssssssessesessessassssssessssssssssssessenssssssssesssssssssesssssensns | sssesssssssssesssssassans 120,074,175 23,539,656
2901.
2902. ...
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203, s
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 8D0VE).......ouiuiriieiiiiiesieiitsitesit et sssesessestsssses s snesssesssssssessnsssesssssssensesses | seesssssnssssssssssssassesssansessssansanes 0 ] 0
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swementforarn 31,2017 e NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums eamned:
1.1 Direct.......cccouue. (Written §.....310,368,503)..........mmrrrerrirrriisisssissesssessssssss s st s essss st essssesssnsssns | sesssenssienns 363,602,784 | .............. 403,659,880 | ........... 1,568,493,902
1.2 Assumed . (written $ ..1,107,007,520 | .. 569,069,437 | ...........2,303,383,628
1.3 Ceded............. (WIIEEN §.....312,696,552)........0uurrvrerireseississssssssssssssssssssssssssssssss s esssssssssssssnssssessssasssss |_sesssassssnes 365,721,787 | ...cccovcvee. 403,668,547 | ........... 1,568,625,378
1.4 Net.....oooorennee. (written $.....1,949,506,935)........c0ummrirrriiriisrsisssis sttt ssssnsssennsnas | sesssensens 1,104,888,517 | ...coeevenee 569,060,770 | ........... 2,303,252,152
DEDUCTIONS:
2. Losses incurred (current accident year $.....716,101,276):
2.1 DIFECL eSSttt | eentnieeneeas 210,615,118 | ..ovvvrnvee. 166,987,954 | .............. 795,988,956
2.2 Assumed.... voee | e 732,551,074 | ..o, 343,028,170 | ...co.ne. 1,503,492,721
2.3 CRABA. ...ttt | erenieninees 211,571,684 | ............. 166,993,766 | .............. 796,064,799
2 NBL otttk R s bbbttt ntennns | sbbeniienis 731,594,508 | ....couve. 343,022,358 | ........... 1,503,416,878
3. Loss adjustment eXPENSES INCUITEM............cccrvueiiiiieiieieieeisese ettt esse s sssesse s sessessssssensenes | sbessesssenes 109,335,811 54,833,938 | ........c..... 216,937,226
4. Other underwriting expenses incurred .493,336,228 190,059,270 743,979,663
5. Aggregate write-ins for underwriting dedUCHIONS............cceveviiiieieicese et ssssssessessssssssnsenns | enverssrsssssesssssssnessesses0 | crerisssssessssseessesssensns 0 i, 0
6. Total underwriting deductions (LInes 2 throUgh 5).........ccueuiieieiiciseceese et sssessesesssssssessens | vvvennennns1,304,266,547 | oo 587,915,566 | ........... 2,464,333,767
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)......ccurrurierieriereieineineereeiieeiseise st sssssssesesssssssssssssssnes | essesessenns (229,378,030) | .veovereennee (18,854,796) | ...ovvuvenne (161,081,615)
INVESTMENT INCOME
9. NetinvestmeNnt INCOME BAIMNEM.........c.c.ceiicreeeee ettt ettt st es sttt s st ss s bt ensnsesensstenes | cbevessssesisanns 34,620,358 30,710,514 ..112,734,429
10. Net realized capital gains (losses) less capital gains tax of §.....3,335,327........c.oervuieriinriiesrieessseesiessessssssienns | esssesssssssseas 2,209,623 (18,234,476) 33,264,762
11. Netinvestment gain (I0SS) (LINES 9 + 10)......ccruruririireiririireireie ettt ssess st sses st ssessnes | cbseesessessnsens 36,829,981 |..covvviirnenne 12,476,038 | ..ccovvvnenne 145,999,191
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....208,176 amount charged off $.....5,263,016 [ [ (5,054,840) ..(2,293,924) (9,732,725)
13. Finance and service charges not included in premiums. L1,763,717 .. 4,517,109 |.... 17,464,168
14. Aggregate write-ins for MiSCEIlANEOUS INCOME..........ccovuvrerirrieieiseiseie sttt es s ssenes | arees ..6,043,243 | .. .1,565,698 |.... .10,521,897
15. Total other income (Lines 12 through 14) 8,752,120 18,253,340
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11+ 15). ...ttt stenssssenns | suessessenens (183,795,929)| ...ocvvvvvvrenes (2,589,875) 3,170,916
17. Dividends to policyholders 679,780 | .o 452,086 1,578,636
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LINE 16 MINUS LINE 17)......cuu ittt ssssssans . (184,475,709)| oo (3,041,961) | cvvovvererennne 1,592,280
19. Federal and foreign iNCOME taXES INCUITEM...........ccciuriririiieeieie ettt bbb bbb aes (2,246,313) ] ..o 205175 | oo (10,852,209)
20. Netincome (Line 18 minus LiN€ 19) (10 LINE 22)........ccccvuriueieiieeieieiesseteie st ssss s ssessssssessesssssssssssss | eveseesens (182,229,396)| ................. (3,247,136)|................. 12,444,489
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DEcembEr 31 PHOT YEAN..........cccvcveveriirieiesiesseie s sessss s sessssssssessessesses | sssessenas 2,671,621,535 | ........... 2,604,333,068 | ........... 2,604,333,068
22. Netincome (from LINE 20).........cuuriuriuieeiieiieiee i siessesssssssssssssse st sss bbb bbbt bss b ssbsssbsssssssssssssnsssnssns | sonsisssinnes (182,229,396) ..(3,247,136) 12,444,489
23. Net transfers (to) from Protected Cell ACCOUNLS...........c.cvucieiueiiitcie ettt s s ssessss s sssssessssas | stisssessessssesssssssesssesseses | sesiesiessessssssesessessassesaens
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....6,444,609.. .11,924,060 (4,520,324)
25. Change in net unrealized foreign exchange capital gain (I0SS)........cc.ceurueieiiereieiesiee st ssesssssssssessns | svsesssssssessssssessessessessenss | oo
26. Change in net deferred income tax SO DO 77,627,539 45,266,332
27. Change in NONAAMILEEA @SSELS.........cccvueieiiciieieeieie ettt bbbt bbb b s sssestas | evsessessessaeses (7,615,970)| ....ccooevveevn e (106,476) | ... (15,313,425)
28. Change in ProviSION fOr FEINSUIANCE.........c..cuiueieieiiieise ettt sttt st bbb ssss st st s s ensesssenss | svissessessssssssessessssessesinss | sbeesissessesssssssesssssssessesaees ..(1,589,000)
29. Change in surplus notes......
30. Surplus (contributed to) withdrawn from protected cells.
31. Cumulative effect of changes in accounting principles
32. Capital changes:
32.1 Paidin
32.2 Transferred from surplus (Stock Dividend
32.3 TranSfEITEA 10 SUMPIUS.........cvuveceieiiieict ettt bbbttt e nann
33. Surplus adjustments:
33.1 Paidin
33.2 Transferred to capital (Stock Dividend)..
33.3 Transferred from CAPItal...........oirurieii ettt bttt entennnnes | cene
34. Net remittances from or (10) HOME OffiCE.........coiuiieiiiiieccesee ettt sstennnas | orees
35. Dividends to stockholders
36. Change in treasury stock.
37. Aggregate write-ins for gains and losses in surplus... .(5,575,992)| .. ..90,460 ...226,045
38. Change in surplus as regards policyholders (Lines 22 through 37)... . (105,869,759)| .. 5,278,257 |.... .67,288,467
39. Surplus as regards policyholders, as of statement date (Lines 21 PIUS 38)........c.ccuerurrurrerireineernineineireieeeseesseseeenes | eeeneenees 2,565,751,776 | ........... 2,609,611,325 | ........... 2,671,621,535
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page.
0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above
1401. Change in contingent suit liability............c.ccceerrrerrenee
T402. OFNEIINCOME. ... cuceeerrireiieeecie ettt s st s8R s sttt
1403.
1498. Summary of remaining write-ins for Line 14 from oVerfloW PAGE..........coenrriminrnnirininriseesserssessssssssssssseessssssssssssens | sessessnsssssessssssssssesssens (01 (01 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above).. ..6,043,243 | .. .1,565,698 |.... .10,521,897
3701. Change in surplus- miscellaneous...........c..cc.ccvvvereereennns .(5,575,992)] .. ..90,460 ...226,045
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow page... 0 ] 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)...... 90,460 | ..o 226,045
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statement for March 31,2017 ofte. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE...........c.cvcveieeieicee e ssessesnnes | evseseesans 1,030,886,220 | ............... 552,678,554 | ............ 2,293,367,645
2. NETINVESIMENT INCOME. .....ceuiiuiiieeicie ittt bbb bbb bbbttt ebsentenes | bebsessntsean 41,315194 | .covvrin. 46,249,145 | .o 166,485,624
3. Miscellaneous income § 104,755,045 46,916,969 21,124,633
4. Total (LINES 1 HrOUGN 3).....eouieieriiiiiiieeet ettt sttt | nsisnnians 1,176,956,459 | .....coevence 645,844,668 | ............ 2,480,977,902
5. Benefit and 10SS related PAYMENLS..........ccovveieveieeieie sttt st s s sse st s snaenes | sasssesnsnsens 593,699,339 | ...cccovveee 321,135,240 | ............ 1,380,709,630
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS............ccocevevcueeeiereirieeiies | cererieiieiisieseessssssiesissnns | cresiesesissesessssssssessssenss | essesesissesssssssssssessesinses
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS.............ccovevevicveievceeesee e estesierens | coevsesninnens 569,908,245 | ............... 259,217,324 | ............... 963,780,766
8. Dividends paid t0 POICYNOIAETS.........cuuvuieurerrireiireire it si ettt sttt nssentenen | orebtesssstsesessanes 702,829 | oo 456,015 | oo 1,665,220
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gaiNs (I0SSES).........cverererererieiins [ ererisrisiesessisssssssssnssnes | aevesessessssssssssssssessnssnsens | sessssessnssnsas (2,885,228)
10. Total (Lines 5 through 9) .1,164,310,413 ....580,808,579 2,343,270,388
11, Net cash from operations (Line 4 MINUS LINE 10)........ccovevrriereiiereiesce et ssaesses s s ssssssssssssssenens | svessesssissenes 12,646,046 | ................. 65,036,089 | .....cccco..... 137,707,514
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS....otetii eSS R R b ss b s b nt e s b nntnns | sbienientnnes 111,751,281 | o 105,026,505 | ...ccovvenvnnd 675,724,105
1202 SHOCKS. ..ttt | senbes bbbttt ens | eebtentent e ntnneas 315,933 | s 2,526,281
12.3 MOMGAGE I0BNS.......c..cvieeicrciece ettt ettt bbbttt n s s saensens | sesbessessesnsenes 3,762,161 | oo, 7,390,027 | .covveerrernene 11,058,154
12,4 REAIESIALE. ......oueeciee Rttt | enbt bRttt e | etbtb ettt ebes | enbne ettt
12.5  Other iNVESIEA @SSELS.......c.evieieciceceeiciete ettt st s s besse s snsssaens | evsessesnsinens 20,145,902 | ..ooovvvvvrreren. 149,810 | ..coeveen 81,339,227
12.6 Net gains or (losses) on cash, cash equivalents and ShOrt-term INVESIMENLS..........ccoviriieieiirieeeeeiinnes | e | sresesssssssesssssssesessssesess | sressessesesssssssessessnses 160
12.7  MISCEIIANEOUS PrOCEEAS.........coocveieieeiicriie ettt bbb bbbt bbb ss s sssssensnsns | ssbessessesnsanes 7,754,943 | ..o 14,032,685 | .....ccovnnenee 14,264,115
12.8 Total investment proceeds (LINES 12.110 12.7).....c.cvieiiiiiieeiseieie ettt ssssss st sssssssenss | ssessesssssnees 143,414,287 | ..o 126,914,960 | .......c....... 784,912,042
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... .171,397,350 ....199,462,778 ...771,405,031
13,2 SHOCKS . vvueriererieise ettt sttt R SRRt st et ntens | Sestntetententen s e ssensentensans | festessnssessantent s ententantans | estnssessestens s est st an st
13.3 MOMGAGE I0BNS.......c.ocvieiciii ettt bbbttt bbbt s sttt n s bt ssenanns | sensessesssinias 16,329,265 | ....oovevevereieeierieieins | e 61,871,896
134 REAIESIALE. ...ttt snnnnn | eesnssessentneas 1,261,525 | ..o (158,364) | ...ooovererrrnns (1,897,616)
13.5  Oher INVESIEA @SSOLS.......cvuieiicicieii ittt bbb bbbt bbbt nns | ebsessentesineeas 28,163,957 | cooeveeiieina 893,931 | .o 29,955,289
13.6  MiSCEllaN€OUS @PPIICALIONS. .........ccvirieeiicie ettt bbbt s e s s saebennsenes | sssissessnsssenan 10,889,499 | ...cccvvvneene. 2,434,310 | .o 200,749
13.7 Total investments acquired (LINES 13.110 13.6).......cueuirireieiiirieieesie et sss s sessssnes | asessesssssseas 228,041,596 | ............... 202,632,655 | ..coocvvennas 861,535,349
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LiNE 14)........ccveuervereieieieeseeesee s
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOES, CAPITAI NOTES.........eereucereireie ettt st s bbb ess e bas | Sesbebsetsestess et ebsessestntsns | esbstsessessastastsessestestantsns | esbsesessestassessessensantaneans
16.2 Capital and paid in SUPIUS, 18SS trEASUNY STOCK.........c.evcveieeierriies ettt es st sssssesesse s sssesssses | sossestesissssessssssesssssesnss | sessessesessssessssssesssssesnsns | eesessessessssessesssesssssesensns
16.3 BOITOWEH FUNAS. ... eececeeeeie ettt bbb bbb en b et e tn | Hesbebseesentee b et ebsessentstans | etbstsessessastastessestansantans | esbasesessestasssessessessantanean
16.4 Net deposits on deposit-type contracts and other iNSUraNCe IADINIEIES.............cocvieviiiriieiesceceeee e | et enieess | evesssissesessse s s sssestesens | evessesesisssesessesessesessnaes
16.5 DIVIAENAS 10 STOCKNOIAETS..........oo ettt s sttt et stenen | sestestsessestessassnssessentnenns | esssssessessastasssnssestassansnns | estsesessestasssssessessansnnenns
16.6 Other cash provided (applied)... ...29,425,928 ...(3,850,141)| .... ...1,148,228
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... 29425928 | ... (3,850,141) 7,148,228
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccccvvveeeree | covrvrvirerenns (42,555,335) | ..ovvverinnee (14,531,747) | e 68,232,435
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YBAN.....verieiriit ittt bbbttt | cbinebanesnees 118,969,514 | ....vvvvvieneee 50,737,079 | oo 50,737,079
19.2 End of period (LINE 18 PIUS LINE 19.1).....cuiuriieiereireieeseineises sttt sstesssessessessssssnsss | sssesssssessnens 76,414,179 | oo 36,205,332 | .coovverene 118,969,514
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Tax Credit COMMItMENt LIADIIHES ..........cuuvueieriiriiieiiciiiciie ettt ssse bbbt sntsnsenes | seesssisssisnssss 3,669,170 | .oooovverreris (623,501) 593,434
20.0002  Capitalized Interest on Bonds............... ..35,805 |.... ..833,979
20.0003  Capitalized Interest on Mortgage LOaNS.........c.ccvuviveieiieieieinsieieisssse e v | e BAAT6 | oo | e 2,903
20.0004  Assets and liabilities received from pooling change settled through investment transfer.............ccccoevevcviiviien | cvvennn. 1,924,374,693 | ..o | ervesesesssssssesss s
20.0005 Exchange of Bond Investment to Bond INVESIMEN ..ot ssnsensens | stessesesssenns 21,240,011 | oo, 35,886,680 | ....ccevueee 109,463,686
20.0006  Exchange of bond investment t0 €qUItY INVESIMENE ........c.iiiiieiiiiieieiisiesiese et sssensesssssssessssessessssnssnses | svsessesssssssessssnsessssssessess | sressessssassesssssnsesssssnsessesse | srosssssasesnsans 4,768,694
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Statement for March 31, 2017 ofthe. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A.

C.

Accounting Practices

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

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

Eagle Captive Reinsurance, LLC (Eagle) is a special purpose financial captive insurance company domiciled in the State of Ohio. The Company
has an indirect partial ownership of Eagle through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the
Department, Eagle has applied a prescribed practice which values Eagle’s reserves on an alternative reserving basis from the NAIC's
accounting practices and procedures manual. The prescribed practice decreased the subsidiary’s valuation by $(6.3) million and $(5.3) million
as of March 31, 2017 and December 31, 2016, respectively.

Olentangy Reinsurance, LLC (Olentangy) is a special purpose financial insurance company domiciled in the State of Vermont. The Company
has an indirect partial ownership of Olentangy through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Olentangy was granted a permitted practice from the State of Vermont
which increased the subsidiary’s valuation by $3.1 million as of March 31, 2017 and December 31, 2016.

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

SSAP F/S FIs
# Page Line # 2017 2016

Net Income

Nationwide Mutual Fire Insurance Company state basis (Page 4,
(1) Line 20, Columns 1 & 3) XXX XXX XXX $ (182,229,396) $ 12,444,489

(2) state Prescribed Practices that increase/(decrease) NAIC SAP - -
(3) state Permitted Practices that increase/(decrease) NAIC SAP - -

(4) NAIC SAP (1-2-3=4) XXX XXX XXX 8 (182,229,396) $ 12,444,489
Surplus
Nationwide Mutual Fire Insurance Company state basis (Page 3,
(5) Line 37, Columns 1 & 2) XXX XXX XXX $ 2,565,751,776 $ 2,671,621,535
(6) State Prescribed Practices that increase/(decrease) NAIC SAP
Subsidiary valuation -- Eagle 52 3 35 (6,314,276) (5,302,836)
(7) State Permitted Practices that increase/(decrease) NAIC SAP
Subsidiary valuation -- Olentangy 20 3 35 3,066,055 3,066,055
(8) NAIC SAP (5-6-7=8) XXX XXX XXX ¢ 2,568,999,997 $ 2,673,858,316

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

Accounting Policies

No significant changes from prior year end.

Going Concern

Not applicable.

Note 2 — Accounting Changes and Corrections of Errors

No significant changes from prior year end.

Note 3 - Business Combinations and Goodwill

A.

B.

C.

Statutory Purchase Method

On March 1, 2017, Nationwide Life Insurance Company (NLIC), an indirect subsidiary of the Company, purchased all of the stock of Jefferson
National Financial Corp (Jefferson National) for a total consideration of $201.6 million of cash. The transaction was accounted for as a statutory
purchase. The transaction resulted in goodwill of $160.8 million. Jefferson National, based in Louisville, Kentucky, is a distributor of tax-
advantaged investing solutions for registered investment advisors, fee-based advisors and the clients they serve.

Statutory Merger

Not applicable.

Impairment Loss

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A.

Mortgage Loans

No significant changes from prior year end.
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Statement for March 31, 2017 ofthe. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

B. Troubled Debt Restructuring

No significant changes from prior year end.

C. Reverse Mortgages

Not applicable.

D. Loan-Backed Securities

1.

2.

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

Not applicable.

Not applicable.

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

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

a. The aggregate amount of unrealized losses:

=

Less than 12 Months $ (7,314,476)
2. 12 Months or Longer $ (1,422,161)

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 380,052,734
2. 12 Months or Longer $ 25,320,407

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

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

E. Repurchase Agreements and Securities Lending Transactions

3.

Collateral Received

b. The fair value of that collateral and of the portion of that collateral that the Company has sold or repledged was $37,053,018 as of March
31, 2017.

F. Real Estate

Not applicable.

G. Low-Income Housing Tax Credits

No significant changes from prior year end.

H. Restricted Assets

No significant changes from prior year end.

I. Working Capital Finance Investments

Not applicable.

J. Offsetting and Netting of Assets and Liabilities

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

K. Structured Notes

No significant changes from prior year end.

L. 5* Securities

Not applicable.

M. Short Sales

Not applicable.

N. Prepayment Penalty and Acceleration Fees

General Account Protected Cell
(1) Number of CUSIPs 26 -
(2) Aggregate Amount of Investment Income $ 1,090,381 $ -

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

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

Note 7 - Investment Income

No significant changes from prior year end.

Note 8 - Derivative Instruments

No significant changes from prior year end.

Note 9 —Income Taxes

No significant changes from prior year end.

Note 10 — Information concerning parent, subs, and affiliates

A. Nature of Relationships

The Company is a party to various reinsurance agreements including a pooling agreement with several affiliated companies. See Note 26 for
changes to the pooling agreement.

B. Detail of Transactions Greater than ¥z % of Admitted Assets
No significant changes from prior year end.
C-N. No significant changes from prior year end.
Note 11 - Debt

A. All Other Debt
Not applicable.

B. Funding Agreements with Federal Home Loan Bank (FHLB)
Not applicable.

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

No significant changes from prior year end.

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

No significant changes from prior year end.

Note 14 — Contingencies

No significant changes from prior year end.
Note 15 — Leases
Not applicable.

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

No significant changes from prior year end.

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

A. Transfers of Receivables Reported as Sales
Not applicable.

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

C. Wash Sales
Not applicable.

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

Not applicable.

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

Not applicable.

Note 20 — Fair Value Measurements

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

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

Q06.2
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NOTES TO THE FINANCIAL STATEMENTS

The Company categorizes financial assets and liabilities as follows:

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

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

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

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

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

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

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

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

The following table summarizes assets held at fair value as of March 31, 2017:

Level 1 Level 2 Level 3 Total
Assets at Fair Value

All other governments $ 319,200 $ - % - $ 319,200
Political subdivisions - 5,360,780 - 5,360,780
Industrial and miscellaneous - 235,131,633 593,211 235,724,844

Total Bonds $ 319,200 $ 240,492,413 $ 593,211 $ 241,404,824
Securities lending collateral assets - 2,416,538 - 2,416,538
Preferred stocks - 273,500 - 273,500
Common stocks 2,806,386 - 3,771,027 6,577,413

Total Assets at Fair Value $ 3,125,586 $ 243,182,451 $ 4,364,238 $ 250,672,276

The following table presents the rollforward of Level 3 assets held at fair value during the period ended March 31, 2017:

Total gains
Beginning and (losses) | Total gains and
Balance at Transfers into | Transfers out of included in | (losses) included Ending Balance at
12/31/2016 Level 3 Level 3 Net Income in Surplus Purchases | Issuances Sales Settlements 3/31/2017
Assets at Fair Value
Industrial and miscellaneous $3,374,441 $11,009 $(2,907,441) $- $(6,509) $121,711 $- $- $- $593,211
Total Bonds $3,374,441 $11,009 $(2,907,441) $- $(6,509) $121,711 $- $- $- $593,211
Common stocks $3,771,027 $- $- $- $- $- $- $- $- $3,771,027
Total Assets at Fair Value $7,145,468 $11,009 $(2,907,441) $- $(6,509) $121,711 $- $- $- $4,364,238

Transfers into and/or out of Level 3 during the period ended March 31, 2017 are due to either changes resulting from application of the lower of
amortized cost or fair value rules based on the security’'s NAIC rating or changes in sources used to price certain securities.

B. & C. The following table summarizes the carrying value and fair value of the Company's assets not held at fair value as of March 31, 2017:

Not Practicable

Aggregate Fair Value  Admitted Assets Level 1 Level 2 Level 3 (Carrying Value)

Assets
Bonds $5,080,644,733 $4,945,597,296 $795,301,774 $4,223,398,780 $61,944,179 $-
Stocks 239,164,011 239,164,011 - - 239,164,011 -
Mortgage loans, net of allowance 357,759,416 362,557,403 - - 357,759,416 -
Short-term investments 76,095,707 76,095,707 4,052,907 72,042,800 - -
Derivative assets 2,370,000 2,370,000 - 2,370,000 - -
Securities lending collateral assets 34,636,480 34,636,480 34,636,480 - - -
Total Assets $5,790,670,347 $5,660,420,897 $833,991,161 $4,297,811,580 $658,867,606 $-

D. Not Practicable to Estimate Fair Value

Not applicable.
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Note 21 - Other Iltems

A. Unusual or Infrequent Items
See Note 26 for details.

B. Troubled Debt Restructuring for Debtors
Not applicable.

C. Other Disclosures
No significant changes from prior year end.

D. Business Interruption Insurance Recoveries
Not applicable.

E. State Transferable and Non-Transferable Tax Credits
No significant changes from prior year end.

F. Subprime Mortgage Related Risk Exposure
No significant changes from prior year end.

G. Insurance-Linked Securities
On March 31, 2017, the Caelus Re 2013-2 catastrophe bond expired according to the terms of the original agreement.
On May 4, 2017, the Company and certain of its affiliates entered into an agreement with Caelus Re V Limited, a Cayman Islands Special
Purpose Reinsurance Vehicle, for the purpose of securing collateralized, multiyear property catastrophe loss protection through the capital
markets. The catastrophe bond, Caelus Re 2017-1, issued as part of this agreement provides reinsurance coverage to the Company and certain
of its affiliates for catastrophic events, including hurricanes, winter storms, convective storms, wildfire, meteorite, volcanic eruption, earthquakes
and the fires following earthquakes. The catastrophe bond is an indemnity trigger-based bond where the Company and certain of its affiliates
recover losses in excess of specified levels of annual aggregate catastrophic claims with a franchise deductible of $50 million for each
catastrophic event. For the 2017 risk period, the Caelus Re 2017-1 catastrophe bond provides national coverage at 30% of annual aggregate

losses between $1.5 billion and $2.75 billion. The coverage is effective June 1, 2017 and expires on May 31, 2020.

Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through May 8, 2017 for the statutory statement issued on May 10, 2017.

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

Type Il — Nonrecognized Subsequent Events:

Subsequent events have been considered through May 8, 2017 for the statutory statement issued on May 10, 2017.

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

Note 23 Reinsurance

No significant changes from prior year end.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

No significant changes from prior year end.

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

As of December 31, 2016, loss and loss adjustment expense reserves, net of reinsurance recoveries, were $1.72 billion. On January 1, 2017, loss
and loss adjustment expense reserves of $1.57 billion were transferred to the Company as a result of the changes to the pooling and quota share
agreements, effective January 1, 2017. See Note 26 for details. Payments for incurred claims and claim adjustment expenses attributable to insured
events of prior years were $489.4 million for the three months ended March 31, 2017. As of March 31, 2017, remaining loss and loss adjustment
expense reserves attributable to insured events of prior years were $2.84 billion. There has been unfavorable prior-year development of $33.9
million during the three months ended March 31, 2017, primarily driven by higher than expected claim emergence levels in liability coverages for
commercial standard auto and agribusiness products.

Note 26 - Intercompany Pooling Arrangements

Nationwide Mutual Insurance Company is the lead company in the Nationwide Pool. Each pool member company contributes 100% of its
underwriting results to the Nationwide Pool though the reinsurance pooling agreement.

Effective January 1, 2017, Nationwide Mutual Insurance Company’s assumed pooling percentage was changed to 72% and Nationwide Mutual Fire
Insurance Company’s assumed pooling percentage was changed to 23%.

Effective January 1, 2017, Nationwide Assurance Company (NAIC #10723), Titan Indemnity Company (NAIC #13242), Nationwide Lloyds (NAIC

#42110), Nationwide Insurance Company of America (NAIC #25453), Nationwide Insurance Company of Florida (NAIC #10948), and Veterinary Pet
Insurance Company (NAIC #42285) were added as parties to the Nationwide Pool with 0% retrocession.
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As of March 31, 2017 and December 31, 2016, the companies in the Nationwide Pool assuming a proportionate share of the pool are:

March 31, 2017 December 31, 2016
NAIC # Pool Pool
Nationwide Mutual Insurance Company 23787 72.0% 83.0%
Nationwide Mutual Fire Insurance Company 23779 23.0% 12.0%
Scottsdale Insurance Company 41297 4.0% 4.0%
Farmland Mutual Insurance Company 13838 1.0% 1.0%

All of the other companies in the Nationwide Pool have a 0% retrocession. The zero percent participants in the Nationwide Pool as of March 31,
2017 are: Nationwide General Insurance Company (NAIC #23760), Nationwide Property and Casualty Insurance Company (NAIC #37877),
Nationwide Affinity Insurance Company of America (NAIC #26093), Crestbrook Insurance Company (NAIC #18961), Allied Insurance Company of
America (NAIC #10127), Nationwide Assurance Company (NAIC #10723), Nationwide Lloyds (NAIC #42110), Nationwide Insurance Company of
Florida (NAIC #10948), AMCO Insurance Company (NAIC #19100), Allied Property and Casualty Insurance Company (NAIC #42579), Depositors
Insurance Company (NAIC #42587), Nationwide Agribusiness Insurance Company (NAIC #28223), Nationwide Insurance Company of America
(NAIC #25453), Titan Indemnity Company (NAIC #13242), Victoria Fire & Casualty Company (NAIC #42889), Victoria Automobile Insurance
Company (NAIC #10644), Victoria Specialty Insurance Company (NAIC #10777), Victoria Select Insurance Company (NAIC #10105), Victoria
National Insurance Company (NAIC #10778), Harleysville Preferred Insurance Company (NAIC #35696), Harleysville Insurance Company of New
Jersey (NAIC #42900), Harleysville Worcester Insurance Company (NAIC #26182), Harleysville Insurance Company of New York (NAIC #10674),
Harleysville Lake States Insurance Company (NAIC #14516), Harleysville Insurance Company (NAIC #23582) and Veterinary Pet Insurance
Company (NAIC #42285).

All lines of business are subject to the pooling agreements.
Effective January 1, 2017, the 100% quota share reinsurance agreements between Nationwide Mutual Insurance Company and Nationwide
Assurance Company, Titan Insurance Company, Titan Indemnity Company, Nationwide Lloyds, Nationwide Insurance Company of America, and

Nationwide Insurance Company of Florida were terminated and liabilities were commuted back to the respective ceding company.

Effective January 1, 2017, the 100% quota share reinsurance agreement between Scottsdale Insurance Company and Veterinary Pet Insurance
Company was terminated and liabilities were commuted back to Veterinary Pet Insurance Company.

In connection with the above pooling percentage change and the Titan Insurance quota share agreement termination effective January 1, 2017,
assets and liabilities were transferred between Nationwide Mutual Insurance Company, Nationwide Mutual Fire Insurance Company, and Titan
Insurance Company. The Company received assets of $498.9 million, primarily consisting of deferred premiums of $335.3 million and uncollected
premiums of $134.4 million. The Company received liabilities of $2.57 billion, primarily consisting of loss reserves of $1.39 billion, unearned
premiums of $863.9 million and loss adjustment expense reserves of $187.0 million.

In addition, the Company paid commissions of $144.0 million.

Furthermore, the Company received cash, securities and other investments of $1.93 billion to settle these transactions.

Note 27 - Structured Settlements

No significant changes from prior year end.

Note 28 - Health Care Receivables

Not applicable.

Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

No significant changes from prior year end.

Note 31 — High Deductibles

Not applicable.

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

No significant changes from prior year end.

Note 33 - Asbestos/Environmental Reserves

No significant changes from prior year end.

Note 34 — Subscriber Savings Accounts

Not applicable.

Note 35 — Multiple Peril Crop Insurance

Not applicable.

Note 36 — Financial Guaranty Insurance

Not applicable.
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

as required by the Model Act? Yes[ ] No[X]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] NoJ ]
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
2.2 Ifyes, date of change:
3.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] Nol ]
If yes, complete Schedule Y, Parts 1 and 1A.
3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] Nol[ ]
3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.
On March 1, 2017, Nationwide purchased all of the outstanding stock of Jefferson National Financial Corp. As a result of the acquisition, the following
companies were added to the Nationwide holding company system: Jefferson National Financial Corp.; Jefferson National Life Insurance Company;
Jefferson National Life Insurance Company of New York; Jefferson National Securities Corporation, and JNF Advisors, Inc.
4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
4.2 Ifyes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company | State of
Name of Entity Code Domicile
5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAT]
6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/12016
6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2011
6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 04/07/2013
6.4 By what department or departments?
OH
6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
7.2 Ifyes, give full information:
OH
8.1 Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol ]
8.4 If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Nationwide Bank Columbus, OH NO YES NO NO
Nationwide Mutual Insurance Company Columbus, OH YES NO NO NO
Nationwide Mutual Fire Insurance Company Columbus, OH YES NO NO NO
Nationwide Corporation Columbus, OH YES NO NO NO
Nationwide Financial Services, Inc. Columbus, OH YES NO NO NO
Nationwide Investment Services Corp Columbus, OH NO NO NO YES
Nationwide Investment Advisors, LLC Columbus, OH NO NO NO YES
Nationwide Securities, LLC Columbus, OH NO NO NO YES
Nationwide Fund Advisors Columbus, OH NO NO NO YES
Nationwide Fund Distributors, LLC Columbus, OH NO NO NO YES
Nationwide Asset Management, LLC Columbus, OH NO NO NO YES
Jefferson National Securities Corporation Louisville, KY NO NO NO YES
JNF Advisors, Inc. Louisville, KY NO NO NO YES
9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol ]

o Qo

o

Compliance with applicable governmental laws, rules and regulations;

o

(e)  Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:

Qo7

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

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

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

9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]

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

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

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

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] NoJ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 571,166
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 180,567,308
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] NoJ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 246,644,366 253,575,456
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 36,866,895 206,382,281
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 283,511,261 $ 459,957,737
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] Nof ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] NoJ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 37,053,019
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 37,053,019
16.3 Total payable for securities lending reported on the liability page: $ 38,350,993

17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] NoJ ]

171

17.2

17.3
174

17.5

17.6

For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]

If yes, give full and complete information relating thereto:

1 2 3 4
Date of
Old Custodian New Custodian Change Reason

Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle
securities"].

1 2

Name of Firm or Individual Affiliation
Members of the investment staff designated by the Chief Investment Officer as detailed in the Corporate Resolution |
Gramercy Funds Management LLC U

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] No[X]

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
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1

Central Registration Depository

Number

2

Name of Firm or Individual

3

Legal Entity Identifier (LEI)

Registered With

5
Investment
Management

Agreement (IMA) Filed

152209 Gramercy Funds Management LLC 54930052ZV4VR1WG8862 U.S. Securities and Exchange NO
Commission
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] NoJ ]

18.2 If no, list exceptions:
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3.1
32

41

4.2

5.1

6.1
6.2
6.3
6.4

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

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[X] No[ ] NAJ[ ]

If yes, attach an explanation.

The pooling retention percentage for Nationwide Mutual Insurance Company decreased from 83% to 72%. The pooling retention percentage for Nationwide Mutual Fire Insurance
Company increased from 12% to 23%. The following companies have been added to the Nationwide Intercompany Pooling Agreement as 0% retrocessionaires: Nationwide Assurance
Company, Nationwide Lloyds, Nationwide Insurance Company of Florida, Nationwide Insurance Company of America, Titan Indemnity Company and Veterinary Pet Insurance Company.

Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]

If yes, attach an explanation.

Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]

If yes, give full and complete information thereto:

Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]

If yes, complete the following schedule:

1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximu
m Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0 0 0 0 0
Total XXX XXX 0 0 0 0 0 0 0 0
Operating Percentages:
5.1 A&H loss percent 56.000%
5.2 A&H cost containment percent 0.000%
5.3  A&H expense percent excluding cost containment expenses 37.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0

Qo8



sttementforvaren 1, 20171« NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating|  Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating

NONE

Qo9




sttementforvaren 1, 20171« NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currerzwt Year Prior3 Year Curreflt Year Prior5Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama.......ccvnvveininnine AL|..... Lo | v 10,636,459 | ..covvvrerrnen. 11,523,539 | oo 6,055,889 | ..coovvrerirrinns 5,998,342 | ..coovvrrrrnnn. 17,944219 | oo 15,997,484
2. Alaska.....oooenrineiiee AR | L [ [ e ettt | et ees 171,002 | .. ....170,667
3. ANZONA..eneesieneen e AZ L | 0000 327,183 | 372,348 | oo 140,145 | oo 98,641 103,113 | oo 249,645
4. Arkansas........oonionni AR |..... Levoo [ s 5,881,211 | oo 6,647,816 | ..oooovereerinnes 3,016,402 | ..ooverirnne 4,264,567 | ....ovvvrnnnns 6,539,674 | ..ovvvirienee 7,446,150
5. California.. LT71271 ..706,927 3,054,721 | .. .3,093,668
6. Colorado......ccccooverrierriirniennes T8B) | e 3B,731 | s | s 4654 | ..o 277,858 | oo 578,629
7. ConnecticUt.........cocuvevverecrened CT| . Levoo [ s 5,427,691 | v 6,417,836 | ..oocvvveriirne 2,295,623 | ..o 3,042,923 | ..o, 14,672,389 | oo 16,770,948
8. Delaware........cccocomerrerennee DE oLt | i 4,261,158 | oo 4773517 | v 2,428,600 | ..coovrriinne 2458194 | oo 7,298,827 | oo 8,790,032
9. District of Columbia...............DC | occoluvis | v 1,593,773 | oo 1,871,648 | oo 666,621 | ..ovocrererenene 1,192,616 | oo 2,012,441 | oo 3,407,692
10, Florida......o.oovveeeereneeeeeeee FL e L | e (142,651) | coovvverereinne 5,545,483 | ..covviriranns 3,153,769 | oo, 731,962 | oo, 14,718,898 | ...covoevrennen. 16,415,247
11, GEOIGid. e 14,744,279 | ..o, 16,327,448 | ....ocvvvvnne. 10,879,422 | ..ovvvvinne 9,447,059 | ..o, 23,320,020 | .cooovverinnes 17,837,401
12, HAWaILccccceece s HE L s e [ ceieeineisssisssssssessnssnnes | seeessessnessnsssse s sssessssssns | sesssssssssssssssssessans A7 | e 23
13, 1daho...ceseeeeend D e L | 296 | oo 27,015 | e (137) [ [ 1,328 | e, 1,815
14, MNOIS......oovevervenreeneiererenninnnel L el | s 9,433,021 | oo 8,817,946 | ...oooveeeennnid, 729,049 | oo 5,701,122 | 15,492,411 | 12,870,421
15, Indiana.......occovenvernennennennend N L | s 3,443,508 | ..o 3,841,409 | oo 1,924 111 | i 1,848,605 | 3,388,399 | 2,911,754
16, 1OWa.. .o A L | e, (1,619) ] covveeeeerreeenne 198,874 | oovvierrere392,390 | v 3,494 | 158,613 | 50,156
17, Kansas.......coovevnevnerineeeneen KS e L | o, (R T5) | I 92,783 | coveererrerneeeeT, 700 | o [ e 21,182 | s 26,652
18, Kentucky.......ooovverrreeneerenecen KY e L [ s 5,428,606 | ....c.ccovvenene. 5,925,756 | .oeorrerrernnnni 2,730,183 | 2,184,309 | 6,723,946 | o 7,465,599
19, LOUISIaNa.......ccvvereererneneneee LA L e [ | e 1,390 [ 3,091 | 151,290 | e 170,807
20.  Main€.....coverrerrerrernennneneeee ME | il | e 577,009 | oo 654,998 | ..o 139,861 | 374,306 | 569,931 | e 540,423
21.  Maryland.. . 17,752,330 ..19,632,198 . ...52,994,412
22, MasSaChUSELES.........cceeeveee e MA | it L et | et tesesess | eeevsssssessesissessesessssseseses | sevsesssssssesisssssessssssessesees | seesesssssesssssssessesensssrdQ T | veverssssessesissessenas 12,639
23. Michigan.......ccccooevmevvnevnecend Ml [l | iii..8,061,533 | .......8,545,498 | .................5,580,468 | ...covvvienn4,921,743 | (e 358,062,920 | ...cccvvnvenes 375,326,270
24.  Minnesota.... 22422 | ... ..1,934,342 2,026,199
25, MisSISSIPPI...eervveeeneenreeennee MS il | 05,215,048 | 06,325,017 | 003,026,697 | oo 1,736,426 | ..oovvvvnnee. 8,296,501 | ..oovvvvrircninee 7,166,962
26, MiISSOUI....c.vvenrerrerernrnnnneeee MO | il | e (251) | i 28,347 | 85,324 | 353,252 | overveeiierinrins 539,002 | .oovovrvrrrrirrrenns 771,288
27, Montana......c.oceeeeneeneenmeneeneeed MT [l | | e T4 | | vt sessstsins | eesestesbssssessesssssees 5,925 | oo 5,754
28. Nebraska.........coeeverrerenrireceed NE | ool | v (1,332) | vl 94,852 [ e | ceveiressnsieesensnes 18,890 | .oovveieerrerirene 27,712 | oo 42,933
29, Nevada......ocooomrvneenevnnceeed NV [l [ | e 17,302 | s e | oeeieeiesiesisesieees (1,707) | oo (2,091)
30.  New Hampshire.....c.coeoveee NH | ool | e 869,004 | oo 798,483 | e 300,100 | .oovovrrrrerrirrrrns 199,773 | oo 1,134,158 | oo 886,866
31 NeW JErsey. ..o N il i | eeeiens | et 5,238 | o 9,552 | i 488,988 | ..o 533,897
32, NeW MEXICO.....coorrrerereiereed NV | s | ettt sneieiens | rrvssesessses s sessssesessnes | sresesssssessssesessssssesssssseses | eressesessssssssssssenns 1,119 | e 1,750
33, New YOrK...oooooeneinriererinens NY|....... Levoo [ o 18,402,608 | .....covvenee. 20,479,329 | .ooovrireienns 8,763,044 | ...ccoovvvenve. 10,590,681 | ...cooovennvne. 64,967,348 | ..........cc.... 61,029,819
34, North Carolina..........ccceceenen. NC|...... Lecoo [ e 38,384,829 | ....cccovvrnnnn 42,637,268 | .......coocennee. 23,830,874 | .o 16,937,919 | oo 54,526,891 | ..ccovivrrirnnes 37,789,543
35.  North Dakota..........coccvveennccne. ND ... Livoo [ e (V2722 0) | I 20,392 | i | e | ettt 2 | s (5)
36. OO OH il | 56,165,293 | ....occrrrenees 61,794,038 | .coovvvierne 33,848,876 | ..coovvvrnnne 34,133,893 | .o 85,246,727 | oo 70,977,507
37. Oklahoma.........cooververnivreneeecd OK L | 395,368 | ..ovveirriieiane 492,366 | ...ooovrereenen 232,083 | .o 287,846 | ..o 504,343 | oo 370,228
38, Oregon.....cccooeeemeevmeennennnennd OR [l [ i 480,699 | ..oooviriirerrnn827,686 | oo 544,755 | c.ovveerrienne 316,130 | .o 1,217,948 | oo 1,270,669
39.  Pennsylvania.........ccocoeeeneeeed PA | il | e, 31,063,315 | ..o 33,521,912 | e 17,404,609 | ...coovvvenee. 18,312,720 | .ovvvvrernen. 49244648 | ......coevene.. 52,614,660
40. Rhode Island.........ccccoeeemcened R oLt | i, 3,741,382 ....2,036,540 ...2,368,803 5,504,116
41. 29,844,471 20,753,649 21,859,240
42.  South Dakota..........ccoeecrsvereeen.SD | v L | e (B05) | covoveeerererrerenee A | e [ s
43 ..6,005,933 ...4,438,849 ...2,608,051
44, TeXaS..cmermermeermeernerneen IX el | s 3,843,638 | ..cccoveerernnn5,683,233 | o 2,490,283 3,399,287
45, Utah.neeenlUT L e | v 3,212 |
46. Vermont... ...692,866
47, Virginia....oeeeeeevenerssesneenee VA |l | . 19,963,937 | ... 22,345,336 | oo 15,745,131
48.  Washington........cooeeevevvee e WA |l | i 793,342 |0 878,630 | o 442,104
49.  West Virginia.........cccooeeveeeh. WV | Lo | 6,075,763 | ................6,865,395 | oo 4,589,109
50.  WISCONSIN.....oovveerernrrnerereeee e W il | | 21,875 |
51, WYOMING....ooovveerrerrereerneennene
52.  American Samoa..............c.....
X S CTVT: Ty | IO
54.  Puerto RiCO......coovirirniniine
55.  US Virgin Islands....................
56. Northern Mariana Islands
57.  Canada.......cccooomrrrrnrinninns
58.  Aggregate Other Alien .
59.  TotalS....ooverrererererrirereierirnieenns (a)....52 351,321,901 195,548,591
DETAILS OF WRITE-INS
58001, .voeeeeireireireeeie it | ceeee XXX | e [ e ssiesiees | eessessessesssess st esssstans | stesssessesies st s st enin | seteetes sttt eees | seets bttt
58002. ...ooovvieeireiieeieire e | eeees XXX | et [ eeirsinsississs s sssssssssinss | sessssssesssssssssssssssssssns | stsssssssssssnsssssssssesssnssss | sessssssssssess st essanss | seessesss st
58003. ..ot | oo XXX | e [ eeiireiinsins s ssssssesiessens | eessessssess st sess st sesssstns | stsesssessesses s st st st snis | setsrsiest sttt enes | seetseesi st
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... XXXo | o [0 (0 U [0 [0 [0 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... XXX | i [0 [0 0 [ o {01 0 ] o 0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state (other than their state of domicile see DSLI); (D) - DSLI - Domestic Surplus Lines Insurer
(DSLI) - Reporting entities authorized to write Surplus Lines in the state of domicile; (N) - None of the above - Not allowed to write business in the state.
Insert the number of D and L responses except for Canada and Other Alien.

(@)
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Statement for March 31, 2017 ofthe.: NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

NATIONWIDE®

110

FARMLAND MUTUAL
INSURANCE COMPANY NATIONWIDE MUTUAL NATIONWIDE MUTUAL
INSURANCE COMPANY FIRE INSURANCE COMPANY
Guaranty Fund
Certificate (CASUALTY) oH (FIRE)
OH
Casualty
1A
NATIONWIDE
CORPORATION RETENTION
Common Stock: ALTERNATIVES LTD.
13,642,432 Shares
ICommon Stock: 120,000 Shares
Casualty-95.2%
Fire—4.8% Fire-100%
(seepage2) OH BER
ALLIED HOLDINGS
ALLIED INSURANCE NATIONWIDE GENERAL AMERICAN MARINE NNOVS, LLC (DELAWARE), INC. ALLIED GROUP, INC DEPOSITORS SCOTTSDALE THI HOLDINGS
COMPANY OF AMERICA INSURANCE COMPANY UNDERWRITERS, INC. (AHDI) (AGI) 'Ns":g::é;ﬁgr;mv 'NSURAN(C;CC)OMPANV (DELAWARE), INC.
(THI)
Common Stock: 15,000 Shar Common Stock:20,000 Shares Common Stock: 20 Shares Common Stock: 100 Shares Common Stock 850 Shares| Icommon Stock: 300,000 Shares Common Stock: 30,136 Shares Common Stock: 100 Shares
Casualty-100% :
v Casualty-100% Casualty-100% Casualty-100% Casualty-100% AHDI - 100% AGI-100% Casualty-100% Casualty-100%
OH OH FL OH DE 1A 1A OH DE
CRESTBROOK INSURANCE NATIONWIDE INSURANCE ON YOUR SIDE ALLIED PROPERTY SCOTTSDALE TITAN INDEMNITY VICTORIA FIRE &
COMPANY INDEMNITY COMPANY INTERMEDIARIES, INC. NATIONWIDE INSURANCE HARLEYSVILLE GROUP INC, AND CASUALTY ":;:ﬁ;m?;’f;:mf SURPLUS LINES COMPANY CASUALTY COMPANY
(NW INDEMNITY) an AGENCYINC, (HGI) INSURANCE COMPANY INSURANCE COMPANY (TITAN) (VICTORIA FIRE)

Common Stock: 90,000 Shares!

Common Stock: 28,000 Shares

Common Stock: 1,615 Shares

Common Stock: 100 Shares

Common Stock:
100 Shares

AHDI-100%

(ALLIEDP &C)

[Common Stock: 300,000 Shares

Common Stock:12,500 Shares

AGI-100%

Common Stock: 10,000 Shares

Common Stock:4,319,951 Shares|

Common Stock: 1,500 Shares;

Casualty-100% Casualty-100% Casualty-100% ~ [AGI-100% SIC-100% THI-100% THI-100%
OH OH Casualty-100% OH DE 1A OH AZ X OH
NATIONWIDE EXCLUSIVE
A e T NATIONWIDE INSURANCE: AGENT RISK PURCHASING N oreve T HARLEYSVILLE INSURANCE COMPANY PREMIER AGENCY, Mo TITAN INSURANCE VICTORIA AUTOMOBILE
COMPANY OF FLORIDA GROUP, LLC 2 INSURANCE COMPANY INC. HERITAGE INSURANCE COMPANY INSURANCE COMPANY
(NC) OF NEW JERSEY — (AMCO) COMPANY
Common Stock: 100 Shares e Casalty-96.8% Commonstock: 5000Shares Common Stock: 300,000 Shares | Common Stock:100,000 Shares| Common Stock: 4,776,076 Shares Common Stock: 1000000 Shares Common Stock: 3,000 Shares
Tian-100% re-100
Casualty-100% Casualty-100% NW Indemnity-32% HGI100% AGI-100% AGI-100% SIC-100% Victoria Fire-100%
OH OH Il-100% OH OH PA 1A 1A AZ M OH
[
NCC OF AMERICA, LTD. LONE STAR NATIONWIDE ASSET NATIONWIDE MEMBER
INACTIVE HARLEYSVILLE LAKE ALLIED SOLUTIONS AGENCY, INC. FREEDOM SPECIALTY TITAN AUTO INSURANCE VICTORIA NATIONAL
( ) GENERAL AGENCY, INC. MANAGEMENT, LLC STATES INSURANCE COMPANY GENERAL AGENCY
NATIONWIDE LLOYDS COMPANY Icommon Stock: 20,000 Shares | INSURANCE COMPANY OF NEW MEXICO, INC. INSURANCE COMPANY

Common Stock:300,000 Shares|

Common Stock: 1,000 Shares

Common Stock: 927,041

Common Stock: 292,000 Shares

Common Stock: 1,000 Shares|

Common Stock: 1,000 Shares

ATEXAS LLOYDS Shares Common Stock: 5,000 Shares
Casualty-100% hGi-100% SIC-100%
NC-100% GB Casualty~100% HGI-100% AMCO-100% THI-100% Victoria Fire-100%
iy X X OH M 1A 1A OH NM OH
T
NATIONWIDE CASH NATIONWIDE VETERINARY PET
NATIONWIDE PROPERTY INSURANCE CO.
NATIONWIDE AFFINITY 'AND CASUALTY reT MANAGEMENT COMPANY HARLEYSVILLE PREFERRED ALLIED TEXAS A oPANY A (Pl) TITAN INSURANCE VICTORIA SELECT
INSUgl;r:‘c':ECR?CHQ‘PANV INSURANCE COMPANY Pl INSURANCE COMPANY AGENCY, INC. SERVICES, INC. INSURANCE COMPANY
| Stock: 100 Sh: . ‘ommon Stock: 333,837 ~[Common Stock: 6,935,38:
Common Stock: 500,000 Shares | Common Stock:60,000 Shares Lﬂxw ommonsloc ores §;’:}g"“5‘°‘k 470000 ICommon Stock: 1,000 Shares lShares Shares Common Stock: 1 Share Common Stock: 1,000 Shares
ssurance
Casualty-100% Casualty-100% Lone Star HG-100% lamco-100% chd%gzgg“g% I THI-100% Victoria Fire-100%
Casualty-100% e -
OH OH X OH PA 1R beposiors 4. 237% 1A OH X OH
NATIONWIDE REALTY
NATIONWIDE
AGRIBUSINESS .NDES,;&ESS&;EMNV SERVICES, LTD. HARLEYSVILLE VICTORIA SPECIALTY
INSURANCE COMPANY Single Member Limited msu:: x:;fg'v:;mv REINSURANCE, LTD- DVMA'E'::«'?: N INSURANCE COMPANY
Liability C
Common Stock: 5,690 Shares Commenstack. 58,334 Shares fabilty company Common Stock: 11,000 Shares Common Stock: 1,000 Share|
Common Stock: 15,000 Shares VPI-100%
Casualty-100% Casualty-100% Casualty-100% HGI-100% NAMC-100% Victoria Fire-100%
1A OH OH PA T&C CA OH
HARLEYSVILLE LIFE NATIONWIDE SERVICES HARLEYSVILLE
NATIONWIDE ASSURANCE INSURANCE COMPANY COMPANY, LLC WORCESTER HARLEYSVILLE
COMPANY (Nsc) INSURANCE COMPANY INSURANCE COMPANY V.P.l. SERVICES INC.
Common Stock: 1,750 Shares Commonstedk: 306,000 . oo - CommonStock 2375000
Shares 5'"%::{:"”;:“(’2:::::;" Commonstock 20000 S VPI-100%
ares
Casualty-100% Casualty-100% HGL-100% HGI-100%
OH PA Casualty-100% OH PA PA CA
Subsidiary Companies — Solid Line
Contractual Association = Double Line

(Casualty/Fire subsidiaries)

Limited Liability Company- - Dotted Line

March 31,2017

Page 1



Statement for March 31, 2017 ofthe.: NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

NATIONWIDE®

T110

FARMLAND MUTUAL
INSURANCE COMPANY NATIONWIDE MUTUAL NATIONWIDE MUTUAL
Guaranty Fund INSURANCE COMPANY FIRE INSURANCE COMPANY
Certificate (CASUALTY) (FIRE)
Casualty (See Page 1) OH (See Page 1) OH
1A
NATIONWIDE CORPORATION (NW
Common Stock: 13,642,432 Shares
Casualty-95.2% OH
Fire-4.8% T
I 1
NATIONWIDE GLOBAL NATIONWIDE FINANCIAL
HOLDINGS, INC. SERVICES, INC. (NFS)
Common Stock: 100 Shares
Common Stock: 1 Share|
NW Corp-~100% OH EAGLE CAPTIVE NW Corp.-100% DE
REINSURANCE, LLC |
NATIONWIDE LIFE NATIONWIDE FINANCIAL NFS DISTRIBUTORS, INC.
NW Life-100% OH INSURANCE SERVICES CAPITAL TRUST (NFSDI)
NWD INVESTMENT COMPANY (NW LIFE) CommonsStock: 100 Shares
MANAGEMENT, INC, NEWHOUSE CAPITAL Common Stock: 3,814,779 Shares Breferred Stock:
(NWD Invest) PARTNERS, LLC JEFFERSON NATIONAL o NFS-100% DE NFS-100% DE
Common Stock: 958,750 Shares ===~ NWD Invest -19% FINANCIAL CORP. NFS-100% OH|
NW Corp 100% Casualty-70% (JNFC)
Preferred Stock: 500,000 Shares Fire=10% NATIONWIDE LIFE AND NATIONWIDE FUND NATIONWIDE FUND
NW Corp 100% ANNUITY INSURANCE MANAGEMENT LLC
DE DE| NLIC-100% DE COMPANY ADVISORS
(NLAIC)
T . NES - 100% Managing Unitholder
NWD ASSET CommonStock: 66,000 Shares DELAWARE BUSINESS TRUST NFSOI100% DE
NATIONWIDE EMERGING ’mrgl\sgstz JEFFERSON NATIONAL NW Life-100% OH DE|
MANAGERS, LLC . INC. JEFFERSON NATIONAL LIFE INSURANCE
777777 | (NAMHI) SECURITIES COMPANY JNF ADVISORS, INC. H
CORPORATION (UNLIC) REGISTERED INVESTMENT NATIONWIDE FUND
NWD Invest-100% Common Stock: 20,000 Shares OLENTANGY ADVISORS SERVICES, INC. DISTRIBUTORS LLC
INFC-100% REINSURANCE, LLC
NWD Invest-100% DE | [/NFC-100% DE DE .
L DE INFC-100% LS Common Stock: 201,300 Shares
2 NFSDI-1
AVERVIEW [ NLAIC - 100% VT NFS-100% - SDI-100% DE
. INTERNATIONAL "AU;:%KES%OCBAL JEFFERSON NATIONAL
GROUP, INC. wevy LIFE INSURANCE NATIONWIDE INVESTMENT NATIONWIDE BANK NATIONWIDE
— (COMPANY OF NEW YORK| SERVICES CORPORATION SECURITIES, LLC
] Common Stock: 2,800,000 Shares
WD - 100% Common Stock: 100 Shares Common Stock: 5,000 Shares
nvest - NAMHI-100% JNLIC-100% NY NW Life-100% NFS-100% NFSDI - 100%
DE DE i OK FED DE
: NATIONWIDE FINANCIAL
NATIONWIDE FINANCIAL
ASSIGNMENT GENERAL AGENCY, INC
COMPANY
NEWHOUSE CAPITAL — Common Stock: 1,000 Shares
PARTNERS II, LLC Common Stock: 100 Shares
NFSDI - 100%
NW Life-100% OH PA
NGV-99%
DE| NATIONWIDE INVESTMENT NATIONWIDE RETIREMENT
ADVISORS, LLC SOLUTIONS, INC.
| CommonStock: 236,494 Shares
NW Life-100% OH NFSDI-100% DE
Subsidiary Companies — Solid Line
Contractual Association = Double Line
Limited Liability Company == Dotted Line
March 31,2017 Page 2

(Nationwide Corp. subsidiaries)



2110

Statement for March 31, 2017 ofthe. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

NATIONWIDE INSURANCE COMPANIES

NAIC NAIC

Group Company State of Federal ID

Code Group Name Code Domicile Number Name of Company

0140 Nationwide 10127 OH 27-0114983 Allied Insurance Company of America

0140 Nationwide 42579 1A 42-1201931 Allied Property and Casualty Insurance Company
0140 Nationwide 19100 1A 42-6054959 AMCO Insurance Company

0140 Nationwide 29262 X 74-1061659 Colonial County Mutual Insurance Company
0140 Nationwide 18961 OH 68-0066866 Crestbrook Insurance Company

0140 Nationwide 42587 1A 42-1207150 Depositors Insurance Company

0140 Nationwide 15821 OH 42-4523959 Eagle Captive Reinsurance, LLC

0140 Nationwide 13838 1A 42-0618271 Farmland Mutual Insurance Company

0140 Nationwide 22209 OH 75-6013587 Freedom Specialty Insurance Company

0140 Nationwide 23582 PA 41-0417250 Harleysville Insurance Company

0140 Nationwide 42900 NJ 23-2253669 Harleysville Insurance Company of New Jersey
0140 Nationwide 10674 PA 23-2864924 Harleysville Insurance Company of New York
0140 Nationwide 14516 M 38-3198542 Harleysville Lake States Insurance Company
0140 Nationwide 64327 PA 23-1580983 Harleysville Life Insurance Company

0140 Nationwide 35696 PA 23-2384978 Harleysville Preferred Insurance Company

0140 Nationwide 26182 PA 04-1989660 Harleysville Worcester Insurance Company

0140 Nationwide 64017 X 75-0300900 Jefferson National Life Insurance Company

0140 Nationwide 15727 NY 47-1180302 Jefferson National Life Insurance Company of New York
0140 Nationwide 11991 OH 38-0865250 National Casualty Company

0140 Nationwide 26093 OH 48-0470690 Nationwide Affinity Insurance Company of America
0140 Nationwide 28223 1A 42-1015537 Nationwide Agribusiness Insurance Company
0140 Nationwide 10723 OH 95-0639970 Nationwide Assurance Company

0140 Nationwide 23760 OH 31-4425763 Nationwide General Insurance Company

0140 Nationwide 10070 OH 31-1399201 Nationwide Indemnity Company

0140 Nationwide 25453 OH 95-2130882 Nationwide Insurance Company of America

0140 Nationwide 10948 OH 31-1613686 Nationwide Insurance Company of Florida

0140 Nationwide 92657 OH 31-1000740 Nationwide Life and Annuity Insurance Company
0140 Nationwide 66869 OH 31-4156830 Nationwide Life Insurance Company

0140 Nationwide 42110 X 75-1780981 Nationwide Lloyds

0140 Nationwide 23779 OH 31-4177110 Nationwide Mutual Fire Insurance Company
0140 Nationwide 23787 OH 31-4177100 Nationwide Mutual Insurance Company

0140 Nationwide 37877 OH 31-0970750 Nationwide Property & Casualty Insurance Company
0140 Nationwide 13999 VT 27-1712056 Olentangy Reinsurance, LLC

0140 Nationwide 15580 OH 31-1117969 Scottsdale Indemnity Company

0140 Nationwide 41297 OH 31-1024978 Scottsdale Insurance Company

0140 Nationwide 10672 AZ 86-0835870 Scottsdale Surplus Lines Insurance Company
0140 Nationwide 13242 X 74-2286759 Titan Indemnity Company

0140 Nationwide 36269 M 86-0619597 Titan Insurance Company

0140 Nationwide 42285 OH 95-3750113 Veterinary Pet Insurance Company

0140 Nationwide 10644 OH 34-1785903 Victoria Automobile Insurance Company

0140 Nationwide 42889 OH 34-1394913 Victoria Fire & Casualty Company

0140 Nationwide 10778 OH 34-1842604 Victoria National Insurance Company

0140 Nationwide 10105 OH 34-1777972 Victoria Select Insurance Company

0140 Nationwide 10777 OH 34-1842602 Victoria Specialty Insurance Company

0140 Nationwide 37150 AZ 86-0561941 Western Heritage Insurance Company
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Statement for March 31, 2017 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management | Ownership Filing

Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
I\an(lfl:}bers Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | Nationwide 31-1486309.. | ....4595018 10 W. Nationwide, LLC... Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide. 31-1486309.. | ....4810074 |.. 1000 Yard Street, LLC. . | Nationwide Realty Investors, Ltd.. .. |ownership. ...100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1486309.. | ....4594954 101 N Twentieth St, LLC Nationwide Realty Investors, Ltd.............c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | NationWide.........oeeeverrerrereernens [ coreerrenens 31-1486309.. | ...4869474 | .....coovvvveeees [ O 1015 Long Street, LLC......coovevvereerrereecneens Nationwide Realty Investors, Ltd...........c.c..c..... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 [ NationWide.........ccoevveverrrecrees | v 31-1486309.. | ....4810047 |....cccovevveveee | O, 1050 Yard Street, LLC.........ccccvvvveeriecreeene Nationwide Realty Investors, Ltd. ................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 |NationWide.........oeveereeereereereens [ coveereeeens 31-1486309.. | ...4810038 |.....cccovvvreveee [ Oureiriiiienes 1125 Rail Street, LLC......covveereireeincncreieenne Nationwide Realty Investors, Ltd..........ccc.cc.e. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide.........ccoovrrvrererrnns [ evrerrenns 31-1733036.. | ....4594963 |.......cccoevvvee [ O, 120 Acre Partners, LLC Nationwide Realty Investors, Ltd.............c........ ownership.......... | o.... 95.000 |Nationwide Mutual Insurance Company........... N | P
0140 | NationWide.........ocveeererreereereen [ orrerreeens 26-2451988.. | ...4288132 | ...oovovvvenees [ O 1492 Capital, LLC Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N s
0140 [ NationWide.........cccevvrverrrecrees | v 31-1486309.. | ....5113932 | ....cccevvvvrveeees | O 111 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........ccoeurvrererreens [ v 31-1486309.. | ....4810083 |.....ccccooevvrvee [Oureririeiere. 155 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 [ Nationwide.........cccevvererrrcerees | v 31-1486309.. | ....5113923 |......ccoecevveeees | O 161 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | NationWide.........oceeereeerrereereens [ oreereeeens 31-1580283.. | ...5042171 | ..oovreeeecnes [ O 170 Marconi, LLC.......c.ocueveereeeenereeeeene NWD Investments, LLC........ccocoemerniereereenienes ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 [ NationWide.........ccoevvererrvcerenes | corrreerenns 31-1580283.. | ....4960960 |......cccecoveveee | Orrrcrerrcree, 245 Parks Edge Place, LLC.........ccccoovvvevivinnee, NWD Investments, LLC.........ccccooeveviveerricrenens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........ccoevrrrererreens [ errrerenns 31-1486309.. | ....4810092 |....cccccooevervee [Ourrriirieicren. 275 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide.........ccoeevreerrecrees | v 31-1486309.. | ....5092952 |......ccceceveveee | Qv 343 N. Front, LLC......ooveveveeeereeeeeeeer e Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........ccoevvrerrrrrens [ v 31-1580283.. | ....4590835 |.....ccccoovvervee [Ouveriireicre. 400 West Nationwide Boulevard, LLC.... NWD Investments, LLC..........cccovuvrvererrirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 [ Nationwide.........ccoeeuererrreerees | v 31-1580283.. | ....4591140 |.....cccoeevvevees | Qe 425 West Nationwide Boulevard, LLC.... NWD Investments, LLC.......c.ccccoevvvrrererrerennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide 31-1486309.. | ....4595009 |.....c.ccooevvvee [Ourriirieiernen. 44 Chestnut, LLC........cccovevvivieereceecerees Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide. 31-1486309.. | ....4890843 |.. 75 Rivulon Boulevard, LLC. . | Nationwide Realty Investors, Ltd...... ... |ownership. ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 20-4939866.. | ....4590750 775 Yard Street, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide 20-4939866.. | ....4810104 780 Yard Street, LLC......oovvvvervreerrereiecnnes NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide. 20-4939866.. | ....4671583 |.. 795 Rail Street, LLC.... . INRI Equity Land Investments, LLC... . | ownership. ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 20-4939866.. | ....4590602 800 Bobcat Avenue, LLC........ccccocovrvrnririninnns NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide..........ccoerrvrererrians [ v 20-4939866.. | ....4671499 |....ccoocvvevvvee [Ouriiireien, 800 Goodale Boulevard, LLC.........c.ccoevririrnnnee OH............ NIA.....coon. NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........oovvrverererence [ eovererrenns 20-4939866.. | ....4671789 |...cocovvvevres [ O 800 Yard Street, LLC......ooovvverrrrrerereiecncens OH............ NIA .o NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........ccoerrvererrans [ errerrenns 20-4939866.. | ....4590778 |....cccocovvvvrvee [Ouvrviereeierinnn, 805 Bobcat Avenue, LLC........cccooeuvvererrirrinennns OH............ NIA....ccoinne GVY Residential, LLC........cccccoevererrerrirererrenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide..........cooeurvrrrrerenne [ eovereirens 20-4939866.. | ....4890834 |......cccoeevvee [ O 808 Yard Street, LLC.......ccooovvvrverrrnrrrreieennenns OH............ NIA....cone GVY Residential, LLC........ccocvrerrerrernrenrirrirninns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........ccoerrvrererrinns [ errrerrenns 20-4939866.. | ....4869465 |.......cccoevvee [Ourrviererieicrnnnn, 820 Goodale Boulevard, LLC..........ccccoervvvirrennes OH............ NIA...ccoone NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | NationWide.........oveevereerrereereens [ orverrenens 20-4939866.. | ....5042612 |....coccovvvrenees [Oureriririenes 825 Junction Way, LLC.........cccoovrrermrninrrninenns GVY Residential, LLC.........ccocvrureerrernrenrerrirninns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........ccoerrvererrrans [ errrerrenns 20-4939866.. | ....5012286 |.......cccoeevvee [Ourrrivireieierinnn. 828 Bobcat Avenue, LLC........cccovvvvererriirinnnns NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........ccoeurverveerenns [ eovererrenns 20-4939866.. | ....4890759 |....cccoeovvevres [ O 840 Third Avenue, LLC.......oovvrrererrrreecens NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide..........ccovrrvererrnans [ errrerenns 20-4939866.. | ....4590611 845 Yard Street, LLC.......cooevvvveeieccriecrinas GVY Residential, LLC........cccccoevererrerrrererrenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | NationWide.........oeveveeeerrereereens [ oreerreens 20-4939866.. | ....4590787 850 Goodale BIvd., LLC........ccovververrinierirricinas NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........cooerrvererrnne [ ervrrerrenns 20-4939866.. | ....4903921 860 Third Avenue, LLC........ccoveverrieieeriiennns NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide 20-4939866.. | ....4903912 880 Third Avenue, LLC.......ooovrrerrnrrrreieeens NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide 20-4939866.. | ....4869438 895 W. Third Avenue, LLC NRI Equity Land Investments, LLC ownership ....100.000 |Nationwide Mutual Insurance Company N
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0140 | Nationwide..........cooevreerveerenns [ eovereirees 31-1486309.. | ....5092943 |........ccccevene. [0 960 Bobcat Avenug, LLC........ccccoovevererrirrinienns Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide..........covrrvererrians [ errrerrenns 31-1486309.. | ....4810029 |....ccccevrrnen [0S 975 Rail Street, LLC......coveveveeerecesieeriienes Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | NationWide........oeveverrerrereernens [ coreerrerens 31-1486309.. | ....5082001 |....ccccovvvrenee [0S 995 Yard Street, LLC......ooovvrvrreenerrreieinees Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........cceerrrrererrans [ erererrenns 31-1680808.. | ....4594833 |....cccccovvvrnen [0S AD Investments, LLC........ccccovuvrevennerrerninnnns Nationwide Realty Investors, Ltd...................... ownership.......... | ... 60.000 |Nationwide Mutual Insurance Company........... N | P
0140 | NationWide.........oveeveererrereereens [ crrerrenens 31-1580283.. | ....4590992 ADTV, LLC...ooieeeereeee s NWD Investments, LLC.......ccccocorrvrenrereerninienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide 52-2227314.. | ....4287247 AGMC Reinsurance, Ltd........ccoccvreverrrerreninnns Nationwide Advantage Mortgage Company..... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 |Nationwide. 42-1011300.. | ....4287229 |.. ALLIED General Agency Company. . .... |[AMCO Insurance Company...... . |ownership. ...100.000 |Nationwide Mutual Insurance Company. . N
0140 | Nationwide 42-0958655.. | ....1677548 ALLIED Group, INC......cceevviereircreieiieeeisieinas Allied Holdings (Delaware), Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide 46-4628790.. | ....4613462 Allied Holdings (Delaware), InC.........ccccoevvveeunee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... Y
0140 | Nationwide.... . 127-0114983.. | ....4288169 ALLIED Insurance Company of America Nationwide Mutual Insurance Company ownership ....100.000 |Nationwide Mutual Insurance Company N
ALLIED Property and Casualty Insurance
0140 | Nationwide . 142-1201931.. | ...4287144 | .................. [0 SR Company A, ALLIED Group, INC.....ccovvuevererieriecieirieennee ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | NationWide.........ocveereerrreneereens [ coveereeeens 42-1527863.. | ....4287238 |......cccoovveneen. [0S ALLIED Texas Agency, INC.........cccveureneeneureenns [ AMCO Insurance Company..........ccc.ecereereren ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide.........cccevvererriernns 19100... |42-6054959.. | ...4287153 |.....ccceovvvernee [0 SR AMCO Insurance Company...........ccccceerrerevennns A, A ALLIED Group, INC.....cccovvevereriersiercreiieeenes ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........ccoevrvrererreens [ v 59-1031596.. | ....4288011 |.....cccevvunee [0S American Marine Underwriters, Inc.................... FLoioinne A Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........cooevevervrerens [ eorrrrennn 81-4532504.. | ....5082029 |.......cceeuue. [0 TR American Tax Credit Fund 2017-A, LLC........... OH............ NIA.....coon.. Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide..........ccoevrvrererrrens [ v 31-1580283.. | ...4591177 |..coveverirne [0S Arena District CA I, LLC......c.cvveveeeiercrieieinne OH............ NIA.....ccoo.. NWD Investments, LLC..........cccovvrvererrirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
Arena District Garage Condominium
........ 0nreeeereeeeereneiereenseseeneeenens | veereernnene | M@uirinineinees [N | cereneienniens | O, | Association OH............ |OTH.............. | Other non-Nationwide Other non-Nationwide............coceerrerrirnceneeneenne N 2
........ Ouvevrerrerneserenresenssssessnsnnees | vevvenennens | 90-0280710.. | N/@.cereiiveiees | covvvveiinninens | Ovviveiveiveiveneen. | Arena District Owners Association..................... |OH............ |OTH.............. | Other non-Nationwide Other non-Nationwide............co.cerrrerirnrnrerninns N .
........ 0ueeeeeerneeneerereesssesseesennnens | eveenenene | M@ [M@iiiiiiins | cveveneiinieneens | O | Arena District Swim Club Association............... |OH............ |OTH.............. | Other non-Nationwide Other non-Nationwide...........coceereeernieniencenns N 2
0140 | Nationwide..........oovvrvrerrrenne [ eorererrenns 31-1486309.. | ....5012277 |...ccccovvvrnrnne [0S Ballantrae Woods, LLC........ccccoeeervrnrirrirniinnenns OH............ NIA ..o Nationwide Realty Investors, Ltd.........c.c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........ccoevrvrererreens [ v 26-4083207.. | ....4869447 |....ccccovvunne. [0S Berkshire Crossing Development, LLC.............. DE............. NIA.....cooon. NorthStar Commercial Development, LLC....... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide..........cooevrvererereenne [ eovereirenns 31-1184438.. | ...4594842 |..........cc....... [0S Boulevard Inn Limited Liability Company........... OH............ NIA...corne Nationwide Realty Investors, Ltd.........c.c.c........ ownership.......... | ... 94.800 |Nationwide Mutual Insurance Company........... N | P
0140 | Nationwide..........ccoerrrrererrians [ errrerrenns 31-1555487.. | ....4593658 |........ccconnne. [0S Broad Street Retalil, LLC........ccoevvvierrerriiennenn. DE.....ccoe.. NIA....ccoone Nationwide Realty Investors, Ltd...................... ownership.......... | ...... 60.000 |Nationwide Mutual Insurance Company........... N P
0140 | Nationwide..........ooerrvrrerereenne [ eovererrens 20-3624379.. | ....4595531 |...covvrrvrnennn [0S Brooke School Investment Fund, LLC................ DE.....ccce.. OTH...coverenne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N .
Limited partner

0140 | Nationwide 26-0899413.. | ....3730540 CHP New Markets Investment Fund, LLC......... OH............ OTH...cvverenee Nationwide Mutual Insurance Company........... /nocontrol  |...... 50.000 |other non-Nationwide...........cccovvervvrerierinnenne N
0140 | Nationwide. 20-1618232.. | ....4595241 CNRI-Cannonsport Condominium, LLC.. . |CNRI-Cannonsport, LLC....... . | ownership. Nationwide Mutual Insurance Company N
0140 | Nationwide 20-1618232.. | ....4595045 CNRI- Cannonsport, LLC.........cocoevrrurrenineeneenne Nationwide Realty Investors, Ltd...........c.c........ ownership.......... Nationwide Mutual Insurance Company........... N
........ (O M@ | NAe, Co-Investment Fund, LLC........c.coconeuvininineens Other non-Nationwide............c.ccoeevenevrnveineens | Maiiiicniiisinines | veveieeenennen. | Other non-Nationwide N
0140 | Nationwide. 31-1579973.. | ....2998688 |.. COLHOC Limited Partnership. . INRI'Arena, LLC.... .. | ownership. .30.757 | Other non-Nationwide N
0140 | Nationwide . | 74-1061659.. | ....4288057 Colonial County Mutual Insurance Company..... Other non-Nationwide..........cccccvvererrrrierenns CONract......ccvees | evrererrrrnnnns Other non-Nationwide N
........ 0urerrreeeeerereieeessniseesseenens | vrereeennees | 45-4901238.. [Nf@.ceeiericrs | ceveveveieiniens | O, | Columbus Arena Management, LLC.................. Other non-Nationwide...........ccooevvverernrnccneens | MAiriiriisisinenes | vevreieeenennee. | Other non-Nationwide.........c.ovvevcerernisiernennen. N 2
0140 | Nationwide.........cccevvererrirernne 18961... |68-0066866.. | ...4288178 |........cceeeveee [0 SR Crestbrook Insurance Company............ccceeueuninee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | NationWide.........oceeereeerrereereens [ oreereeneens 31-1486309.. | ...4590255 |......cccooonvenee. [0S Crewville, Ltd.........coveeereenrrereeecseeeeene Nationwide Realty Investors, Ltd...........ccc.c..c. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
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0140 | Nationwide.........covevrerrerrerennes 42587... |42-1207150.. | ...4287162 |.....corvveene. [0 Depositors Insurance Company...........ccccoeeeenee A A e ALLIED Group, INC.....covereeenrereereirncrneereeeeenees ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
Discover Affordable Housing Investment Fund |
........ 0urrerrreeeereereeeeeeneeseesenenens | ceeeeneneeee | 46-4104813.. | n/a.............. LLC Other non-Nationwide...........cccoovvvrrerrrrneennens | MAiiriiriirininenns | vevreieneneenee. | Other non-Nationwide..........c.evevvercerniriennennen. N
0140 | Nationwide. 33-0096671.. | ....4287694 |.. DVM Insurance AgeNCY........oeveeeerveeeeeneenienns . | Veterinary Pet Insurance Company...... ... |ownership. ...100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide . |47-4523959.. | ....4890825 Eagle Captive Reinsurance, LLC...........cc.cce...... Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 [ NationWide.........ccoeveererrrecrees | v 20-1945276.. | ....4590590 |.......cccoevneee. [0 S East of Madison, LLC.........cccccevveevivcreeiieerne, 120 Acre Partners, Ltd........cccooveveeiicriicnnee, ownership.......... [ ...... 24,910 |Nationwide Mutual Insurance Company........... N T
0140 | NationWide........oeveverrerrereereens [ covrerrerens 20-1945276.. | ...4590590 |.......cccconvenee. [0S East of Madison, LLC........ccccocovrurrininrerrrnineenns ND La Quinta Partners, LLC..........cccoovrvrrenrenee ownership.......... | ... 75.090 |Nationwide Mutual Insurance Company........... N T
........ 0urvvereererrerssnesesnessessenss | cenvenennnns | 3050951639, [N/a.cicicinis [ cvviveivveiniiens | Ovvivvvivieeneene. | ERN-4 Property Owners Association, Inc.......... Other non-Nationwide..........c.cccevvrerrvrrcnriecnes [MaAuiiiiiiiviieieinns [ covivirennenn. | Other non-Nationwide..........cvvvevviniieicinn, N 2
0140 | Nationwide . |42-0618271.. | ...4569372 |.....cccovvrenee. [0S Farmland Mutual Insurance Company............... Other non-Nationwide............oceeeereereercerrirnenns o] ARSI IS Other non-Nationwide............c.ccoereererncenrinnenns N 2
0140 | Nationwide . | 75-6013587.. | ...4287676 |.........cco...... [0SR Freedom Specialty Insurance Company............ Scottsdale Insurance Company ...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
........ 0ureeeeeeereeeeseeeesseseessnsenn | veveereeens | 46-4736379.. [N/ [ veeiieveieiiees | O, | GPN-1 Property Owners Association, Inc.......... Other non-Nationwide.............cccocoevvereevevececnes [Ma@uiiiiiiieiceiens v, | Other non-Nationwide..........ccocvcvercvcicicinne, N 2
0140 | Nationwide.........cccevvererrreerees | v 20-4939866.. | ....4590808 |................... [0 SR Grandview Yard Hotel Holdings, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | NationWide.........ocveereerrreneereens [ coveereeeens 20-4939866.. | ....4590826 |........cccoeenc.. [0S Grandview Yard Hotel, LLC Grandview Yard Hotel Holdings, LLC............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 [ NationWide.........ccoeveererrrcerenes | covrrierenns 20-4939866.. | ....5036200 |.......ccoevn.... [0 SR GVY Residential, LLC............ccoevevurererriererinenns NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........ccoevrvrererreens [ v 51-0241172.. | ....3582909 |.....c.ccoourernee [0S Harleysville Group INC........ccoeviveierereireierens DE............ NIA.....coon. Allied Holdings (Delaware), Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide . |41-0417250.. | ....4442260 |................... [0SR Harleysville Insurance Company............c..cc...... PA........ A Harleysville Group, Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide.... . 123-2253669.. | ....4442158 Harleysville Insurance Company of New Jersey Harleysville Group, Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide . 123-2864924.. | ....4442242 Harleysville Insurance Company of New York... Harleysville Group, Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide . 138-3198542.. | ...4442251 | ... [0S Harleysville Lake States Insurance Company.... Harleysville Group, INC........covvvverninrenrerriniens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide . 123-1580983.. | ....4440659 |.......cccou..... [0S Harleysville Life Insurance Company................. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide . 123-2384978.. | ...4442288 | ................... [0S Harleysville Preferred Insurance Company........ Harleysville Group, INC........coovvvernenrenrerriniens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide . 104-1989660.. | ....4442372 |.........cco....... [0S Harleysville Worcester Insurance Company...... Harleysville Group, INC........cccooeuivierirriieienne ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide 32-0051216.. | ....4596903 |......cccovvrrnne [0S Hideaway Properties COrp.........cocvmeenrerrenienns Nationwide Realty Investors, Ltd.........c.c.c........ ownership.......... | o.... 50.000 |Nationwide Mutual Insurance Company........... N | P
0140 | Nationwide 31-0871532.. | ....4288020 |.......ccevvnen [0S Insurance Intermediaries, INC...........ccoevvivernnnee. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide 20-3289512.. | ....3848436 |......cccoovnrnnn [0S Jefferson National Financial Corp...........cc.vvn.. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... Y o |
0140 | Nationwide . [75-0300900.. | ....3332887 |......ccceuue... [0S Jefferson National Life Insurance Company...... TXeooeis A, Jefferson National Financial Corporation......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
Jefferson National Life Insurance Company of
0140 | Nationwide. . |47-1180302.. | ....5111899 |.. New York .. | Jefferson National Life Insurance Company.... | ownership. ....100.000 |Nationwide Mutual Insurance Company . N
0140 | Nationwide..........covureervrerenne [ eovereirenns 61-1340595.. | ....5113503 Jefferson National Securities Corporation.......... Jefferson National Financial Corporation......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide..........ccoerrvervrrrans [ errerrenns 31-1486309.. | ....4097802 |....ccccvvrrnen [0S Jerome Village Company, LLC.........cccoevvirnnee Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
Jerome Village Master Property Owners
........ 0uereerrrnenereneenenseesennnens | eveeveenenne | 46-29748590.. |Nf@.cuecviies | cvvverviiniineens | O | Association, Inc. OH............ |OTH.............. | Other non-Nationwide...........c.ccocuvvrnerevrnvens [N [ v | Other non-Nationwide.......c..covevvcencicininincnns N 2
0140 | NationWide.........oeeevererrrereereens [ coreereieens 20-8945345.. | ...5111938 | ...cocvvivrene [0S JNF AQVISOrS, INC....oooveeeieieeeireeeeeiseieieenns DE.....c...... NIA. e Jefferson National Financial Corporation......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N s
Jerome Village Residential Property Owners
........ 0neeeeeeeeeeeeeeeereeeeeeeeenenes | eeeeeenens | 46-2956640.. [N/a....cciieees | eeeeceeeeeeeeen [ O | ASSOCiation, Inc. Other non-Nationwide.............cccooevrevrvirennnne reeveienenennnn. | Other non-Nationwide............oveevvevcvevevcceeinnes N
0140 | Nationwide.... 31-1486309.. | ....4590312 JV Developers, LLC........cccoovvviereinnereieiniiennns Nationwide Realty Investors, Ltd ....100.000 |Nationwide Mutual Insurance Company N
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0140 | Nationwide..........cooevreerveerenns [ eovereirees 74-1395229.. | ....4613350 |....cccovvvuenne [0 Lone Star General Agency, INC........ccccocvverrenne. TXeoieres Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide . 138-0865250.. | ....4288187 |.....cccvevueee. [0S National Casualty Company..........cccceverererenne OH............ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | NationWide........oeveverrerrereernens [ coreerrerens AC000920.... | ....4614900 |.....ccccomremeen. [0S National Casualty Company of America, Ltd...... GBR.......... National Casualty Company............cccoeereenrenne ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........cceerrrrererrans [ erererrenns 42-1154244.. | ...2889795 |......cccoevevnee. [0S Nationwide Advantage Mortgage Company....... A NIA...ccine AMCO Insurance Company...........ccvevveeerrennns ownership.......... | o.... 87.300 |Nationwide Mutual Insurance Company........... Y | P
ALLIED Property & Casualty Insurance
0140 [ NationWide.........ccoeveererrrecrees | v 42-1154244.. | ...2889795 |......ccceoeeneee [0 S Nationwide Advantage Mortgage Company....... A, NIA............. Company ownership.......... oo, 8.470 |Nationwide Mutual Insurance Company........... Y T
0140 | NationWide........oeveverrerrereereens [ covrerrerens 42-1154244.. | ...2889795 |.....cccooovveneen. [0S Nationwide Advantage Mortgage Company....... A NIA ..o Depositors Insurance Company...........cc.ccc...... ownership.......... | oo 4.230 |Nationwide Mutual Insurance Company........... Y T
Nationwide Affinity Insurance Company of
0140 | Nationwide . |48-0470690.. | ....4288196 |.......ccoonvenee. [0S America Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide . |42-1015537.. | ...4288208 |.........c.cc0.... [0 SR Nationwide Agribusiness Insurance Company... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | NationWide.........oceeveeeereereereens [ oreereeens 31-15788609.. | ...4288075 |....ccccovvveenee. [0S Nationwide Arena, LLC........cooovnrerrrinircreins NRIArena, LLC.....c.ovrieiencreieeeceeeseens ownership.......... | ... 90.000 |Nationwide Mutual Insurance Company........... N | IS
0140 | Nationwide 20-8670712.. | ....4288114 Nationwide Asset Management, LLC................. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide . 195-0639970.. | ....4288217 Nationwide Assurance Company...........c..cc..... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide 31-1592130.. | ....2729677 Nationwide Bank..............ccccevvererriiereerieerne. Nationwide Financial Services, Inc................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 |Nationwide. 31-1036287.. | ...4288123 |.. Nationwide Cash Management Company... . | Nationwide Mutual Insurance Company...........| ownership. Nationwide Mutual Insurance Company . N
0140 | Nationwide 31-4416546.. | ....3828081 Nationwide Corporation..........c..ccceeeveeveveererennns Nationwide Mutual Insurance Company........... ownership Nationwide Mutual Insurance Company........... Y
0140 | Nationwide 31-4416546.. | ....3828081 Nationwide Corporation Nationwide Mutual Fire Insurance Company... |ownership Nationwide Mutual Insurance Company........... Y
0140 | Nationwide.... 04-3679407.. | ....4286839 Nationwide Emerging Managers, LLC.... NWD Investment Management, Inc................. ownership ....100.000 |Nationwide Mutual Insurance Company N
Nationwide Exclusive Agent Risk Purchasing
0140 | NationWide.........ccoevveverrererenes | v 05-0630007.. | ....4288048 |................... [0 SR Group, LLC OH............ NIA.............. Insurance Intermediaries, InC............ccccvevrnnnee ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........ccoerrrererrians [ evrerrens 31-1667326.. | ....4286932 |.....c.ccvvunnen [0S Nationwide Financial Assignment Company...... OH............ NIA....ccine Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........oovvrvrrrrerenne [ eorrrrrrenns 23-2412039.. | ....4287087 |....cccovvvrrrnne [0 Nationwide Financial General Agency, Inc......... PA....ccco... NIA ..o NFS Distributors, INC........cccovurevrrnrerrirriirenninns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........ccoevrvererreens [ v 31-6554353.. | ....4286978 |.......cccceuue. [0S Nationwide Financial Services Capital Trust...... DE............ NIA....ccoone Nationwide Financial Services, Inc. ................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide.........coovvrvrrrrerenne [ eorerrirenns 31-1486870.. | ....3828063 |.........cccvven.. [0S Nationwide Financial Services, InC..........cc..oc..... [] S NIA ..o Nationwide Corporation............ccoeeeveererrernrens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........ccovrrvererrians [ errerrenns 52-6969857.. | ....4286996 |.........ccconn.. [0S Nationwide Fund AdVISOrS..........cccovriverreirireneenn. Nationwide Financial Services, Inc. ................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........coovrrvrrrrereenne [ eovererrens 31-1748721.. | ....4287050 |....ccocvvvneee [0S Nationwide Fund Distributors LLC NFS Distributors, Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide 31-0900518.. | ....4287041 Nationwide Fund Management LLC.... DE.....cco... NIA...ccone NFS Distributors, Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide . 131-4425763.. | ....4287957 Nationwide General Insurance Company........... OH............ A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide. 31-1570938.. | ....4286398 |.. Nationwide Global Holdings, Inc. . | Nationwide Corporation..............cc........ .. |ownership. ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 04-3732385.. | ....4286857 Nationwide Global Ventures, Inc NWD Asset Management Holdings, Inc........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide . 131-1399201.. | ....2839398 Nationwide Indemnity Company............ccccceuvene Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide. . 195-2130882.. | ....4287180 |.. Nationwide Insurance Company of America...... .. |ALLIED Group, Inc. ...... ... |ownership. ...100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide . 131-1613686.. | ....4287966 Nationwide Insurance Company of Florida........ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | NationWide.........oveeveerrrrereereens [ orverrerens 41-2206199. | ...4286950 |.......cccorvene.. [0S Nationwide Investment Advisors, LLC................ Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 [ NationWide.........cceevveverrrecrees | covrvirerenns 73-0988442.. | ....4286923 |.........cc.c....... [0 SR Nationwide Investment Services Corporation.... |OK............. NIA............. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... Y |
Nationwide Life and Annuity Insurance
0140 | Nationwide.........cccevvererrrernnne 92657... | 31-1000740.. | ....2995098 |.......cccceevuee [0 SR Company OH......c.... 7 S Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
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0140 | Nationwide.........cccevvrererrirrenns 66869... | 31-4156830.. | ....2819288 |.......cccecveveee | Qv Nationwide Life Insurance Company.................. OH............ A Nationwide Financial Services, Inc................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
Nationwide Life Tax Credit Partners 2002-A,
0140 | Nationwide..........ooevreerveereenee [ eovereireens 13-4212969.. | ...4596127 | ...coovvvvvenne | O LLC OH............ NIA...cone Nationwide Life Insurance Company................ Other.....ovvvers | e 0.010 | Nationwide Mutual Insurance Company........... N | P
Nationwide Life Tax Credit Partners 2002-B,
0140 | NationWide.........oceeveeerrrereeree [ oreereinens 01-0749754.. | ...4595960 |......ccocovemeee [Ourreiiriririenes LLC OH............ NIA e Nationwide Life Insurance Company................ (011311 USRS IS 0.010 | Nationwide Mutual Insurance Company........... N T
Nationwide Life Tax Credit Partners 2003-A,
0140 | NationWide.........oeveeeeerreereereens [ oreereeeens 54-2113175.. | ... 4596127 | ..ooovvovvnees [ O LLC OH............ NIA e Nationwide Life Insurance Company................ [0)(31:T USRS IS 0.010 | Nationwide Mutual Insurance Company........... N T
Nationwide Life Tax Credit Partners 2003-B,
0140 | NationWide.........oceevereereereereens [ oreereeeens 58-2672725.. | ...4596163 | .....coovovvevees [ O LLC OH............ NIA e Nationwide Life Insurance Company................ [0)(31:T USRI 0.010 | Nationwide Mutual Insurance Company........... N | I
Nationwide Life Tax Credit Partners 2004-A,
0140 | Nationwide..........ccoervrerrrrerens [ eorrerenan 20-0382144.. | ....4596707 |...cccoeveevereee [Ouvrrireere. LLC OH............ NIA......coo.. Nationwide Life Insurance Company................ Other...ooveeiees | e 0.010 |Nationwide Mutual Insurance Company........... N P
Nationwide Life Tax Credit Partners 2004-B,
0140 | NationWide.........oceeveeerrrereereens [ oreereeeens 20-0745944.. | ...4596211 | ..coovvvvvvvennes [ O LLC OH............ NIA.coe Nationwide Life Insurance Company................ (011211 SO IS 0.010 | Nationwide Mutual Insurance Company........... N L P
Nationwide Life Tax Credit Partners 2004-C,
0140 | Nationwide..........ccoerrvrererreans [ v 20-0745965.. | ....4596239 |....cccccooevevee [Ourrriirieicren, LLC OH............ NIA.....cooon. Nationwide Life Insurance Company................ Other...coeveeieis | e 0.010 |Nationwide Mutual Insurance Company........... N P
Nationwide Life Tax Credit Partners 2004-D,
0140 | Nationwide..........ccoevrvrererreans [ v 20-1128408.. | ....4596332 |....cccocvvevervee [Ouvrriirieicren. LLC OH............ NIA.....coon. Nationwide Life Insurance Company................ Other...cocvevies | e 0.010 |Nationwide Mutual Insurance Company........... N | P
Nationwide Life Tax Credit Partners 2004-E,
0140 | Nationwide..........ccoeurvrererreans [ v 20-1128472.. | ....4596350 |....cccccovevvrvee [Ouvrriireicrnen. LLC OH............ NIA.....cooon. Nationwide Life Insurance Company................ Other...coevevies | e 0.010 |Nationwide Mutual Insurance Company........... N | P
Nationwide Life Tax Credit Partners 2004-F,
0140 | Nationwide..........ccoevrvererrrans [ v 20-1918935.. | ....3318117 | ..o [ O, LLC OH............ NIA....ccoon. Nationwide Life Insurance Company................ Other...cocevieis | e 0.010 |Nationwide Mutual Insurance Company........... N P
Nationwide Life Tax Credit Partners 2005-A,
0140 | Nationwide..........ccoerrvrererrrans [ v 20-2303694.. | ....4596369 |.......cccoevvee [Ourrrivireieiernne. LLC OH............ NIA.....coone Nationwide Life Insurance Company................ Other...cocevies | e 0.010 |Nationwide Mutual Insurance Company........... N P
Nationwide Life Tax Credit Partners 2005-B,
0140 | Nationwide..........ccoevrvrererrrens [ v 20-2303602.. | ....4596378 |.....ccccovevvrvee [Oureeirieicren, LLC OH............ NIA.....coon. Nationwide Life Insurance Company................ Other...cooevies | e 0.010 |Nationwide Mutual Insurance Company........... N P
Nationwide Life Tax Credit Partners 2005-C,
0140 | Nationwide..........ccoerrvererrrans [ errrerrenns 20-2450960.. | ....4596387 |....cccccovevevee [ O, LLC OH............ NIA....ccoine Nationwide Life Insurance Company................ Other...coeevies | e 0.010 |Nationwide Mutual Insurance Company........... N P
Nationwide Life Tax Credit Partners 2005-D,
0140 | Nationwide..........ccoevrvererrrans [ evrerenns 20-2451052.. | ....4596396 |.......ccooevvvee [Ourrviereieicinnn, LLC OH........... NIA....ccoinne Nationwide Life Insurance Company................ Other...coeevies | e 0.010 |Nationwide Mutual Insurance Company........... N | P
Nationwide Life Tax Credit Partners 2005-E,
0140 | Nationwide..........coerrvererrrans [ errrerrenns 20-2774223.. | ....4596408 | .......cccceovvee [ O, LLC OH............ NIA....ccine Nationwide Life Insurance Company................ Other...coeevies | e 0.010 |Nationwide Mutual Insurance Company........... N | P
Nationwide Life Tax Credit Partners 2007-A,
0140 | Nationwide..........ccoerrvererrrans [ evrrerrenns 21-1288836.. | ....4596426 |.......cccooevee [Ourrriirieicrnnn, LLC OH............ NIA....ccoonne Nationwide Life Insurance Company................ Other...coeevies | e 0.010 |Nationwide Mutual Insurance Company........... N | P
Nationwide Life Tax Credit Partners 2009-A,
0140 | Nationwide..........ccoevrvererrians [ errrerenns 26-3427373.. | ....4596435 |....cccocovvvervee [ O, LLC OH............ NIA....ccoine Nationwide Life Insurance Company................ Other...coeevies | e 0.010 |Nationwide Mutual Insurance Company........... N P
Nationwide Life Tax Credit Partners 2009-B,
0140 | Nationwide.........ccovrerrvrerrerrnns [ covrrerrenns 26-3427435.. | ...4596444 | .......ccccoovveee [ O, LLC OH............ NIA....coene Nationwide Life Insurance Company................ Other...coeevres | erreene 0.010 |Nationwide Mutual Insurance Company........... N | P
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Nationwide Life Tax Credit Partners 2009-C,
0140 | Nationwide..........ccoerrvererrrans [ errrerrenns 26-3427479.. | ....4596499 |.....ccccevvrne [0S LLC OH............ NIA....ccoine Nationwide Life Insurance Company................ Other...coeevies | e 0.010 |Nationwide Mutual Insurance Company........... N T
Nationwide Life Tax Credit Partners 2009-D,
0140 | Nationwide..........ccoerrvrererrans [ errrerrenns 26-3427525.. | ....4596510 |....ccocvvrnnen [0S LLC OH............ NIA....ccoine Nationwide Life Insurance Company................ Other...coeevies | e 0.010 |Nationwide Mutual Insurance Company........... N | P
Nationwide Life Tax Credit Partners 2009-E,
0140 | Nationwide..........coovrrvrereerinne [ errrrerrens 26-4737055.. | ....4596529 |.....ccccovvvnnen [0S LLC OH............ NIA...coine Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
Nationwide Life Tax Credit Partners 2009-F,
0140 | Nationwide..........coevrrrrererrnne [ errerrenns 26-4737157.. | ....4596547 |....cccoevvrvnnnn [0S LLC OH............ NIA...coine Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 [ NationWide.........ccoevvererrreerenes | v 27-1362364.. | ....4596622 |.........c..c....... [0 SR Nationwide Life Tax Credit Partners 2009-I, LLC| OH............ NIA............. Nationwide Life Insurance Company................ other.....ccoovvevenns o 0.010 |Nationwide Mutual Insurance Company........... N T
0140 | NationWide.........ccoevveverrrecrees | covrrierenns 45-0469525.. | ....3779811 Nationwide Life Tax Credit Partners No. 1, LLC |OH............ NIA.............. Nationwide Life Insurance Company................ other.....ccoovvevenns o 0.010 |Nationwide Mutual Insurance Company........... N T
0140 | Nationwide . |75-1780981.. | ....4287984 Nationwide LIOYdS.........c.everevrernerneeneereinieneiens 17 OO PSRN CONraCt......oovves | v Nationwide Mutual Insurance Company........... N
0140 | Nationwide.........ccoevveverrreirees | v 42-1373380.. | ....4287210 |.. Nationwide Member Solutions Agency Inc.. . |ALLIED Group, Inc... . |ownership. ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 3141771 n/a........... ...4597094 Nationwide Mutual Capital I, LLC...............cc...... Nationwide Mutual Capital, LLC... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide 31-4177175-3191025.. | ....4595269 | ......ccccooeveve [0 ST Nationwide Mutual Capital, LLC............c.ccovvnceee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide 23779... |82-0549218.. | ....3828090 |......cccovvumeen. [0S Nationwide Mutual Fire Insurance Company..... OH............ RE....ccoinene Other non-Nationwide...........cocueeererneercereirnenns {11 SIS PR Other non-Nationwide............coceerrerrirncenieneenne N -
0140 | Nationwide.........coorvvrerrrrernens 23787... | 31-4177100.. | ....3828072 |......cccrvvnene. [0S Nationwide Mutual Insurance Company............. OH............ OTH...coverenee Other non-Nationwide............cocrverrrenrerrirrininns (117 SO PR Other non-Nationwide............co.cevrrerrrnrenrerninns N /.
0140 | NationWide........oeuevreerneereereens [ coveereieens 34-2012765.. | ...4288084 |........cccoecenee. [V Nationwide Private Equity Fund, LLC................. OH............ NIA. e Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
Nationwide Property and Casualty Insurance
0140 | Nationwide..........ccoerrvrerrrnnnn 37877... |31-0970750.. | ....4287993 |.......ccovvennen [0S Company Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | NationWide.........ccoevveverrrrerenes | v 31-1486309.. | ....4288105 Nationwide Realty Investors, Ltd Nationwide Mutual Insurance Company........... ownership.......... [ ...... 96.800 |Nationwide Mutual Insurance Company........... N T
0140 | Nationwide..........ccoerrrrererrians [ errrerrenns 31-1486309.. | ....4288105 Nationwide Realty Investors, Ltd Nationwide Indemnity Company............cccoeene. ownership.......... | oo 3.200 |Nationwide Mutual Insurance Company........... N | P
0140 | Nationwide 31-1486309.. | ....4590264 Nationwide Realty Management, LLC OH............ NIA ..o Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide. Nann. ....4288066 | .. Nationwide Realty Services, Ltd..... . | Nationwide Mutual Insurance Company........... |ownership. ...100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide 73-0948330.. | ....4287096 Nationwide Retirement Solutions, Inc. NFS Distributors, INC........cccovevevrrnrerrirrisrennines ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide 36-2434406.. | ....4287078 Nationwide Securities, LLC.........cccocvverrerrerninnns NFS Distributors, INC.........cccovvvrrrerrieierrinnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide. 31-4177100.. | ....4288093 |.. Nationwide Services Company, LLC... . | Nationwide Mutual Insurance Company........... |ownership..... ...100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide 27-0743545.. | ....4564041 Nationwide Tax Credit Partners 2009-G, LLC.... Nationwide Mutual Insurance Company Other...coevevres | e 0.010 |Nationwide Mutual Insurance Company N
0140 | NationWide.........oeveveerrrrereereens [ orverrenens 27-0768791.. | ...4596891 |......ccoovnenee. [0S Nationwide Tax Credit Partners 2009-H, LLC.... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........ccoerrrrerrrrans [ errrerrenns 46-1952215.. | ...4596556 |.........cconee. [0S Nationwide Tax Credit Partners 2013-A, LLC.... Nationwide Life Insurance Company................ Other...cvecvies | e 0.010 |Nationwide Mutual Insurance Company........... N T
0140 | NationWide.........ooeeveererrerrereens [ coreerrerens 46-1971926.. | ....4596592 |.......cccovvenee. [0 Nationwide Tax Credit Partners 2013-B, LLC.... Nationwide Life Insurance Company................ Other.....ovvvens | e 0.010 | Nationwide Mutual Insurance Company........... N T
0140 | Nationwide..........ccoevrvererrians [ errrerrenns 20-5976272.. | ....4595410 |....cccoevvrnnen [0S Nationwide Ventures, LLC..........cccccovvereirirennnnn. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | NationWide.........ocveveeeerrereereens [ v 11-3651828.. | ....4588168 |.........ccooeec... [0S ND La Quinta Partners, LLC.........ccccoevovrerrereunn Nationwide Realty Investors, Ltd...........cc......... ownership.......... | ... 95.000 |Nationwide Mutual Insurance Company........... N T
0140 | Nationwide.........ccvervvererrnne [ erreirenns Na.innns ... 4286866 |........ccouce.. [0S Newhouse Capital Partners II, LLC............c....... Nationwide Global Ventures, Inc..........c..ccev.... ownership.......... | ... 99.000 |Nationwide Mutual Insurance Company........... N | P
0140 |NationWide.........ovveveeeereereereens [ v Na.iinns 4286679 | [0S Newhouse Capital Partners, LLC.........c.ccccoeuee.. NWD Investment Management, Inc................. ownership.......... | o.... 19.000 |Nationwide Mutual Insurance Company........... N T
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0140 | Nationwide..........cooevreerveerenns [ eovereirees 117 IO 4286679 | [0 Newhouse Capital Partners, LLC Nationwide Mutual Insurance Company........... ownership Nationwide Mutual Insurance Company........... N | P
0140 | Nationwide..........covrrvererrians [ errrerrenns Nanns 4286679 | [0S Newhouse Capital Partners, LLC Nationwide Mutual Fire Insurance Company... |ownership Nationwide Mutual Insurance Company........... N P
0140 | NationWide........oeveverrerrereernens [ coreerrerens 31-1630871.. | ...4287032 |....ccccovvvrenee. [0S NFS Distributors, INC........ccovveevenrerrenenrereerrenes Nationwide Financial Services, Inc. ................. ownership Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........cceerrrrererrans [ erererrenns 14-1892640.. | ...4596677 |......cccoevreee. [0S NHT XIl Tax Credit Fund, LLC........ccccoevvrerrinnns Nationwide Life Insurance Company................ ownership Nationwide Mutual Insurance Company........... N | P
0140 | NationWide.........oveeveererrereereens [ crrerrenens 14-1892640.. | ....4596677 NHT XII Tax Credit Fund, LLC........ccccovvvrerrenne. Nationwide Assurance Company ................... ownership Nationwide Mutual Insurance Company........... N T
0140 | Nationwide 14-1892640.. | ....4596677 NHT XIl Tax Credit Fund, LLC........cccccevvrerrrnnes Nationwide Mutual Insurance Company........... ownership Nationwide Mutual Insurance Company N
0140 |Nationwide. 46-3762545.. | ...4750442 |.. NNOVS, LLC....... . | Nationwide Mutual Insurance Company...........| ownership. Nationwide Mutual Insurance Company . N
0140 | Nationwide 20-4939866.. | ....4590817 North of Third, LLC........cccevveeviveericeeieeiens NRI Equity Land Investments, LLC.................. ownership Nationwide Mutual Insurance Company........... N
0140 | NationWide.........oevevererrrereereens [ oreereeens 26-4083207.. | ...4590385 |.......cccoevenee. [0S Northstar Commercial Development, LLC.......... OH............ NIA .o Nationwide Realty Investors, Ltd...........c.c........ ownership Nationwide Mutual Insurance Company........... N T
Northstar Master Property Owners Association,

........ 0ueeeerereenerrerereeesneiseeseeenens | veereennene | 6151753500, [ N/@Leiiiiiiiies | evrereiniiniens | O [ InC OH............ |OTH.............. | Other non-Nationwide...........ccccoeurenenenenneenee [ Meuiiiriiiriicininees [ cveieieneenenn. | Other non-Nationwide..........ceeveecercencininineenns N A
0140 | Nationwide.........cccevvererrreerees | v 26-4083354.. | ....4594909 |.......ccoeon.e. [0 SR Northstar Residential Development, LLC........... OH............ NIA.............. Nationwide Realty Investors, Ltd..................... ownership......... [ ...... 50.000 |Nationwide Mutual Insurance Company........... N T
0140 | NationWide.........ocveereerrreneereens [ coveereeeens 31-1486309.. | ...4594794 |......cccooovvenee. [0S NRIArena, LLC.....c.oveeieieinineeeiseieseeees OH............ NIA. e Nationwide Realty Investors, Ltd...........ccc.oce.c. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 [ NationWide.........ccoeveererrrcerenes | covrrierenns 31-1486309.. | ....4594815 |......cceevnee. [0 SR NRI Brooksedge, LLC..........cccouvervivereeriieienne OH............ NIA.............. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........ccoevrvrererreens [ v 31-1486309.. | ....4595027 |....ccccvvvnnen [0S NRI Builders, LLC........cooveverrericiciseeseienine OH............ NIA.....coon. Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 [ Nationwide.........ccoevveerrrccrees | v 31-1486309.. | ....4590246 |................... [0SR NRI Communities/Harris Blvd., LLC................... OH............ NIA.............. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........ccoevrvrererrrens [ v 31-1486309.. | ....4590282 |.........cc....... [0S NRI Cramer Creek, LLC........ccccooevvivrieririiieienne OH............ NIA.....ccoo.. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide.........cccevveerrrecrees | v 20-4939866.. | ....4590460 NRI Equity Land Investments, LLC.................... OH............ NIA.............. Nationwide Realty Investors, Ltd...................... ownership.......... [ ...... 80.000 |Nationwide Mutual Insurance Company........... N T
0140 | Nationwide..........ccoevrvrererrrens [ v 26-0212217.. | ....4590394 NRI Equity Tampa, LLC........cccooevvvrieirirrieienns Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N Y
0140 | Nationwide 31-1486309.. | ....4590376 NRI Maxtown, LLC.......ooovvrrvrrenirnrireereienenneenns Nationwide Realty Investors, Ltd.........c.c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide. 30-4939866.. | ....4590406 |.. NRI Office Ventures, Ltd. . | Nationwide Realty Investors, Ltd.. ... | ownership. ...100.000 |Nationwide Mutual Insurance Company. . N
0140 | Nationwide 31-1486309.. | ....4596912 NRI Telecom, LLC.......cvvvvevererereeerceeeeie s NWD Investments, LLC.......c.cccovvvvvrererrerennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide 31-1486309.. | ....4590349 NRI-RivUION, LLC....cvvverecseeee e Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide. 26-4083354.. | ....4869456 |.. NS Developers, LLC . | Northstar Residential Development, LLC ownership. ...100.000 |Nationwide Mutual Insurance Company . N
0140 | Nationwide 45-3123274.. | ...4595438 NTCIF-2011 Georgia State Investor, LLC.......... |OH............ Nationwide Property and Casualty Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide..........covvreerererenne [ eorereirenns 90-0729552.. | ....4596695 |......cccovvneene [0 NTCIF-2011, LLC...oorreeeereeeeeeeeeseeenn OH............ Nationwide Life Insurance Company................ ownership......... | o.... 50.000 |Nationwide Mutual Insurance Company........... N | P
0140 | Nationwide..........ccoerrvererrrans [ errerenns 90-0729552.. | ....4596695 |........ccoorrnen [0S NTCIF-2011, LLC...vverreeeeeeeeeienne OH............ Nationwide Mutual Fire Insurance Company... [ownership.......... | ...... 50.000 |Nationwide Mutual Insurance Company........... N T
0140 | Nationwide..........oovvreereeereenne [ eorereireens 27-4700627.. | ....4596716 |....cccoovvvrenne [0 NTCP 2011-A, LLC...orieereeereereieeenne OH............ Nationwide Life Insurance Company Nationwide Mutual Insurance Company........... N T
0140 | Nationwide..........ccoerrvererrians [ evrrerrenns 46-0741029.. | ...4464703 |......cccccou.... [0S NTCP 2012-A, LLC.....ovrereeeeeveeee OH............ Nationwide Life Insurance Company. Nationwide Mutual Insurance Company........... N P
0140 |NationWide........oeeeverrerrerrereens [ covverrenens 46-3309896.. | ....4586164 |......ccccovene.. [0S NTCP 2013-C, LLC....ovoeeveerererereeeeeeiene OH............ Nationwide Life Insurance Company. Nationwide Mutual Insurance Company........... N T
0140 | Nationwide.........ccoverrvrererrans [ eererrenns 46-4111078.. | ... 4596743 |......cccoevveee. [0S NTCP 2014-A, LLC.....ovveeeeeereeeeenine OH............ Nationwide Life Insurance Company. Nationwide Mutual Insurance Company........... N P
0140 | NationWide.........oceeveerrrrerrernens [ correreenens 47-1404116.. | ...4802734 | ...ccccvvveveneen. [0 NTCP 2014-B, LLC.....coeeeeeeerreerereireieeenne OH............ Nationwide Life Insurance Company. Nationwide Mutual Insurance Company........... N T
0140 | Nationwide..........ccoerrvererrians [ errrerrenns 47-1413242.. | ...4809948 |........ccco....... [0S NTCP 2014-C, LLC....oooveveeveeeceese e OH............ Nationwide Life Insurance Company. Nationwide Mutual Insurance Company........... N T
0140 | NationWide.........oceevereerrereereens [ oreereenens 47-3909345.. | ....4869483 |.......cccvvene.n. [0S NTCP 2015-A, LLC.....oovrreererrerereireienne OH............ Nationwide Life Insurance Company. Nationwide Mutual Insurance Company........... N T
0140 | Nationwide..........coovrrvrererrnns [ errrrerrenns 47-4148470.. | ...4890807 |......cccoevnvee. [0S NTCP 2015-B, LLC.....ooovvereeeeereeeeenie OH............ Nationwide Life Insurance Company Nationwide Mutual Insurance Company........... N | P
........ 0urereeeeeeeeeesseeessesessesene | eveereeenn | 81-3836925.. | ....5048678 |......cccccceevevee | Oervrevcvciverenees [INTCP 2016-A, LLC....vocveeeveeeeveeveees | OHe Other non-Nationwide revereereeienennn. | Other non-Nationwide...........ccocevevvcveieicnnnnes N 2
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0140 | Nationwide..........cooevreerveerenns [ eovereirees 81-0936428.. | ....4966663 |.........ccccn.... [0 NW Private Debt, LLC.......coccovvrurrinerrerrireineenns OH............ NIA .o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide..........covrrvererrians [ errrerrenns 26-1903919.. | ....5012295 |.....c.ccovvrrrnen [0S NW REL LLC....ovveirieieeeee s DE.....cco... NIA....ccoine Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.........| N |
0140 | NationWide........oeveverrerrereernens [ coreerrerens 81-2326191.. | ...5011609 |......cccovnrenee. [0S NW-442 Ocean, LLC.........cocovvrrurmeneerrirrersiennenns OH............ NIA ..o NW REI (NLIC), LLC....ovvoerereeerereiecrrereenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.........| N |
0140 | Nationwide..........cceerrrrererrans [ erererrenns 46-3654078.. | ...4593621 |.....ccovvvreee. [0S NW-Amesbury, LLC........cccocovivreririerereiennnns OH............ NIA...ccine NW-REL LLC......coerrrireieeeeseeeene e ownership.......... ....100.000 |Nationwide Mutual Insurance Company.........| N |
0140 | NationWide.........oveeveererrereereens [ crrerrenens 81-1263284.. | ....4960979 NW-Amesbury Il, LLC.......ooovvrvrerirrirrirninnenns OH............ NIA .o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.........| N |
0140 | Nationwide 81-1246932.. | ....4958855 NW-Baseling, LLC........cccccovrererererereinirenenrenns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 |Nationwide. 81-1869861.. | ...4984911 |.. NW-Beech, LLC...... . INW REI, (NMFIC), LLC.... ... |ownership. ...100.000 |Nationwide Mutual Insurance Company. .
0140 | Nationwide 47-4999493.. | ....4902223 NW-Belleview, LLC Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company...........

0140 | Nationwide 81-1211881.. | ....4962151 NW-Castle Rock, LLC.........ccocvvereerrerireenceeennes Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company...........

0140 | Nationwide. 46-3674167.. | ....4595090 |.. NW-Cedar Springs, LLC. CINWREL LLC...ocee .. | ownership. ...100.000 | Nationwide Mutual Insurance Company

0140 | NationWide.........oceeveeeerrereereens [ coreereenenns 81-1285433.. | ...4961024 NW-College Park, LLC.........cccovvurrrrmerrenirrirrins Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company...........

0140 | NationWide.........ccoevveverrrrerees | corrrierenns 31-1580283.. | ....4591038 |.......cceon... [0 SR NWD 205 Ving, LLC.....c.cooeereicerceeeeees NWD Investments, LLC.........cccccoeevverericrnnnn ownership.......... ....100.000 |Nationwide Mutual Insurance Company..........| N |,
0140 | NationWide.........ocveeeeeerrereereens [ coreereineens 31-1580283.. | ...4591261 |....ccccovvveenee. [0S NWD 225 Nationwide, LLC.........ccovvrrurrirrinnenee OH............ NIA. e NWD Investments, LLC........ccocoerneereereereenienns ownership.......... ...100.000 |Nationwide Mutual Insurance Company..........| N |
0140 [ Nationwide.........ccoevvererreeerees | corrreerenns 31-1580283.. | ....4591056 |.......ccoevnee. [0 SR NWD 230 West, LLC........ccoovvevverrirereerernenne OH............ NIA.............. NWD Investments, LLC.......c.cccoevvvrrererrerennnn. ownership.......... ....100.000 [Nationwide Mutual Insurance Company.........| N |
0140 | Nationwide..........ccoevrveerrrreens [ v 31-1580283.. | ....4590545 |.......ccccouuee. [0S NWD 240 Nationwide, LLC...........cccoverrrernnee. OH............ NIA.....ccooe. NWD Investments, LLC..........cccovuvrvererrirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.........| N |........
0140 | Nationwide.........ccceeveerrrcerees | v 31-1580283.. | ....4590273 |......cccoevnee. [0 S NWD 250 Brodbelt, LLC.........cc.ccevvrerrrrrrrrennn OH............ NIA.............. NWD Investments, LLC.......c.cccoevrvrrererrerennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.........| N |
0140 | NationWide.........oceeeereereereereens [ coreereeeens 31-1580283.. | ...4981134 | ...cccvvveenee [0S NWD 250 West, LLC......oovvereereieieiereireerenineenes OH............ NIA e NWD Investments, LLC........ccocoeeeeniereereineenee ownership.......... ....100.000 |Nationwide Mutual Insurance Company.........| N |.........
0140 | NationWide.........ccoervrererrreerenes | covrrirerenns 31-1580283.. | ....4590554 |.......ccoevnee. [0 SR NWD 265 Neil, LLC.......cooevererrrererereerereriene OH............ NIA.............. NWD Investments, LLC.......c.ccccovvrvvrererrerennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.........| N |
0140 | Nationwide..........ccoevrvrererreans [ e 31-1580283.. | ....4590518 |.....cccovvvuen [0S NWD 275 Marconi, LLC..........cccooveviererrirernnnn. OH............ NIA....ccoon. NWD Investments, LLC.........cccovevvrvereirirennnnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.........| N |
0140 [ NationWide.........ccoevvererrreerenes | v 31-1580283.. | ....4590509 |.......cccovvneee. [0 SR NWD 300 Neil, LLC.......coevererrrercrereeeererne OH............ NIA............. NWD Investments, LLC.......c.cccovvrvvvererrerernnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.........| N |
0140 | Nationwide..........ccoerrrererreans [ errrerrenns 31-1580283.. | ....4590572 |....cccoevvrnnen [0S NWD 300 Spring, LLC......c.ovevevererecieieeies OH............ NIA....ccoone NWD Investments, LLC.........ccoevevrererrirennnnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.........| N |
0140 | Nationwide..........covvrvrrrrerenne [ eorereirenns 31-1580283.. | ....4590527 |....ccocvvrvenee [0S NWD 355 McConnell, LLC........cocovvvrvrvrrrrirrinnns OH............ NIA ..o NWD Investments, LLC.......cccocovrvrrnrerrernirnnenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.........| N |
0140 | Nationwide..........ccoervrererrrens [ v 31-1580283.. | ....4590581 |....ccccvivnnen [0S NWD 425 Nationwide, LLC........cccccoovererrirennee. OH............ NIA....ccoon. NWD Investments, LLC..........cccvvvrvererrirennnnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.........| N |
0140 | Nationwide..........covvrvrrrrerenne [ eorereirees 31-1580283.. | ....4590536 |......ccccovrrrnee [0 NWD 500 Nationwide, LLC........cccovvrrrrrernirnrenns OH............ NIA ..o NWD Investments, LLC.......cc.cocovrvrrrrerrerninrenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company..........| N |
0140 | Nationwide..........ccoerrvererrnans [ errerenns 31-1580283.. | ....4591298 NWD Arena Crossing, LLC........cccccovvvreirirennnnn. OH............ NIA....ccone NWD Investments, LLC.........cccevervrvrerrirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.........| N |
0140 | Nationwide 31-1580283.. | ....4591083 NWD Arena District |, LLC NWD Investments, LLC.......cccocrvrmrrrerrerninnenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company...........

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

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

0140 | Nationwide 31-1580283.. | ....4591319 NWD Arena District PW, LLC NWD Investments, LLC.........ccoervvrererrirennnnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company...........
0140 | Nationwide. 31-1580283.. | ....4591131 |.. NWD Arena District V, LLC..... ... INWD Investments, LLC.... .. | ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 04-3679396.. | ....4286848 NWD Asset Management Holdings, Inc............. NWD Investment Management, Inc................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company

Z2 Z2 Z2 2 2 Z22222222222222222222222222222222222

0140 | Nationwide..........covvreervrerenne [ eovereirenns 31-1580283.. | ....4591328 |....ccccovvveeee [0 NWD Athletic Club, LLC.......oovverrerrerircireins NWD Investments, LLC.......c.ccocorrrvrrrrerrerninienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company.........| N |
0140 | Nationwide..........cooerrrrererrrans [ evrreirenns 30-0876022.. | ....4810010 |....cccoevrrrrnen [0S NWD Franklinton, LLC.........cccoevevirivrirniernnns NWD Investments, LLC.......cccoovrvvrvreiriiennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.........| N |
0140 | NationWide........oceevvrrrrrereernens [ corverrerens 31-1636299.. | ...42865% |.......ccconvenee. [0S NWD Investment Management, IncC................... Nationwide Corporation.............cccoeeerverrerreniens ownership.......... ....100.000 |Nationwide Mutual Insurance Company.........| N |
0140 | NationWide.........ccoevvererrrecrees | covrreernns 31-1580283.. | ....4587965 |......cceevnee. [0 S NWD Investments, LLC..........ccccoevvvererervicrennnns Nationwide Realty Investors, Ltd..................... ownership.......... [ ...... 80.000 |Nationwide Mutual Insurance Company........... T
0140 | NationWide.........oeeeveeeerrereereens [ oreereenenns 47-4036460.. | ....4869492 |.......ccoovenee. [0S NW-Deerfield, LLC.......covvrererreneireieincencireeees Nationwide Mutual Insurance Company........... ownership.......... | co.... 74.030 |Nationwide Mutual Insurance Company........... L PR
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Nationwide Life and Annuity Insurance
0140 | Nationwide..........ccoerrvererrrans [ errrerrenns 47-4036460.. | ....4869492 NW-Deerfield, LLC.......ccooovvvrererieeireirieieins Company ownership.......... | .o.... 24970 |Nationwide Mutual Insurance Company........... N T
0140 | Nationwide 81-2327221.. | ....5013443 NW-Deerfield Il, LLC........ocorvvrrrrerenrerrerrees NW REL LLC...ovoeririeeineirere e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide. 81-4401901.. | ....5082010 |.. NW-Grapevine Bluffs, LLC.. ... | Nationwide Mutual Insurance Company........... |ownership. ...100.000 |Nationwide Mutual Insurance Company . N
0140 | Nationwide 46-4330384.. | ....4750443 NW-Hudnall, LLC........ccoovrrrreireireireireirsiennenes NW REL LLC....voeeririenrireire e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 [ NationWide.........ccoeveererrrecrees | v 47-2482818.. | ...4810122 |....ccoevvvenene [0 S NW-Jasper WAG, LLC.........ccceevevrvecreiecrerns NW REL LLC.....oiveiicrccereceeeeee s ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | NationWide........oeveverrerrereereens [ covrerrerens 47-1497429.. | ...4809957 |.....cccoovveneen. [0S NW-Jefferson, LLC.......cccovrrumenrnrerreeinreneeeens NW REL LLC....voiririeeineireeiecseiseieeseennenes ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide.........ccoverrrrervrrnne [ evrrerrenns 81-1232565.. | ....4961042 |.....ccccevvnnen [0S NW-Lenexa, LLC.......cccovvvrverrirrereinceieienns NW REI (NLAIC), LLC.....oovvrevrrrereirieieins ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | NationWide........oceeeeeerrrereerees [ oreereeens 81-1671648.. | ...4981116 | ...cccovrrrenee. [0S NW-Lenexa Il, LLC NW REI (NLAIC), LLC.....ooveeeeereireiecneeneenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N s
0140 | Nationwide.........cccevveverrreerees | v 81-5146596.. | ....5092961 |.......cccoevnu.. [0SR NW-Logan, LLC NW REL LLC.....oveveiiceceece e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........ccoevrveererreens [ v 81-5146266.. | ....5092989 |.........ccco...... [0S NW-Millenia, LLC........cccoevererrieerireieeieniae NW REL LLC...ovveceee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide.........cccevvererrreerees | v 46-2457568.. | ...4591467 |......ccccveevee. [0 SR NW-Montrose, LLC.........ccccoevevvveeviereeiceee NW REL LLC.....oviveiicieceree s ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | NationWide.........ocveereerrreneereens [ coveereeeens 46-3888719.. | ....4593603 |.......ccovveneen. [0S NW-Park 288, LLC.......coovvrrrrrrrerreereireeeeeneeneens NW REL LLC....cooieririeineeneireiecseiseieeeeennines ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 [ NationWide.........ccoeveererrrcerenes | covrrierenns 47-1740812.. | ....4809966 |................... [0 SR NW-Peachtree, LLC..........cccocovveeriverereriicenienns NW REL LLC....ooviveriecceree s ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........ccoevrvrererreens [ v 46-2469044.. | ...4591494 | ................. [0S NW-Portales, LLC........ccccoverviereirieereiennne NW REL LLC...ovveeseccesee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 [ Nationwide.........ccoevveerrrccrees | v 47-2449044.. | ...4810113 | ..o [0SR NW-Promenade at Madison, LLC...................... OH............ NIA.............. NW REL LLC....oveeveeeeeeeeeee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
Nationwide Life and Annuity Insurance
0140 | Nationwide.... 81-1603024.. | ....4981086 NW REI (NLAIC), LLC Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide 81-1619428.. | ....4981107 NW REI (NLIC), LLC....cooevreieeeeeeea Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide..........covurvrerrerenne [ eorrrrerens 81-1861190.. | ....4984902 |......cccevunee [0S NW REI (NMFIC), LLC....c.oovvreereirrirrircerennenns OH............ NIA .o Nationwide Mutual Fire Insurance Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........ccoerevrererriens [ v 46-1100378.. | ...4591524 |................... [0S NW-Triangle, LLC.....c.cvovrerereriecreeeveie OH............ NIA....ccoon. NW REL LLC...ovvicreereeese e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........oovvrvrerrrenne [ eorererrenns 46-5764783.. | ...4809939 |......cccovrrrene. [0S NW-TysONS, LLC....ooveriiicirrireieesissieee e OH............ NIA ..o NW REL LLC...oovvriririeeinrireireiecssiseiessnennenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........ccoevrvrererreens [ v 31-0947092.. | ....4590479 |...ccoevvrnnen [0S OCH Company, LLC.........cccooerervereieerisiennns OH............ NIA.....cooon. Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide..........cooevrvererereenne [ eovereirenns 31-0947092.. | ....4590442 |.......cccoee.... [0S Ohio Center Hotel Company Limited.................. OH............ NIA...corne Nationwide Realty Investors, Ltd. ... ownership.......... | o.... 55.250 |Nationwide Mutual Insurance Company........... N | P
0140 | Nationwide..........ccoerrrrererrians [ errrerrenns 31-0947092.. | ....4590442 |.......ccccoonnne. [0S Ohio Center Hotel Company Limited.................. OH............ NIA....ccoone OCH Company, LLC.......ccceeerverererereneierens ownership.......... | oo 1.000 |Nationwide Mutual Insurance Company........... N P
0140 | NationWide.........ccoevvererrrrerenns | corrrererenns 26-0263012.. [N/a..ecoiiiens | cvrerereeiinns [0 S Old Track Street Owners Association, Inc.......... OH............ OTH..covvve Other non-Nationwide.............cccoeeveverrrirerennnes 117 TR U Other non-Nationwide.............cccceveverrerercrnnnns N R
Nationwide Life and Annuity Insurance
0140 | Nationwide.........ccorvvrerrerreriens 13999... |27-1712056.. | ...4286914 |......cccccoevene.. [0 Olentangy Reinsurance, LLC.........cc.coorvinvennenee LV [ A, Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
On Your Side Nationwide Insurance Agency,
0140 | NationWide.........oceeverrerrerrereens [ correrrenens 47-1923444.. | ...4809975 |....cccovvovreneen. [0S Inc. OH............ OTH....coverenee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N 2
0140 | Nationwide..........ccoerrrrerrrrrans [ erererrenns Nanns ..4596462 | .......cccueee. [0S OYS FUNA LLC.....ovevreieieieeesee s [] S OTH..covveee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N 2
Investor member
............. Na.nnnns | 4596480 |....ocovvvvvienes [Ouveieieenneee. | Park 288 Industrial, LLC Nationwide Mutual Insurance Company...........|/ no control ......95.000 |other non-Nationwide............cocrrerrrrrenrerrerninns N T
Parks Edge Condominium Home Owners
........ 0neeeereereeeeereereereeeeneeseeneeennne | veernernneee | MAuirinineinee [N | ceereneneieens | O, | Association OH............ |OTH.............. | Other non-Nationwide...........ccccoeurrnrrrrrrneenne [N v | Other non-Nationwide..........ceeeeevecerciscnincenns N 2
0140 | NationWide.........ccoeveerererecrees | v 31-1486309.. | ....4590358 |.......ccccon... [0 SR Perimeter A, Ltd........ccoovvveeeveeeiceecee OH......c.... NIA.............. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
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1 2 3 4 5 6 7 10 11 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management | Ownership Filing

Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
0140 | Nationwide..........cooevreerveerenns [ eovereirees 117 IO ...4564032 | ......coovvrnne. [0 Polyphony Fund LLC........ccccoeuoevnrnrerreririerninens DE.....cc... NIA .o Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide..........covrrvererrians [ errrerrenns 39-1907217.. | ....4287201 |...ccvvrvrrnnen [0S Premier Agency, INC........ccoevevieerienereiennnne A NIA....ccoine ALLIED Group, INC.....ovevevireieicirireicisiisinneas ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | NationWide........oeveverrerrereernens [ coreerrerens 75-2938844.. | ...4287005 |......cccovnrenee. [0S Registered Investment Advisors Services, Inc... | TX............. NIA ..o Nationwide Financial Services, Inc................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o
0140 | Nationwide..........cceerrrrererrans [ erererrenns 82-0549218.. | ....4288244 | ................... [0S Retention Alternatives Ltd..........cccocvrerverreninns Nationwide Mutual Fire Insurance Company... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | NationWide.........oveeveererrereereens [ crrerrenens 20-2726014.. | ....4595278 Riverview Diversified Opportunities, LLC........... Nationwide Mutual Insurance Company........... OWNErship.....ccoe. | ovreererrcrnenns Nationwide Mutual Insurance Company........... N 2
0140 | Nationwide 20-2726014.. | ....4595278 Riverview Diversified Opportunities, LLC........... Nationwide Mutual Fire Insurance Company... |ownership.......... Nationwide Mutual Insurance Company N
0140 |Nationwide. 20-2726014.. | ...4595278 | .. Riverview Diversified Opportunities, LLC........... .. | Nationwide Life Insurance Company.... ceer | OWNETSAID. e | e Nationwide Mutual Insurance Company . N
0140 | Nationwide 22-3655264.. | ....4286530 Riverview International Group, Inc..................... NWD Investment Management, Inc................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide 26-0384865.. | ....4595287 |.......cccco...... [0SR Riverview Multi Series Fund, LL - Class Event.. |DE............. OTH....ccooevu. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... 2t
0140 | Nationwide Na.nn. ..4595335 | ... [0S Riverview Multi Series Fund, LL - Class N......... DE............. OTH..ccovvve Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... 2
0140 | Nationwide . 131-1117969.. | ....4288002 |.......cccocvee. [0 SR Scottsdale Indemnity Company............ccccceveneeee OH............ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company..........| N |
0140 | Nationwide . 131-1024978.. | ....3091988 |......cccoovuenee [0S Scottsdale Insurance Company............ccecveenee. OH............ Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company..........| N |
0140 | Nationwide . |86-0835870.. | ...4287649 |.........c.cco... [0 SR Scottsdale Surplus Lines Insurance Company...|AZ............. A Scottsdale Insurance Company....................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company..........| N |,
0140 | Nationwide 91-2158214.. [Nfa...civiens | v [0S The Hideaway Club..........ccccovererriercicreieennns Other non-Nationwide Other non-Nationwide............cccoeverrevrierrcrnnnnns 2
0140 | Nationwide 86-1094799.. [N/a...cccviiees | v [0 TR The Hideaway Owners Association.................... Other non-Nationwide Other non-Nationwide..........c..ccoovevvereverernnns 2
0140 | Nationwide 20-3541511.. | Nfa.ccricens [ v [0S The Madison Club..........cceerrereneeneirriecnieneenas Other non-Nationwide Other non-Nationwide............coccoerrurrirncenieneenns A

Other non-Nationwide Other non-NationWide.............c.cereererrecrencnens
Nationwide Realty Investors, Ltd...................... ownership.......... | ...... 50.000 |Nationwide Mutual Insurance Company...........
Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company...........
.. | THI Holdings (Delaware), Inc.... . | ownership. ...100.000 |Nationwide Mutual Insurance Company. .
THI Holdings (Delaware), Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company...........
Titan Indemnity Company............cccevevvevernennns ownership.......... ....100.000 |Nationwide Mutual Insurance Company...........

The Madison Club Owners Association.............
The Waterfront Partners, LLC..........c.ccovcneurnenne
THI Holdings (Delaware), INC.......c..cccovvvrrnrerenne
Titan Auto Insurance of New Mexico, Inc
Titan Indemnity Company............ccceevveererrrevennns
Titan Insurance Company............ccoevvererrrennn.

0140 | Nationwide
0140 | Nationwide
0140 | Nationwide
0140 |Nationwide.
0140 | Nationwide
0140 | Nationwide

20-3541507.. | n/a..............
31-1610040.. | ....2989882
52-2031677.. | ....4287751
74-2825853.. | ....4287863 |..
.| 74-2286759.. | ....4287797
. |86-0619597.. | ....4287845

Z2 Z2Z2Z22Z2Z2<ZZZZZZ2Z2Z22Z222Z2
N

0140 | Nationwide. 75-1284530.. | ....4287890 |.. Titan Insurance Services, Inc.. . | THI Holdings (Delaware), Inc ... | ownership. ...100.000 | Nationwide Mutual Insurance Company

0140 | Nationwide 81-1456923.. | ....4975937 US Regional Logistics Program, L.P....... Nationwide Mutual Insurance Company........... ownership.......... | ...... 23.330 | Nationwide Mutual Insurance Company...........

0140 | Nationwide 81-1456923.. | ....4975937 |...ccvvvvrnnnne [0 US Regional Logistics Program, L.P....... DE.....cc... NIA .o Nationwide Life Insurance Company................ ownership.......... | ... 13.330 |Nationwide Mutual Insurance Company........... | P
Nationwide Life and Annuity Insurance

0140 | Nationwide 81-1456923.. | ....4975937 |...ccvvvvnenne [0S US Regional Logistics Program, L.P....... DE......cc... NIA .o Company ownership......... | oo 6.660 | Nationwide Mutual Insurance Company........... N T

0140 | Nationwide 81-1456923.. | ....4975937 |...cccvvvvrrnnn [0 S US Regional Logistics Program, L.P....... DE.....cc... NIA....ccinne Nationwide Mutual Fire Insurance Company... |ownership.......... | ........ 6.660 | Nationwide Mutual Insurance Company........... N P

0140 | Nationwide 33-0160222.. | ....4653196 |......ccccovvnenne [0 V.P.I. Services, INC.......c.c.ovverrerrurrernrnrerereiniennens (07, W NIA ..o Veterinary Pet Insurance Company................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o

0140 | Nationwide . 195-3750113.. | ...4287685 |......ccccouee. [0S Veterinary Pet Insurance Company.................. OH............ A, Scottsdale Insurance Company............cceveene. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N

0140 | Nationwide . |34-1785903.. | ...4287911 | ..o [0S Victoria Automobile Insurance Company........... OH Victoria Fire & Casualty Insurance Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N o

0140 | Nationwide . [34-1394913.. | ....4287827 Victoria Fire & Casualty Company............cc.c..... OH THI Holdings (Delaware), INC........cccocevverrennee ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N

0140 | Nationwide . |34-1842604.. | ....4287920 Victoria National Insurance Company................ OH Victoria Fire & Casualty Insurance Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N

0140 | Nationwide. . [34-1777972.. | ....4287939 |.. Victoria Select Insurance Company.... .|OH .. | Victoria Fire & Casualty Insurance Company... | ownership. ...100.000 |Nationwide Mutual Insurance Company N

0140 | Nationwide . |34-1842602.. | ....4287948 Victoria Specialty Insurance Company............... OH Victoria Fire & Casualty Insurance Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
0140 | Nationwide..........cooevreerveerenns [ eovereirees 31-1486309.. | ....5080696 |........ccccenn.. [0 Wellington Park, LLC........ccccovevrrieirrrerrieenes OH............ NIA .o Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
0140 | Nationwide . |86-0561941.. | ...4287667 |......ccccouu... [0S Western Heritage Insurance Company.............. AL.......... A, Scottsdale Insurance Company............cccvuee. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... N
Nationwide Mutual Insurance Company Investor member
0140 | NationWide.........oceeveeerrrereeree [ oreereinens 117 I 4613341 | [0S Westport Capital Partners Il...........coccoovenrennenne CToees OTH...coveeenee Nationwide Defined Benefit Master Trust /nocontrol ... 71.000 |other non-Nationwide...........cccoeerrurrerrerrerrennes N 2
limited member /
0140 | NationWide.........ocveveeeerrereereens [ oreereenens 117 IO 4613323 | [0S Zais Zephyr Ad, LLC.......coovvvvrnerrrneneeeees DE.....c...... OTH....cooevenee Nationwide Life Insurance Company................ nocontrol ... 60.000 |other non-Nationwide............c.ccoeerruererrrerrereenns N 2
Aster Explanation
1 For the purposes of this schedule, Nationwide presumed control of these entities because they are owned by at least 10% and are not wholly-owned by a Nationwide entity.
2 Other ownership indicates a non-ownership circumstance by a Nationwide entity.




swementforarn 31,2017 e NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss

Lines of Business Earned Incurred Loss Percentage Percentage
L BBttt naenaenes | evresenaesaes et aenes 13,400,567
2. AlBA TINES......ooeveceievceees et sssnns | evessessssssssssnsanens 20,875,513
3. Farmowners MUILIPIE PEIl.......c.viriririeese et seseseies | eeesssseesssse s s senseens
4. Homeowners multiple peril... 178,386,933
5. Commercial multiple peril..... o | v 26,603,963
6. Mortgage guaranty.......
8. Ocean marine.......
9. Inland marine........

10. Financial guaranty.............cccoeoevveerrierennes

11.1. Medical professional liability - occurrence....
11.2. Medical professional liability - claims-made. e |
12, EARQUAKE.......co.cecveieeceece ettt sseaes | evensesesssissessneeaenas 1,716,230
13. Group accident and health
14. Credit accident and health....
15. Other accident and health

16. WOrkers' COMPENSALION..........cccovrcviviecieiieieiiete e ssssebesseaes | evessesessssssessssesenns 4,137,01'5 .
17.1 Other liability-0CCUIMBNCE. ......cviveviceeieieeeiee et sss s | seresesssessesasseaenns 18,737,705
17.2 Other liability-claims made...

17.3 Excess workers' compensation

18.1 Products liability-OCCUITENCE............ccviviieieieeisicte e | eveaesss s ses s 472,371
18.2 Products liability-Claims MAde.............ccceeiriireriicieriiee it | cresreaesiss e ene
19.1, 19.2 Private passenger auto liability ..49,937,887
19.3, 19.4 Commercial auto liability...... - ....1,259,227
21. Auto physical damage...... ] ..35,904,787
22. Aircraft (all perils)......
23. Fidelity..............

24. Surety............... e |
26. Burglary and theft..... ...1,608
27. ..525,018
28. Credit.....ccoevvrrrennne.

. Warranty
. Reinsurance-nonproportional assumed property.

. Sum. of remaining write-ins for Line 34 from overflow page....
3499. Totals (Lines 3401 thru 3403 plus 3498) (LIN€ 34)......cccceeerirsrsrrririrsriinens

PART 2 - DIRECT PREMIUMS WRITTEN
1

2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date

1. 12,435,120 | coovvereeeeeieieeeeeeiennae 12,435,120 | coovveivererereeeieieian 12,588,586
2. Allied lines.... . ..9,871,665 | . ...9,871,665 | . .31,127,360
3. Farmowners MUIIPIE PEIlL.......c.ccuiuiieiiiricceeseie ettt bssbenss | ctsbessesissssses b es b s s s s st s e es s
4. Homeowners multiple peril... . ...140,554,356 | . ...140,554,356 | . ...150,212,498
5. Commercial MUIPIE PEIL.......c.iveieeicieieicese ettt besseses | sesvessesessesses b saesas 24,497 175 | oo 24,497 175 | oo 26,830,425
6. Mortgage guaranty

8. Ocean marine

9. Inland marine........

10. FINANCIAl QUATANTY.......cvoiecircerececteie ittt
11.1 Medical professional liability - occurrence
11.2 Medical professional liability - claims made.. e |
12. Earthquake.........ccoeovevvevererccrciecienns . ...1,326,116

13. Group accident and health

14. Credit accident and health....
15. Other accident and NEAIN............ccruririie st sreses | sesesissssees st st st sttt senes et et nn
16. Workers' compensation.... ...3,385,110 ...3,385,110 ...3,873,470
17.1 Other liability-occurrence.. .18,086,490 .18,086,490 17,816,098

1,326,116 |. 1,460,901

17.2 Other liability-Claims MATE.........cueierireerie ettt stenes | essessseessess s s s ssessesssesses st st e sessees s et nn
17.3 Excess workers' compensation e | e |
18.1 Products lability-0CCUITENCE...........cceveivcrieeieecie ettt nsns | sbessesssssssse s ssssesses s bessenae 517,982 | oo 517,982 | oo 411,088
18.2 Products liability-ClaiMS MAGE. .........corurirrerrieieecireiee sttt ssessssees | sessessessssssessessessssssessessesssssessassassnes | sesessssssesssssssnssnmssessassssssnssassanssnssnsss | sessssessossssssssmssasssssnssnssassnssessessasens
19.1 19.2 Private passenger auto liability 50,494,764 | . 50,494,764 | . 54,181,553
19.3 19.4 Commercial auto liability...... O ..1,016,483 | ..... ..1,016,483 | ... ..1,671,229
21. AULO PhYSICAl AMAGE........cveeeererreeeerree sttt s s ss s sssss s ssessssssnssessns | stesssssssssossnssessassssensans 36,324,192 | oo 36,324,192 | ..ooererreies 39,197,535
22. Aircraft (all perils)

23. Fidelity..............

1540 | .
466,181

1,540 |
..466,181

29. International..
30. WaITaNtY......ooeveereereeereeeeseie s

31. Reinsurance-nonproportional assumed property.
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines
34. Aggregate write-ins for other lines of BUSINESS.........ccvvrerrererririiessere e

3D, TOMAIS. ...ttt

3498. Sum. of remaining write-ins for Line 34 from overflow page....
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34)......viverreireirinriniiisisescesseseissnrsesseenes
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Statement for March 31,

a17oite. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 1 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2017 2017 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2017 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2014 + Prior....co.. | oo, 429,703 | .o 183,522 | oo 613,225 | .o (446,936) | .vvoverereiieiini 578 | s (446,358) | ...oovvernriniinns 739,067 | .o 11,732 | i 310,825 | oo 1,061,624 |...ccoovvrnins (137,572) [ oo 139,613 | oo 2,041
2. 2015, s e 228,105 | .o 149,421 | oo 377,526 | oo [T [00) ] I 2,519 | s (264,581) | ovorvvernriniires 373,014 | oo 27,630 | oo 251,888 | .o 652,532 | .o (122,191) [ oo 132,616 | .o 10,425
3. Subtotals
2015 4 PriOr. oot | o 657,808 | ..o 332,943 | oo, 990,751 | oo (714,036) | ovoovecincirncines 3,097 | s (710,939) | ovvvvvirenne 1,112,081 | o 39,362 | v 562,713 | v 1,714,156 | ..o (259,763) [ ..ovvrcrreirnes 272,229 | .o, 12,466
4. 2016 s [ e 359,971 | i, 372,236 | oo, 732,207 | oo [CRIONEE)] I 37,558 | oo (372,637) | oo 557,167 | ovvvvvnriericnens 46,228 | ..o 522,819 | oo 1,126,214 | ..o (212,999) [ .cvovvvreineinne 234,369 | .o 21,370
5. Subtotals
2016 + Prior.....co. | coovevsiiniinnes 1,017,779 | oo 705,179 | oo 1,722,958 | ...ccovvvn. (1,124,231) ] ovovvenernrinens 40,655 | ..o (1,083,576) | ..ccovvvrnrrennes 1,669,248 | ..o 85,590 | .o 1,085,532 | .o 2,840,370 | ..o (472,762) [ oo 506,598 | ...covieiniinrinees 33,836
6. 2017 s [ ) .9, SRR RO )., SO PO ) .9, SO PO D, SO [P 285,333 | .o 285,333 | .o D0, SO (1,221,579) | ovvovvvvriees 1,743,340 | oo 521,761 | ..o ) .0, SR [ 0,0, SO PR XXX
7. Totals.....ocoovevvies | o, 1,017,779 | oo, 705,179 | .ovvvrvriinnee 1,722,958 | ......cccoonc.. (1,124,231) | oo 325,988 | ...cocoovrrrrinns (798,243) | .oovvvvrrnnn. 1,669,248 | ................. (1,135,989) | .....ocvvvvrne. 2,828,872 | ..oocvvrirrnne 3,362,131 | .o (472,762) | ..ovvovvrrnnes 506,598 | .....cocvrrrrrrrnns 33,836
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | ..c.cooovuevnnae 2,671,622
1 s (46.450)% | 2. ovvveene. 71840 % | 3. oovvvene 1.964 %

Col. 13, Line 7

Line 8

LR 1.266 %




swementforarn 31,2017 e NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

Explanation:
1. The data for this supplement is not required to be filed.
2.

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

Bar Code:

* 2 377 9201749000001 =

* 2 377 92017 36500001 =
* 2377 9201750500001 =

Q15

Response

NO

YES

NO

NO




sttement foraren 31, 2017 it NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets

2504. Other assets nonadmitted ,
2505. RECOUPMENE FECEIVADIE..........cvieieeiecictee ettt naen 2270 | e | e 621,221
2506. Third party administrator reCEIVaADIE..............ccceveiiiriieieiceec e 646,951 | oo | e 1,646,951
2507. Deductible receivables . ..1,041,089
2597. Summary of remaining write-ins for LiNg 25.........ccccciiiieiiirierieisesieicsssseneessissensssssensenses | sessenserserennene @ 11,033 | i 101,772 | e, 3,309,261

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year
2504. POOING EXPENSE PAYADIE........coucveeveeeieeiicietese ettt st b st st bbb a st b st s bt s s et st sa st s et antesaesntenes | sueseesestessesietenaenes 106,266,677 | ...covvvveererrrerennns 10,245,756
2505. State surcharge/reCOUPMENE PAYADIE............ccvueiiviieieicirieie ettt e ss ettt sse st s e bessensenes | sesbessesebesses e sssenans 3,755,145 | .o 2,260,312
2597.  Summary of remaining Write=iNS fOr LINE 25..........cciiiiiiiiisiesei ettt sss st sssesse s s ensessesssssssenssssssenssssesansessnsnssnsass | sressesnsessesnssnsases 110,021,822 [ ..o 12,506,068

Q16




sementforarn 31,2017 e NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOE YBAI..........cvcvueveeeeeieeieieetes ettt s ses s ssssessesans | sevssssessssssessssstessessseseesaens 973,691 | oo 4,766,059
2. Cost of acquired:
2.1 Actual COSt @t IME OF ACGUISIION. .........verveererirciieiisiesieis sttt st et s st s st st anes | sebsessassssssnsessensas s e bsessen s s ssessestensnsns | shssssssessastensanssessess s sses st st s stees
2.2 Additional investment made after aCUISIION. ........c.cc.iueiriieiiiecee sttt snts | sbestesesssesse s ssnssssesses et 1,261,525 | oo (1,897,616)
3. Current year Change iN BNCUMDIANCES...........cc.ccveiereveeese et se s ses s sssae s s st et ss s s tes e s sesssssssasssssessessssassesesas | eebessessssasssssesssssssassessnsassessessssessessnsns | oessssessessssassessessssessessssssassessssassessnsan
4. Total gain (loss) on disposals
5. Deduct amounts received on disposals
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other-than-temporary impairment reCOGNIZE............cceeiiveiiiiieecesee et | sesbesessese s st ssses s sessssesesssessesens | 1
8. Deduct CUITENE YEAI'S AEPIECIALION. .......c..vereecereireiteeeee st tsees ettt st b ettt sees | Efenbsstssbsenssne b s st s neees (2,666,143) | .. ...1,894,752
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). ..4,901,359 ..973,691
10.  Deduct total NONAAMItEEA AMOUNES...........cciiiiiieie ettt ettt bbbt s s bbb essens | estes et sss et ettt bbb ns et en sttt ..
11. Statement value at end of current period (Line 9 MINUS LINE 10).........ccovuiiereiiiiersisiinesiesisssssssssssesesssssessssssssssssssssssssssnes | sressesessessssssssesssssssessssnsas 4,901,359 | oot 973,691
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEaI...........cccvvvceeeeiieeisieeeeeeseierens | e 155,214,338 | ..ooveveereeees 104,397,694
2. Cost of acquired:
2.1 Actual cost at time Of ACUISITION..........c.cuevieireiiice ettt ettt b et es st et ss s b sssbens | eerebessssssesassstesnsesesnaas 210,478,349 | ..o 61,500,000
2.2 Additional investment made after aCGUISIION. ...........c.ccueieieciiirieeice ettt st sssnaes | sbessesssssessesssssssaesensnea 1,837,498 | oo 371,895
3. Capitalized deferred INErESt ANA OB .........c.cviiiieieecs ettt snb st st | sbessessessssessesses st nnsesse s et s senas 34476 | oo 2,903
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total GaiN (I0SS) ON GISPOSAIS......c..vvererrireirriiesirieie ittt ettt s s s s sses | Hressassnsssssessensessessessantans et estensensnss | 4ebsnsssssnstessansnssess st s s e s stensansanssensa
7. Deduct amounts received On diSPOSaS..........ccueeiverreieiriiereieiesse s ..3,762,161 11,058,154
8. Deduct amortization of premium and mortgage interest points and commitment fees..............
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment FECOGNIZEM............cvuiiueiiicieiice s | eesebesssesessssesesssseressssssessnsssesessnsesenans
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..363,802,500 | .. ...155,214,338
12, Total VaAlUGLON GIOWANCE.........c.coveveeicveiere ettt bbb s s s s s st n s s bn s s b snsasasnns | densesssssnsesssssssnssssessnssnaan (1,245,099) | oo (371,927)
13. Subtotal (Line 11 plus Line 12)...... . ..362,557,401 ..154,842,411
14. Deduct total NONAAMILEEA AMOUNTS..........cciiieiiciciicie ettt b b sses s b e s st esessnsesesans | etessnsesessssnsessnsssessssnsesensesessssnsesensnses | sesessssesessssnsessssstesessnsesessnsesennsnsasnns
15. Statement value at end of current period (LiNg 13 MINUS LINE 14)........ciuiiiicieisiei sttt ettt ensssesrsnsens | avsesssssssessesssesssssssssses 362,557,401 | oo 154,842,411
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAI.........c.u ittt et enssessessensans | sbesssessessessssssssassaseneees 165,647,616 | .ooeeeeeeeereeceenes 264,726,791
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............ccvuiveriieieeicciceee ettt bbb ans | saessesssssssessssssbesaes e snes 579,340,344 | ..o 24,651,438
2.2 Additional investment made after @CUISIION. ...........cc.ccevcviieee ettt sanaes | saessessssssesessssesessassnees 30,408,235 | ...oovvveeeeeee e 5,897,284
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation iNCIEASE (ECTEASE)..........rururrerurrirresrreseeseessssseseesesssessesssesesssssseesessesssessessesssssssssessassssssessessassssssessassns | sessessssssesssssassssssessessnssnes 5,083,558 | ..oovvoerereeeineinnireeeiienenes (4,815,943)
6.  Total gain (I0SS) ON AISPOSAIS.........c.coiveiiiireieiireiei ettt sttt b bbb bbbt s s bbb se b s st s s sssebebassebesnans | sbebsssebesssnsesenaetessesesnas 1,558,671 | oo
7. Deduct amounts reCEIVEA ON QISPOSAS.............cvuiuiieiririieeieisesese sttt s et bbbt st s s bbb esaesaens | sbessessssastessesassessesessansaen 20,145,902 | ..oovveeieieereees 81,339,226
8. Deduct amortization of premium and AEPrECIAHION............coeiiciiiceceiee ettt sae s b bessetes | sbebessebesesinsetes st esesetesenans 7,334,700 | oo 43,472,728
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........ccovrvrrrrerrerrenrereirnirneeresnsessenssens | rveseesssesssssessessnseeenns 754,557,822 | ..oovoeeeereeeieinne 165,647,616
12. Deduct total NONAAMItEEA BMOUNTS.........c..cuiiieiireicirieie ettt s bbbt s b s sses st nsessnes | sbstessesssssnsassessnssntansessntensenas 35,025 | ot 35,025
13. Statement value at end of current period (LiNe 11 MINUS LINE 12)........ciuiiiiiiiiieiciietsiteseesestessss s sssesssessssssesssssssnsens | svsesssssssessesssossessessssans 754,522,797 | oo 165,612,591
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEAI..........cocvcuicieeiiirieeeeee e sisiseieins | v 4244222169 | ..ovveeereeas 4,082,912,925
2. Cost of bonds and stocks acquired ...1,327,587,001 ...886,471,393
3. Accrual of discount............ccoerreririnnes | e 1,539,115 | oo 7,712,994
4. Unrealized valuation INCrEASE (ECIEASE)........cc.cveevieiirereiieresiesetese sttt es e es s ssssss s sessesssbssessssassssanns | sessessssssssssessesassessesssnes 12,716,765 | ..o 39,660,301
5. Total gain (I0SS) ON GISPOSAIS.........cceveviiireiiiiiieitei ettt sttt bbbt s bbb bbb sess b es s s bntens | essessebsbensessesensensessnsanaas (1,139,496) | cvvveverereeeeeees 44,716,107
6. Deduct consideration for bonds and StOCKS dISPOSEA OF..........c.cureeieriiiirieicsees ettt estes s ss s esns | seessssssssssessssssessesesnes 132,991,292 | ..o 792,482,765
7. Deduct amortization of premium ATI5TT2 | oo 17,560,675
8. Total foreign exchange change in book/adjusted carrying value... 210,000 | ..ovvvreereieee e (2,396,000)
9. Deduct current year's other-than-temporary impairment FECOGNIZEM............cuuuriuiuririrreieere ettt sesseseseeeeas | sfssesssssessnssss s e st sne s sensenssnssnnsensens | sessssssssssssssssssssssssssansanens 4,812,111
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)...........ccccevrrrrrrrieieiiereeeseeseseeeeesssseses | cvesessessesssesesssseeses 5,447,428,490 | ....oovveverererrernn 4,244,222 169
11, Deduct total NONAAMItEEd @MOUNES............cceiciireie ettt bbbt s s s e bensans | ebsessstsssesssssssssssssessssnaas 14,411,445 | oo 14,455,940
12. Statement value at end of current period (Ling 10 MINUS LINE 11)........coviiiviiiiieieicicesesesiessssisesssssesssseesessessessssessansns | svesessessesssssssnssssesens 5433,017,045 | ..o 4,229,766,229




Statement for March 31, 2017 of the NATIONWIDE MUTUAL FlRE |NSURANCE COMPANY
SCHEDULE D - PART 1B

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

20ISO

BooklAdjus:ed Carrying Acquiiitions Dispoiitions Non-Tradiing Activity Book/Adjusfed Carrying BooklAdjus?ed Carrying Book/Adjust7ed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (8)-vvveerereerrerireesseriseesiesessesises s eessessssssssesssssssesssens | sesessesnssesssesnn 2,616,156,674 | ....oovvrerrriririi 678,807,660 | ....cvorevercrircrinns 77,220,100 | ..ovvvnvercrnrecernnn 28,769,661 | ..oovvevcrirciinns 3,248,513,895 | ... | et | et 2,616,156,674
NAIC 2 (8)-vvvvevereerrsrereesserieesiesessesises s sessessssesssesesssssesssens | sesessssnssssnsesns 1,031,488,898 | .....ccoooerirrrrinens 408,001,570 | oooovererircrireniienenne 306,712 er(4,936,978) | oo 134,246,778 | ...oovvoorricieeerieeeesesieessisesins | eeviessssssisessse s sss e sssesssessses | sonesssesssssssnsees 1,031,488,898
NAIC 3 (8)-vveuvermeernrireesieeeseesieeseesisessss s sesssesssssss s sssssssssssesssens | sessessssssessssesssenes 201,329,660 | ..ooovvvvnrirririnens 131,001,262 | ..ovorrecrireirienens 16,753,635 | .ooouvercrrrerrieninne (27,018,847) | ...ovvvrvrcririnne 288,848,440 | .....vvorrirerieiierieieni i | et | et 201,329,660
NAIC 4 (8)..evvevereeernrireesierisresiseseesisessesi s s esssssssesssens | sessisessssnssssesssenss 127,909,277 | ovvovvririrciinens 106,125,143 | ..o 46,146,231 | .ooocverrinne 11,397,985 | ..o 199,286,174 | ...vvorrerririereieerireeeiscnineesinens | coeerisessnesisess s esssessseees | sesssesssesnesssennes 127,909,277
NAIC 5 (8)-vvvvrvereeererireciserissessenieessessseese s esssssss s esssscnssns | sesssnessssessseesssnessnns 18,737,801 | .oovvverrerrerireieerieeeisenieesies | onreriesessssiesss s eessiens | seseesieses s (4,871,789) | oo 13,866,012 | ..oouveverierrierieeniereseeniseies | i | e 18,737,801
NAIC B (8)-vvvvverevernrirrenierieeseeseseeriess i sesses st ssnsesssens | etssssssnesssesssnessssssenes 478,009 | ..o 8,022,226 | .....ooiiiriririenriniienn s | e (6,509) | oo 8,493,726 | ... | o | e 478,009
TOtAl BONGS......cvoieesriiirenis s sse s seses | sesesssssnssessssenes 3,996,100,319 | ..oooovvrriviinenens 1,332,047,861 ...140,426,678 | ..o 3,333,523 | oo 5,191,055,025 | ....cooimirnirinirinininnrinssienss 0 | s [\ [ 3,996,100,319
PREFERRED STOCK
NAIC Ttk est et | eeeb iRt bRtk | etk e | Shes iR R R | HHE iRttt | R bRt 0 [t [ et | eeet e
NAIC 2.ttt enees | seensseese s 273,500 [ covorevieiireeeierieeesiesisnesieneaes | cresresiees st ebaa | ettt | et 273,500 | cvooeveerrirrerierirenienesesnienesea | st | seieenss e 273,500
10, NAIC 3.ttt | eeteb s e bbbttt ee | Seet s RSk es e | ShEs R R | et | Rt 0 [t [ et | et
1.
12, NAIC Bt s et | eteb st s ettt ees | et s R e eRe | SeEs RSt | ettt | s 0 [t [ et | sees e
13, NAIC Bt s | eteEeeEE ettt | et eneE Rt enan s | et d Rttt E et en | et enE ettt | ettt 0 | i | e e | enes st
14, Total Prefermed SOCK.........ovveurvireerrrcrreneeesseennsesssessessssessssssssssssssssns | esssessssssssssssssssasssssees 273,500 | oo (O O [\ 273,500 [ .o O R () 273,500
15.  Total Bonds and Preferred SOCK.......curmimiminmissisiississrssssssnsssnenes | coneessessseessessees 3,996,373,819 | ..ovovrininiins 1,332,047,861 | oo 140,426,678 | ...oovvvvvnirniinriines 3,333,523 | i 5,191,328,525 | ...ovivniririnirieisensenienienina 0 [ [\ [ 3,996,373,819

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§....4,052,907; NAIC28§.......... 0; NAIC3S...... 0; NAIC4S......... 0; NAIC5S.......... 0; NAIC6S......... 0.




statement for March 31,2017 ofte. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ? Acfual Interest éollected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......cottireeeeree | et 76,095,707 | ...covverirrnne D 0.0 GO PO 76,095,707 | .oooevreeecreieereeis 5,642 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YT .........vurirererrireieireriseieissiessssesessesssssssessssesssssssssessessssssssssssanses | sssssssssesssssssssessassassssssenes 118,110,475 | oo 47,646,005
2. Cost of short-term investments acquired 328,683,310 ....1,520,382,950
3. ACCTUAN OF GISCOUNL. ...ttt | HebeeE bR e R e b b e bbbttt bttt etnt | sebbesb e bbbttt
4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON QISPOSAIS..........cvvvieriiiteiiesieteies ettt b st s s s s e s bbbt es b b s s ss s s s s s sssssssessesas | Hessesssbasssssessssssesses et asses et s sessesansensanes | essessssssessessssessessessssssessss st esses et ensenas
6. Deduct consideration reCeived ON AISPOSAIS............cvuviuiriieiiiiiieicisee ettt sttt s | ebsesnsesses et es bt s e baes 370,698,078 | ...coocverereeiereeias 1,449,918,480
7. Deduct amOrtization Of PIEMIUM.........ccocuiiciiiccieice ettt b b s bbb s st es s b s s ssaebessstens | s2ebsssesessssesessssesebassebes s e sebessebesessnsesanas | ebsmsesesssesesssses et s seb e s s e b e s s et et en s et s eee
8. Total foreign exchange change in DOOK/AdJUSIE CATYING VAIUE...........curiuiureeireiiecire ettt sse st sseses | eeesessessssssebsesess s st b b ses st st snes | sesstsessess st s s e sestee bbb es st ss st s
9. Deduct current year's other-than-temporary impairment TECOGNIZEM.............ccveueueiieiiiceeseee e esaeaes | cresitstesseseresssssebsssebessssssebessesesessnsesans | ebessesesissesessssssessssstesesseaesssnsebensesessanes
10. Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5-6-7+8-9).......c.ocurruiriiirniinerciieieeneineiseineineens | reeeenesseesneese s 76,095,707 | covoeveeeeeeeeiee 118,110,475
11. Deduct total NONAAMItIEd @MOUNLS............ciiiiiiiii bbb | SE0E LR E bbbttt | ehbb bbbttt
12. Statement value at end of current period (Line 10 MINUS LINE 11)....vu it sissessessesnessessisnssns e e ssnssnssssssssenss | fonsssssssenssssssssssssnssssssessnes 76,095,707 | oo 118,110,475

QsI03




statement for March 31,2017 ofte. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

10.

1.

3.1

3.2

33
4.1
42

4.3

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards
Book/adjusted carrying value, December 31, prior Yar (LINE 9, PHOM YEAI)..........vvererurrirreriresesiessssie st sssssssssssss s ssessssssessessessssssessasssssssssssessessassssssessessnsssssessnsanes
Cost paid/(consideration reCeiVE) ON AUUIIONS..............cveiriiiieireiiiiisieie ettt s bbb s bbbt s s s s bbbttt

Unrealized valuation increase/(decrease)

Total gain (108S) ON tErMINGHION FECOGNMIZED. ........c.vvieeirieiiteicicte ettt ettt s bbbt s st et b bbb s e s bbbt bbbt b st

Considerations received/(paid) on terminations

AMOTHZALION. ..ottt ettt s s b s s b s b4 s s b4 s s bbb s s s s AR s E 4288 b b s b bR AR Rt A bbb s bbbttt

Adjustment to the book/adjusted carrying value of hedge item

Total foreign exchange change in bOOK/AdJUSIEA CAMYING VAIUE..........c..vururiueieeieireeteteie sttt sttt f e E bbbt
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =54 B8+ 7+ 8)....ocieiieiciceeieeeeesee ettt sttt s st s s asa s e
DEAUCE NONAAMILEEA @SSES..........ucveieieiiieeeictte ettt bbb s bt b e s b et s b b4 b bbb s e s bbb s bbb a bbb e s st s b

Statement value at end of current period (LINe 9 MINUS LINE 10).........ccciuiueiiiiiiicteeetes ettt bbb bbbt s st a bbbt s s b b st s st b e

SCHEDULE DB - PART B - VERIFICATION
Futures Contracts
Book/adjusted carrying value, DECember 31, PrOr YEAr (LINE B, PrIOF YEAI)...........v.v.vvrerososensososoosososossososossososossssosossesossssssosossssosossssososososo
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN)...........o.oocoooeeoorosoesoesomosoesosossesoso

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

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

3.12 Section 1, Column 15, PriOr YEa........covveererrereirerinrieeeessesseseesensens 0

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus...............cc.cevenee. 1,259,963
3.14 Section 1, Column 18, Prior YEAr...........coverrverrereeereeereeereeeseeeseeeeeeens 63,947 1,196,016 1,196,016

Add:
Change in adjustment to basis of hedged item:

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

3.22 Section 1, Column 17, Prior YEAr..........cccuvvveverrieeireiereeies e 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..............ccceevueee. 1,259,963
3.24 Section 1, Column 19, PriOr YEA.......c.cvvuvrereerierrreireiseeeeessieseies 63,947 1,196,016 1,196,016

SUDEOAL (LINE 3.1 MINUS LINE 3.2)......eeeeerieeceeeeiseese ettt ee £ s8££ 8428528584218 E 42884284 s 2S£ bbb bbb st

Cumulative variation margin on terminated contracts during the year..........c.cccccocvveceveecscceeecee s 5,125,774

Less:
421 Amount used to adjust basis of hedged item...........ccccoevevivieirennns
4.22  AMOUNt reCOGNIZEM.........ocueiieriiercteiriee e 5,125,774 5,125,774

SUDLOLAI (LINE 4.1 MINUS LINE 4.2)......oevuitiieieiieiitieiseississie ettt ss e s sttt b s a2 s8££ a 883 s8R 8 R bR AR bbbttt nn

Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINGHONS IN PHOT YEAI........c..ciueieiiiiieiieicisie ettt bbbttt bbb bbb st b st

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations IN PHOT YEAT............oveririirrirrirircereese ettt
Book/adjusted carrying value at end of current period (LINES 1+ 2 4 3.3 = 4.3 - 5.1 = 5.2)....ciuieieiieie ettt
DEdUCE NONAAMIIEEA @SSELS........c.vvivivieceeirieie sttt ettt a s s b s s s s b s s s a s b2 AR e s b b e s b s s bbb se R A s s b bR bbb b e sttt e a b s bt es et et naen

Statement value at end of current Period (LINE B MINUS LINE 7)........c..cuiuiieeiiiiieieiessies ettt bbbttt bt sttt bbb ns

Qsl04

2,580,000

(210,000)

2,370,000

2,370,000

865,034

(865,034)
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Statement for March 31, 2017 of the NATlONWlDE MUTUAL FlRE |NSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 1 12 13 14 15 16
NAIC NAIC
Designation Designation
al or Other Notional Book/Adjusted Effective | Maturity Book/Adjusted or Other | Book/Adjusted
Number Description Description Amount Carrying Value |  Fair Value Date Date Description Carrying Value |  Fair Value CUSIP Description Description | Carrying Value |  Fair Value

NONE
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Statement for March 31, 2017 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Total Replication (Synthetic Total Replication (Synthetic Total Replication (Synthetic Total Replication (Synthetic Total Replication (Synthetic
Asset) Transactions Asset) Transactions Asset) Transactions Asset) Transactions Asset) Transactions
Number of Positions Statement Value Number of Positions Statement Value Number of Positions Statement Value Number of Positions Statement Value Number of Positions Statement Value

BEgINNING INVENTOMY.......vvuriuririerieiieeieeieeiesiesiesienssnias | eeesseesneesseesssiseeneeed | cermeeseessensessenes 105,399,114 | oo 0 [ o0 | s (O N (0 RN (0 RN (V1 K I 105,399,114
Add: Opened or aCqUIEd traNSACHIONS..........ccrurerirrrerrirees | cererreeirnesnsisseeesssenes | ceresssssnsessessssesssssssssessssssssssssnsses | nessessessesssssssssessassanes | sesessessssssessessassssssnssessasssnssnssessns | sessessesssssssssessassssssnss | sesesssssesssssssnsssssessassnssnssassasss | sessessnsssnsssssassansnssnss | sessssssssessosssssnssessssnssessessessanss | sessessasssssssssassnsnnees 0 [ e 0
Add: Increases in replication (synthetic asset)

transactions statement value............cccoevieirvrierecninns [ cvieennee XXX ovreveirvins | vernrieiieinseiesesesssssesessssenses | aveeneens XXX oevvirvens v | seeseeenns XXX ovirviereins v | veveneenns XXX virieirens [ ereireinieenseessssenssssssssnies | seeessenns XXX evieieirrns | e 0
Less: Closed or disposed of transactions..............ceeveeeveens | covveveieiereneeieiinnns K T I 105,399,114 [ ooooiceeecesieiiens | ettt sssssiens | ceviesissesessssssssesinnss | eeresiesissesses e sese s sssessessssestens | sresesssssese e ssssesessntes | seresesistessess st entesets | ebessessesssesaesesnaes KT 105,399,114
Less: Positions disposed of for

failing effectiveness criteria..............coceveeerirereerenen, XXX oeeerieesrieens e XXXt | e XXX oeerreeneieeins | et XXX ooieterieeniieens | e | sesresessessses e 0 [ e 0
Less: Decreases in replication (synthetic

asset) transactions statement value.........c.ccocovniniines [ coniininns XXX iorirninis | e ssssnsssessnenss | cesseeees XXX iirierrinnis | e | cesseseens XXX rerinrennes [ rreseessessssnssse s ssnssnesees | sesseennes XXX eetirerieies Lt sseiesisnies | orveraenas XXX eoreveereen | et 0
ENdiNG INVENIOTY......ccoiiviiiiiieeiicceccecicesciessese s | cererisisiesiseiessneienad 0 | e [ 0 | oo | e 0 | oo (0 0 | oo {0 0 [ e 0




swementforarn 31,2017 e NATIONWIDE MUTUAL FIRE 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, SECtON 1, COIUMN 4.......ooiiieieerireieie sttt 2,370,000

2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance...........c.ccccovvvrvererverrererereerernnens

3. TOAI (LINE T PIUS LINE 2)...uveivieieciieeiteictsste ettt ettt et bbb s e a et bess bbb s b e s bRt A bbb b e b s s bR bbb bbb es s b ee bt b e bt a et e st n st anen 2,370,000
4. PartD, SECHON 1, COIUMN 5.ttt 2,370,000

5. PartD, SECHON 1, COIUMN B.......ouvvvriiriirriiiiieceiesi s

6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5)......oucvieiieiiiiisiteieiictese ettt sttt s s s s st st et e et e bbb s s e e e s e et s st en e bbb s b et s e s st n b e s st en et sansnn 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 6.t bbb bbb 1,872,142

8. Part B, SECHON 1, COIUMN 13......coiiiiieciei ettt bbbttt bbb b s bbbt s et bt et s e (263,918)

9. TOAI (LINE 7 PIUS LINE 8).....voveeieciieeieeict ettt ettt ettt s e et s et et s s b e s e e R et e s st et s e b b et n e bRt s et ettt en et et s s s e bt n et et st n et et anen 1,608,224
10. Part D, SECtioN 1, COIUMN B..........ouiiiiiiiiiiciiii it 1,872,142

11, Part D, SECHON 1, COIUMN ..ottt s s bbbttt (263,918)

12, Total (Line 9 MIinUS LINE 10 MINUS LINE T1).....cviueiieiciiisieiiiee ettt ss sttt bbbt s bbb bR st b bbb bbb s bbb s st 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.......oiviiiiciceiciete ettt b bbb bbbttt 183,481
14, Part B, SECHON 1, COIUMN 20.........ccuiiiieiieiciiieie ettt bbbttt s bttt 7,620,827
15, Part D, SECHON 1, COIUMN 11 .ottt bbb bbb sttt 7,804,308

16. Total (Line 13 plus Line 14 minus Line 15)

Qsio7



sttementforvaren 1, 20171« NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Book/adjusted carrying value, December 31 Of PHOT YEAI..........covererirrrenrerrieiesissiseississese e ssesseens
. Cost of cash eqUIVAIENTS ACQUIME............cceverieeeieeieicreee ettt et b st senaaes
o ACCTUI Of GISCOUNE......cvovevevirireciiiiscei s
. Unrealized valuation iNCrease (ABCTBASE)............cvueuevericerireseieeiess sttt sae st s
. Total gain (I0SS) ON dISPOSAS..........cvevervreerrriereieriereees s seenend NN
. Deduct consideration received on diSPOSALS..............cceiueveiicieiiiriierie e
. Deduct amortization Of PrEMIUM..........cciiieiieiscee ettt bbb a b s e
. Total foreign exchange change in book/ adjusted carrying ValUe.............cccccvevviereiiecreniceeseee e
. Deduct current year's other-than-temporary impairment reCOgNIZEd...........cccovrvevriveeriicereeeeeeeeeeree e
. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)........ccccccveverrerrirensrieriesinnnns
. Deduct total nonadmitted @MOUNLS.............cccuiiiiiiiirrrr s

. Statement value at end of current period (Ling 10 MiNUS LINE 11).....ccoviviiveiierieiiisici st nseaans

QsSI08
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Statement for March 31, 2017 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY

SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Internal Transfer
Florid
3300 SW Williston.. . |a 01/01/1979.... ....8,981,959 2,062,035
0299999. Totals.... ....8,981,959 2,062,035
0399999. Totals.........ccorrvrerrrrenae ....8,981,959 2,062,035 | ....cooooereerrecei 1,261,525
Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1" 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB.JA.C.V. Changein | Encumbranceson| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances| (11-9-10) B.JA.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred

NONE
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Statement for March 31, 2017 of the NATIONWIDE MUTUAL FlRE |NSURANCE COMPANY

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1102406 ... | GREENWOOD VILLAGE co 03/01/2017.... 3.230 64,100,000 . 91,640,000
00-1102518.... ... | ANN ARBOR Mi ... | 03/01/2017.... 2.700 47,850,000 | ..vvoeereerariaeerieeieei st | et 71,330,000
00-1102533.... cer | ORLANDO ..ot FLuiriiieireieins ... | 03/01/2017.... 3.150 25,500,000 [ ..ocvvoeiiriiiiisie s | e 42,180,000
00-1102548.... ... | SALT LAKE CITY. . |UT. ... | 03/01/2017.... 3.120 27,000,000 [ c.oovvonerrrireenerserseess sttt | seeb et 38,300,000
00-1102633.... ... | POWAY A CA ... | 03/01/2017.... 3.540 10,036,583 14,490,000
00-1102652 . |NORTH LOGAN uT ... | 03/01/2017.... 3.350 21,500,000 29,000,000
00-1102703.... ... | SANTA MONICA CA. s . 103/21/2017.... 3.810 12,600,000 27,600,000
0599999. Total - Mortgages in Good Standing - Commercial MOrGAgES = All Oher. ...ttt sttt snsansee | fessesssesssansessessesensensssssansesesansensssnssnes | cessee XXX XXX 208,586,583 | ...covvirreinnnes 0 314,540,000
Mortgages in Good Standing - Mezzanine Loans
99-0000042.... ... | JACKSONVILLE ... [ 10/13/2016.... 12,000 | 1voeeeirieriene s 1,837,498 23,847,809
99-0000052 . |LONG BEACH . 103/07/2017.... 12.000 1,891,767 53,200,000
99-0000060.... ... | AVONDALE ESTATES........cccenes 01/11/2017.... 11.000 0 51,000,000
0699999. Total - Mortgages in Good Standing - MEZZANINE LOANS...........c..cuiuiueieiiieiieietiet ettt ettt ettt ess st et esses et essessessessssessessebsesensessnssssessessesanss  sessesssssssessessessssessessessssassesnsansessessnsesss | tossas XXX....... XXX 1,891,767 1,837,498 128,047,809
0899999. Total - Mortgages iN GOOD STANGING. . ... vuuiueuiiieis e tes sttt Sehbseeb bbbttt | cenees XXX.ioene XXX 210,478,349 1,837,498 442,587,809
3399999, TOAl MOMGAGES. .......eveveereeereieeeiesetse etttk 8 sttt et eet | eetiesbsee st ee ettt sienes | ereins XXX....... XXX 210,478,349 1,837,498 442,587,809
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
00-1000449.......ccovvvsiriinris | EAST MEADOW... |\ O | 12/29/2000.... | 01/19/2017.... | ...... 3,024,993 | oo | | s | e | s {01 [N R 3,024,993 | ... 3,024,993 0
0199999. Total - Mortgages CloSEd by REPAYMENE.......vuuiviiriiiersiriieieressisseesssssessssssserssnes | eeersssssse s s ssesens s ssss st ses st sen st sensenssssanssnssnnsas | svnes 3,024,993 | ..o 0 0 0 (U RN 0 0] s 3,024,993 | ........... 3,024,993 0 0 0
Mortgages With Partial Repayments
00-1000188 KEASBY. N [ 04/17/2000.... 455,289 | ..o [ | e | e | s 0 0
00-1000369.... ... | PITTSBURGH PA. oo e 12/13/2000.... | ..vvervrerrirenes | s 1,731,554 [ i [ e | cererneesessssisessenins | s ssssssens | e 0 0
00-1000391.... ... |BROOKLYN (0] USRS DR 01/11/2001.... 740,520 | ..o | e | s | e | e 0 0
00-1000450.........oovererererirns MIDLAND PARK [\ VSRR R 12/29/2000.... | ..ovveovrevirrennn | s 2,419,994 | oo | | e | e | e 0 0
00-1000701.....c.vvvrirnrrrrirnn VILLANOVA PA. oo i 12/17/2001.... 879,514 | oo | e | onsississesssssnnes | e | s 0 0
00-1000949 STOW (0] SV DR 05/30/2002.... ABT186 | v [ rererineeriesissieniens | seriesinsssssisesenin | s | s 0 . , 0
00-1001038 ITHACA. ..ot NY .o [ 10/01/2002.... [ oo | s 3,961,135 | oo | | e | e | e (VI SOOURRTIRTIURN RPN 31,838 | o 31,838 0
00-1001090 MASON.....oorririrrerierneeieeias (0] RPN DR 12/20/2002.... | ..ooveovvrirraren | s 2,219,979 | covoerieeireeeninnins | v | e | e | e 0 20,753 | ... 20,753 0
00-1001203 NILES ...t Il [ 12/30/2002.... | ..oveovrerieninn | s TAT5,877 [ s [ e | eeveeeessssssissssesins | eesiessesessnssnssenns | srseessessseisssssnsins 0 0
00-1101880.....c.veervvrrirerirn HOUSTON.........ccen. L. ST B 08/30/2012.... | .... 120,071,962 | cooooeerierinreieeies | e | e | e | s 0 0
00-1101900 BELLEVUE........oooiiiereiriieciieriins WA i | e 12/06/2012.... | ... 1,135,050 | oo | e | e | e | e 0 0
00-1101968 ELGIN ..ottt Il [ 05/06/2013.... | covoveververrerenns | v 2,205,804 | ..o e | e | e | e 0 0
00-1102528 SEATTLE WA i | e 05/11/2016.... | coooeveerieeinees | erei 22,781,229 | ..oveerireineineinens | cevineiiesineseinsis | ersissieniesseinnes | e | e 0 .110,828 0
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Statement for March 31, 2017 of the NATIONW'DE MUTUAL FlRE |NSURANCE COMPANY

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

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

00-1102633.... (07 U B O9/1412016.... | covoorvorriririrenns | errreeiseiseesissiesssesinees | creersessiessssssnsesnens | seessssesssessssssssnsins | onsessssesssnssesssenses | eovnnssnnsesnsssnesesssnns | seessssenssessonssnennssQ. | eevneriseisesssnssensin | oessieseenens 15,971 | oo 15,971 0
03-4002170 SALT LAKE CITY uT .112/28/1999.... 3,449,663 93,877 | ... 93,877 0
0299999. Total - Mortgages With Partial REPAYMENES. ...t sressianiisies eerersesssse s sttt snsssssensensns | soessesssassenes 73,964,547 | ...coovevverrnn, 0 0 0 o0 | 0 | s 737,168 | .............. 737,168 0 0 0
0599999, TOLAl MOMGAGES........vvveevereereeerieetseeeseeieteeess ettt eiresesetes e s b sttt eenienines | criessinesienes 76,989,540 | .....ocoovveriicrinnd 0 0 (V) [ (V] [T (V)] [ 3,762,161 | ........... 3,762,161 0 0 0
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Statement for March 31, 2017 of the NATIONWIDE MUTUAL FlRE |NSURANCE COMPANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
GSO Capital Opportunities FUNA 11 LP..........ccoeuirrerieereeeeereeseeeeeseee e New York . | Nationwide Mutual Insurance COmMPany...........cveeeveeereerrereererneeeneeneeeennenes 03/31/2017.... | ... 6,403,716 | ..ooeoveeeeeeeereeeienn .20,393,573
GSO Capital Opportunities Fund IIl LP Wilmington .| GSO Capital Partners LP 06/03/2016.... 984,086
Newstone Capital Partners I, LP... Wilmington.... . | Newstone Capital Partners 09/20/2016.... |.... 2 | USSR (R 558,394
TCW Direct Lending LLC... Dover. . | Nationwide Mutual Insurance Company...........cccconiiieiiiniiniiissnissiiniienes 03/01/2017.... | coovcvennnes K 44,181,916 | .o .14,302,840
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of FIXed INCOME = UNGFfIIAEEA. ... oot oottt ettt es st e st ees st ses e eee8ee e e o281 e eeE 4282 eE 48 £ 288242842124 E e e 82 e 428422 E e eeE e et ees st et en et et sesenses et ansensensnsnnns | seres 80,585,632 .48,896,166
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Ampersand Partners VIII Wilmington . ... | Nationwide Mutual Insurance COmMPaNY...........ccoeureeremeerereeneenereensenereeneenes 03/31/2017.... |.... 11,763,133 .18,900,000
Comvest Investment Partners IV, LP West Paim Beach. FL.....| Nationwide Mutual Insurance Company 03/31/2017.... .10,167,025
Cyprium Investors IV. . | Cleveland . | Nationwide Mutual Insurance Company...........cccveeeemeererneenerereeeeneeseenees 03/31/2017.... | ... .14,604,161
Dyal Capital Partners Il New York. . |NB Dyal Associates Ill, LP...................... 09/30/2016.... | covcvvrcvennd | o | coverinnienneen884,983 [ i | 7,736,367
EnCap Energy Capital Fund IX LP... Dallas. ... | Nationwide Mutual Insurance Company. 03/31/2017.... 4,736,135
Lovell Minnick Equity Partners IIl LP El Segundo.......c.cccoevriniieriniicis CA.... | Nationwide Mutual Insurance COmMPanY........c.ccueeeveereeineererenseeensennnees 03/31/2017.... | ... " 221,485,892 | ..o | e | e 1,486,642
Macquarie Infrastructure Partners A/B, LP............cccoeiirinieneincnieereseeesseeenens NEW YOrK.......ooveeereeeiseinieieiniens NY.... | Nationwide Mutual Insurance CoOmpany...........cccveeeeereuneenerersereeneeserennees 03/31/2017..... | oo 3 32,302,182 | oo 166,516
Caym
an
Island
MBK Partners FUNA 1, L.P........oocuciiiceeeecte et Grand Cayman...........coeeererrenrenens S Nationwide Mutual Insurance Company.............cccoeeeeereneenereineeenseseneennes 03/31/2017.... | oo 3] 26,559,471 | oecveeeeeeieeieeeeeeeeienn | et | e 4,573,485 | ........... 1.120
Caym
an
Island
MBK Partners Fund IV, L.P Grand Cayman............ccrervevnreenens s MBK Partners..........cocovevvrrneennn. 03/09/2017.... | covvvrverrne 3 T02,578 | ovvoerieieirerissisnieienes | eererssisesesssssssssssssnnsns | sesessesesssenns 5,297,422
Sierra Private Investments L.P Wakefield MA... | Siris Capital Group, LLC................. 03/21/2017 ... | coveeens 3 2,505,480 | ...cooorrerreeeeeeeeienn
Silver Lake Partners I, LP........c.covveivincrnieninns Menlo Park........c.overvreieinrinninns CA.... | Nationwide Mutual Insurance COMPaNY..........cocererrrmrnmsnrerersnseseressenenes 03/31/2017..... | vevovrcerere3 | e 25,126,380 [ ..ovovrriririirnieinnieienes | e | e 4,270,167
Vista Equity Partners Fund V, L.P Dover. DE.... | Nationwide Mutual Insurance Company.........co.oceerrermussenserssessessesesnennes 03/31/2017.... | o3 | e 21,277,299 | .o | | e 4,194,529
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON SOCKS = UN@FfIIALEN. .......vuririiiiiiiisiiiieiitiiis otiesesssseess st sss s8££ 88848088kttt entnes | nnesensansanes 188,422,541 | ........ 684,983 .76,132,449
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
AEW Core Property Trust (U.S.), Inc Baltimore. MD... | Nationwide Mutual Insurance COmpany..............cocuerrermeenmieneiierereirnnenns 03/31/2017.... | oo | v 75,765,901 | ..o
CDS Enterprises Master Tenant LLC...........coovriurieirenriniresereeieessieeeeeiseseeeeeees ColUMDBUS......eeeeeieeene OH... [Casto COMMUNItIES..........covvreerrrrrerirriereireeieiseens 10/30/12014..... | ovveevernne | e (231,012)
CIM FUN VI LLPeiiiii s Los Angeles.. .| CA.... | Nationwide Mutual Insurance Company..................... 03/31/2017.... | oo | e 18,019,859 | ..o [ | e 9,585,566
Corning Place Master Tenant LLC...........ocoueuruniirireirieeescesee s Valley View... . | Corning Place Ohio INVEStMENt LLC.........c.cuieririrereirieiereieeesiseieieeeisessseessssssenns | creeessnsseeees 03/22/2017.... | ... . 2,883,576 | ..voveeveeeeeieeieieienreeeines | eeeeereeeeee e | eeeeeaeeneeeennes 7,998,760
Crow Holdings Realty Partners VI, LP..........ccociierieiineseseeensseeenes WIlMINGtON......ocvverrieceis . | Nationwide Mutual Insurance Company.............ccevrererereernemeerersnnineens 03/31/2017 ... | v | e 12,348,006 | ..oooveviiecieieeceieiercieiens | e | e 8,255,400
Harbert U.S. Real Estate Fund V, L.P. Birmingham..........cccocovvrinininnnee. . | Nationwide Mutual Insurance Company.............ccveeereeenrenerereeeeneesernenees 03/31/2017.... |.... 16,250,118 | .oovvieeeeeeeeeienes 22,928,243
PCCP Credit IX, LP.....c.ovvivrrinrircireriene Dover. .| PCCP Credit IX GP, LC.....ooiiiriiriieiieriicnssiesessnississsiesie s 03/28/2017.... | coveevierienes | cevirerinrinriieniienenen 123 | i .10,000,000
River House Landlord LLC..........c.ccovvernrnrrernircieeinne Roanoke . | Edward B Walker. 11/2812012.... | oo [ e 162
Rubenstein Properties Fund IIl, L.P Wilmington . | Nationwide Mutual Insurance COmMPany............ccveveererreininnieeiienienes 03/31/2017.... | ... 5,003,898 | .....ccoomrvireriiriiiinniins .24,306,305
US Regional Logistics Program, L.P.........ccooorsnsssiscisesesee s sssensneees . | Nationwide Mutual Insurance COmMPany..........ooeeeveereesrereeneseinessesseeesnenes 10/18/20186.... | .evovervevrres | e | e 28,175,462 .13,009,101
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real EState = UNGFIlIBTEM. .......v..evuiuiiiiiiieiiiiiiieistiiesiss oottt ess sttt 8888881881888 8 8808810128ttt | snbsensassenes 130,312,171 | voveven. 27,944,612 .76,083,375
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
[ovs Fund LLC [NEW YOrK....corscssrsssse [NY.... | Nationwide Mutual InSurance Company........cceeeeeresmercrme [03/31/2017.... [ o 13 [ o N e e 42.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying CharacteriStics Of ONEE = AFfIIAEEA. .........c. ittt tet ettess et s eesses et et seseesee e ses e ee o8 E8ee e e e o088 eEseE 488 £ e840 o088 828421 S0 18 4EE £ 08401828421 E e 428 e 088 E 408421 E e E et sn e bt snsensee et ansensenntsnsennnsns | eressessessias 180,000,000 | ..o 0 0 ... XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
I [NeW Oleans.......ooerererrmee [LA.... [Enhanced Capital State HTC Fund LLC [0321/2017.... ... P I P 3,610,609 | o 0.570
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffillated............ccociriiiiiieis criiiiieisisiscieie sttt eentessesssssssnsessnenes 20,000 | oo {5 [PORUURRRRON | I [OOSR 3,610,609 |....... XXX.......

Non-Guaranteed Federal Low Income H

ing Tax Credit - Affiliated




Statement for March 31, 2017 of the NATIONWIDE MUTUAL FlRE |NSURANCE COMPANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1'€030

1 2 Location 5 6 7 8 10 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Commitment for | Percentage of

CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership

NTCIF-2011 LLC.....ooovvvecerereecececeevereeeeea Columbus OH... [ Nationwide Mutual Fire Ins Co.............cccoovvrvrnnnne 1213112015.... | oo | e | v, 164,468 | ....ooovveeceeeeeceerereeeen | e | v 50.000
3499999. Total - Non-Guaranteed Federal Low IncOmMe HOUSING TaX CrEit = ATfIIATEA. ... vuieeiiiieiieiiis ittt ettt ettt ses st s st ens e sesesemees feeseseseesesseeaeseeseeseeseseeseeseEaeEoes e e eEse8 42t eEeEeE Ao eA e e e e AeE 421 e e e E4eE £ LR eE e84 eE 421 e e e E4E Ao e A eE e EeeEeeeEaeEeeteeeeseteeses et sesensessessetennesessnsessessssnsensesnsannes | sressessnssnsenensessnnensesnesd | seensea 164,468 0 0 ... XXX....o.o
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated

INationwide Affordable Housing Fund 51 State. Wilmington 12/20/2013.... | oo | e | e 71,692
3799999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 71,692 0 0
4499999. Subtotal - Unaffiliated ..30,243,767 0 204,722,599
4599999, SUDEOLAL = AFFIIBEEA. ...tttk eE 8 E e84 eEEeEE 4061 oeLE8eEEEoEEE o8 4L R 4R LR oeEE oL 4eE AL R HEE 4R eeEEHeEE  eeEEeEE LA ee AR oL R LR eeE LA E LR EEE LR R LRttt snisnnsennsenssenssnnsnnnssnnssnnsensssnsennsennsnnsens | sneneensesess 180,000,000 |t 164,468 0 0
LT I OO OO OO OO OO OO OO RPPYRPRP IDVUPPPPRPRORLY o L1 s S [PV 30,408,235 0 204,722,599
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 16 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value
Date Less Valuation or Temporary Deferred Total Change | Exchange Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Changein | Encumbrances (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

TCW Direct Lending LLC.......ocvvvviirrernniisisniisrisins |Dover |DE.. |Distribution ............................................... 03/29/2017 |03/29/2017 0 3,471,387 | ... 3,471,387 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated SRR 0 0 0 0 0 .3,471,387 471,387 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Dyal Capital Partners IlI New York NY.. | Distribution... .. | 09/30/2016 |01/25/2017 0 143220 | ... 143,220 0

Silver Lake Partners [, LP........ocoooviniiiinniirinniinns Menlo Park. .. | CA.. | Distribution.. . 103/31/2017 | 03/31/2017 0 .3,867,962 | .....3,867,962 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated SRR 0 0 0 0 0 4,011,182 | ... 4,011,182 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

Charlton MT LLC.......ccuverrireererieriseeieeiesissseseninns Charlton.. .. | MA. | Distribution.. .. | 1212412014 | 02/22/2017 14,760 14,760 0

Crow Holdings Realty Partners VII, LP Wilmington.. .. | DE.. | Distribution... .. | 03/31/2017 | 03/29/2017 0

Penelope Solar LLC.........ccoevvriverenrieireenes Town of Lansing. ..|NY.. | Distribution... .. |1 08/28/2014 | 03/31/2017 .2,000 0

Strata Fund 24 Lessee LLC.........ccccccoevvnrinniiciivciinns Chapel Hill ...NC.. | Distribution... .. | 06/05/2015 | 02/27/2017 66,528 0

Telemachus Solar LLC..........ccccvveirrererrereneeninns Washington..........c.cceueene DC.. | Distribution............ccoeevrrererrerereereeneeeneens 10/09/2015 | 01/25/2017 | ..vvvveveeei2,000 | coveieeierceins [ errereireineeinens [ ereireneenennies | verereereenneniennee | vemeeerennenenn0 | e | 2,000 | s 2,000 0

US Regional Logistics Program, L.P. Dover. ... | DE.. | Distribution..............ccccccueveveceereierirernnns 10/18/2016 | 02/22/2017 | .......1,000,000 | .....ccccoevvrerrvee | evererereerveveias | eceveceereeeeieies | eeveeceieenceiees | eveeeeceieeee0 | oo | ......1,000,000 | ... 1,000,000 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated...........ccooviiioiiiininiiicssisse s 0 0 0 0 | i [0 101,274,054 | .. 1,274,054 0 0 0
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated

NTCIF-2011 LLC....ooiiiviiniiisci s Columbus.......c.ovvvrirerens IOH. |American Tax Credit Fund 2017-A, LLC... [ 12/31/2015 | 02/14/2017 9,830,608 ...11,389,279 1,558,671 | ..... 1,558,671
3499999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - AfflIAtEO. . ... i it .......9,830,608 0 0 0 0 ....11,389,279 1,558,671 | ..... 1,558,671 0
4499999, SUDOLAl = UNGFAIIATEA. ...ttt 61 E LRttt | erien 8,756,623 0 0 0 0 |0 [0 | ...8,756,623 | ... 8,756,623 0 0 0
4599999. Subtotal - Affiliated 9,830,608 0 0 0 0 ....11,389,279 1,558,671 | ... 1,558,671 .0
4699999. Totals.........oovvvvrvnriririrerininne 18,587,231 0 0 0 0 ....20,145,902 1,558,671 | ..... 1,558,671 .0
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. Government
912810  QV 3 |U S Treasury 02/15/2042 TIPS 0.750% 02.........covvevermreereierinnrnes 03/28/2017........ NGONWIAE MULUAL........cooivriirc et eniens | coesitesess e s e sireres | coressessssesess et seenisreres 17,622,421 | oo 15,000,000 | ..o 14,020 [ 1o
912810  RR 1 |U S Treasury 02/15/2046 TIPS 1.000% 02.........cccocvuviniininisniinniinnns 03/28/2017. INGHONWIAE MULUBL. ... | foeniseeens e ettt nees | ebsensesssss st st en s 40,640,979 36,000,000 42,783 [,
0599999, TOtal - BONAS = U.S. GOVEIMIMEN.......evoituiiuiistirseisstssieseisstesens s eessms s ers e ees s eeE e hs foeeeesoeEoEe o0 EoeE e oEE R eEESEE R S8 SEE 8o R £EE R L E£EE R 8 EEoEE 808 f SR E 484810 E LS LS80 E e e b e ehbeeEeefenE bbbt ent s | cerensnsnnsenssenssns e 58,263,400 51,000,000 56,803 XXX
Bonds - All Other Government
000000 00 O |Provincia de Buenos Aires Sr Nt 7.875%............ D... 02/08/2017. DIFECE. .t sssnsennens | nninneeninninsensssnnssensenenssnsenenssnnes | criensnneenseensesensensesenene 1201017 [ e 1,225,000 | s 16,078 [4FE......ccccovvrerenn
040114  HJ 2 |Argentina (Republic of) St Nt 6.875% 0........cccoeuvriiverrnirienns D.... 01/19/2017. Direct.... . 4FE,
682051  AF 4 | Oman Gov Internt Bond Sr Nt 6.500% 03......... Do 03/01/2017. Direct 275,000 2FE.
1099999. Total - Bonds - All Other Government 2,525,000 16,078 XXX
Bonds - U.S. Special R e and Special A
3138YP A2 8 |FNMA Pool #AY9024 3.000% 05/25/45................. 03/01/2017. NGHONWIAE MULUL..........oooieiiiciiin s ssisiiens | sebiesi s | eesibeses bbb s 24,144,783 23,777,180 59,443 (1
3138YY DT 7 |FNMA Pool #AZ6413 3.000% 11/25/45.........ccovveniveirrncrirnrienns 03/01/2017. Nationwide Mutual ......14,100,361 13,914,799 34,787 (1
3140E8  FP 8 | FNMA Pool #BA3773 3.000% 11/25/45................. 03/01/2017. INGHONWIAE MULUL. ..ottt | soetbeesesb bbb reres | eoresbsbes bt 14,213,192 13,964,672 34,912 (1
85732G  UE 8 | State Public Sch Bldg Auth PAL Const BAS..........cciiiiiiniiisisisicesnsssnesnrsiens 03/01/2017. NGONWIAE MUBUL. ... | doenisteens s sttt neses | cesenssnsnsssnsenssnssenssnesneses 11,407,452 10,000,000 | ..o 145,833 |1FE ..o
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENES. ..........o.iiiieiruerieieieeisiasesietss  eesetstssssasseesssassessesssssssessessasassessesssssssessessesassessesassessessessesassessesassessessessssassessesassessessesassassessesassessessesessassesansassessnsssss  stessessessssassessesassestesssssssessessesansessesanss | tetssssssessessesssansessessnsnsas 63,865,788 61,656,651 274,975 XXX
Bonds - Industrial and Miscell
90351H  AB 4 [US Foods Inc New Term Ln Nt 1 4.232% 0.....c.ovovrevevicieieeeeeeeeee e 02/17/2017. TaX FTEE EXCRANGE. ..o ettt ssnss | estessebsssssesses et st st sss s snsensessenas | sbessessesanssssessessnsansessesnsns 7,735,571 4FE
000000 00 O |Travel Leaders Group LLC Term Ln Nt 1... 02/17/2017. Various ......10,982,500 4FE,
001192  AM 5 |AGL Capital Corp Sr Nt 3.250% 06/15/26 03/28/2017. NAONWIAE MULUAL.........ovvoieicieicce ettt ssensess | seesssssessesssssses s st ss s ss e stnsies | sosessessssssesssssss s sesaensss 10,296,144 93,889 | 2FE......oiiiiine
00441X  AD 6 | ACE Securities Corp RMBS Ser 2006-NC2 Cl........ccocovrvnenee 03/01/2017. NGHONWIAE MULUBL. ..ot ssssnsnes | sessssssessessse s ess s sssses s sss e sssnsansses | essesssssessessnssessessssssassnesnn 2,080,987 227 |1FM
02361D AP 5 | Ameren lllinois Co Sr Nt 3.250% 03/01/.......... 03/28/2017. Nationwide Mutual 10,721,523 25,278 | 1FE
02665W  BH 3 | American Honda Finance Sr Nt 2.300% 09 03/01/2017. NAHONWIAE MULUL. ..o | e snies | ebessssne st ensenes 3,988,436 4,000,000 | ..o 43,956 [1FE.....ccccoovvverinnnn
03040W  AK 1 | American Water Cap Corp Sr Nt 3.850% 0. .| 03/28/2017. Nationwide Mutual 07,737 | e 1,000,000 2,994 |1FE
03040W AL 9 | American Water Cap Corp Sr Nt 3.400% 0. .| 03/28/2017. Nationwide Mutual ,779,200 3,500,000 9,256 | 1FE
031162  BM 1 |Amgen Inc SrNt 3.875% 11/15/21 03/01/2017. NGHONWIAE MULUL........ooeveiic st ens | coerites st b bbbt sbnsres | coresbesbsees bbb 14,734,328 | ..o 14,500,000 | ..ocooeveeeireiieeenicenine 165,441 | 2FE....cooviiiie
037833  BZ 2 |Apple Inc SrNt 2.450% 08/04/26... 03/01/2017. Nationwide Mutual 9,974,080 | ..oovoeverriririeienis 10,000,000 | ..o 18,375 [1FE ..o
037833  CG 3 |Apple Inc SrNt 3.000% 02/09/24... 02/02/2017. Goldman Sachs & Company. 2,998,680 3,000,000 1FE
037833  CM 0 |Apple Inc SrNt 2.500% 02/09/22...........oovorivemiviiiierierireseissiseriesi e 02/02/2017........ MOTGaN/JP/SECUMHES = BONGS..........cvvvererueeuiieiiisiiresise s siessesissesssisens | ceieeisesseseseses st sssesssienns | sesssessesssiesssenssesesssssessees 3,499,825 3,500,000 1FE
039483  BL 5 |Archer-Daniels-Midland Co St Nt 2.500%........c..ccerevermeermreerrenierinnines 03/01/2017. NGONWIAE MULUAL........oooevei st eniens | coesieesesi bbbt sirsres | coressesseesess s 30,856,140 31,000,000 1FE...
05491L  AE 8 |Barclays Commercial Mtg Sec CMBS Ser 201 03/01/2017. NGHONWIAE MULUAL. ...t tesesss s esessssessenes | ceessssresssessssetessessssesssesssssssesessessesnes | oveessesssissssssssassessssensineas 7,200,288 ..7,000,000 1FM..
05948K X7 9 |Bank of America Alt Loan Tr RMBS Ser 200 03/01/2017........ INGONWIAE MULUAL.......oooireiiii it ssseniens | seesireessesi st sensnneres | ersesisesessesssssenssesessaneenen 6,048,706 | ....oovvueererrrrcrreireierninad 6,423,573 1FM
05950T  AF 2 |Banc of America Mtg Securities RMBS Ser. 03/28/2017. Nationwide Mutual 491,287 519,875 1,397 [1FM.iccees
06406F  AE 3 |Bank NY CoInc SrNt 2.450% 08/17/26..........cccovvmvrerveieiernnincererseereeeisesseseeenes 03/01/2017. Nationwide Mutual 8,966,830 9,000,000 8,575 | 1FE
06427D  AQ 6 |Bank of America Comm Mtg CMBS Ser 2017-B...........cocvvireimiinrenninsiisinsineriessssnenens | cnverensnnnnns 02/02/2017........ Bank of AMEiCa BISD DEAIET..............ccoeveiveiieriiiieieieseieiieeissiessesssssiessessssns | coessesssssssssesessssssesssssssessessesssssssessnns | sesessessssssssssesssssssessesssssssas 5,149,864 5,000,000 7,013 [1FE. s
08579  AQ 5 |Berry Plastics Corp TermM LN J NET 3.6.....c.oviciiiieircieeseieseseeensnsnenens [ vereneinnenenes 03/23/2017. VIIOUS. ..o | esieb et nns | bnesent e 14,840,000 14,750,000 3FE.
08579  AS 1 |Berry Plastics Corp Term LnL Nt1 3.1 02/21/2017. CHIGIOUD. ..ttt | Hosbees s bbb bbbt eeres | ebrenbesb e 10,000,000 | . 10,000,000 3FE
092113 AM 1 |Black Hills Corp Sr Nt 3.150% 01/15/27.......ccvvvevvmrirernrreireieineines 03/28/2017........ INGONWIAE MULUAL........oooireiic et eniens | soesieesess bbb reres | ceressenasess s s 15,597,520 | ..cooevorrrierirererceenis 15,550,000 | ...cooveeereirieeerieieeine 100,686 |2FE.......cccovvvervinnnne
10112R  AY 0 |Boston Properties LP SrNt 2.750% 10/0. 03/01/2017. NGHONWIAE MULUAL. ... ereeesseseseeeses s ssseesseessseenss | eeveeeseiesessssesseessseseseseseseseesseesseesssees | oeveresessessesseessssesseesssesenes 10,427,202 | oo 10,500,000 | ..o 155,604 | 2FE......coovrvirivinnine
11134L  AC 3 |Broadcom Crp/ Caymn FiNt 3.000% 01/15...... 01/11/2017. Bank of AMEriCa BISD DEAIET .............cuurviirrieieirerieisresenissssesesiersssssiesiesins | esisesesiesissssessssssesessesssses e ssssssseres | ersesssssessessssesensessessassnenes 4,979,600 5,000,000 2FE.
11134L  AE 9 |Broadcom Crp/ Caymn Fi SrNt 3.625% 01............. 01/11/2017........ Credit SUISSE FIrSt BOSION..........cucviviicieiicicie ettt esesteees e sesesesaesenes | etesssssesesissesesessssesessssesesessssesesssesanas | esesissesesessssesssissnsanas 3,995,840 4,000,000 2FE
124857 AR 4 |CBS Corp SrNt 2.900% 01/15/27. 03/01/2017. NatioNWide MULUAL. ..o 7,500,000 27,792 | 2FE
1256156 AE 7 |CD Commercial Mortgage Tr CD 2017-CD3 AA.........cccoovvuvniinniiiciias 01/27/2017. CHIGIOUP. .-t 5,000,000 6,235 | 1FE
12567A AP 2 | Citimortgage Alternative Ln Tr RMBS Ser. 03/29/2017........ NationWide MUUAL...........co v 1,129,096 | ovoveveereeeereee s 4,830 | 2FM....ooeccinne
125896  BP 4 | CMS Energy Corp SrNt 3.600% 11/15/25, 03/28/2017. Nationwide Mutual 3,000,000
125896  BQ 2 | CMS Energy Corp SrNt 3.000% 05/15/26, 03/28/2017. Nationwide Mutual " 4,000,000
12638P  AB 5 |Credit Suisse Mtg Cap Cft RMBS Ser 2007- 03/01/2017........ NGHONWIAE MULUL. ..ot sentnes | srsbss s bbbt ntes | ersessssses s entensaees 2,600,406 4,643,582 22,586 |1FM
126650 BQ 2 | CVS Health Corp LBASS PTC Nt 6.943% 01....vvvviirrererseeeeisens 03/01/2017........ Titan INSUrANCE COMPANY.........vvuiveiriiririiiieieisiiesiesesissi st sessssessess | essssnesessesenes e sss e ssessenes | sesessessesesessess st ssesesense s 906,283 | ... 754,397 3,055 | 2FE
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13134M BN 2 | Calpine Corp Term Ln B8 Nt 1 2.733% 12......cccvvvvverrmrnincnincrveiiens 02/23/2017........ Morgan Stanley & Co INC.........ocvurrviiiriiniiieierissseesieseseens 3FE.
14880B  AE 1 | Catalent Pharma Solutions Inc Term Ln Nt............ 02/02/2017........ VIIOUS. ..o 3FE.
16163Y  AC 8 | Chase Mortgage Finance Corpora RMBS Ser.........c.ccviiiiiiniieriniinins s 03/01/2017. Nationwide Mutual 59,027 | 1FE. .
16165V AM 0 | Chaseflex Tr RMBS Ser 2007-1 CI 2A9 6. 03/29/2017. Nationwide Mutual . 5,610 | 1FM
17275R  BH 4 |Cisco Sys Inc SrNt 2.200% 09/20/23 03/01/2017........ NAtONWIAE MULUEL. ..o 13,000,000 | covoovvrririieiieeieeiineinae 127,906 |1FE......oovvvrrrerirnns
191216  BZ 2 |Coca-Cola Co SrNt 2.250% 09/01/26. 03/01/2017. Nationwide Mutual 24,500,000 | ..oovvnrerreieerenieiseieni 275,625 | 1FE......ccivvrvirrerins
20030N BV 2 |Comcast Corp St Nt 1.625% 01/15/22.......ccomvvveriririreiseireeireniienes . 03/01/2017. Nationwide Mutual 10,000,000 20,764 |1FE
20030N  BW 0 |Comcast Corp SrNt 2.350% 01/15/27.......cveuvereerirrereriieereerierienes . 03/01/2017. Nationwide Mutual 10,000,000 30,028 |1FE
233331 AR 8 |DTE Energy Co SrNt 3.850% 12/01/23 03/01/2017. Nationwide Mutual 10,000,000
233331 AS 6 |DTE Energy Co SrNt 3.500% 06/01/24 03/28/2017. Nationwide Mutual 2,000,000
25468P DM 5 |Disney Walt Co SrNt 1.850% 07/30/26............ 03/01/2017. Nationwide Mutual 25,000,000 39,826 | 1FE. ..o
256746  AB 4 |Dollar Tree Inc Sr Nt 5.750% 03/01/23 02/13/2017. Various 28,459,000 699,766
25746U  CK 3 | Dominion Resources Inc SrNt 2.850% 08... 03/28/2017. Nationwide Mutual 2,000,000 6,967
26138E AU 3 | Dr Pepper Snapple Group INC SNt 2.55.........coviierieerseeeesecs s 03/01/2017. Nationwide Mutual ...81,813
26441C  AS 4 |Duke Energy Corp SrNt 2.650% 09/01/26 e 03/01/2017. Nationwide Mutual .175,783
26441Y  AZ 0 |Duke-Weeks Realty LP SrNt 3.250% 06/3 . 03/28/2017. Nationwide Mutual 3,500,000
278865 AV 2 |EcolabInc SrNt 2.700% 11/01/26, 03/28/2017. Nationwide Mutual ..9,000,000 .
29364D  AS 9 |Entergy Arkansas Inc 1st Mortgage Bond . 03/01/2017. Nationwide Mutual 21,600,000 ..199,800
29364D AU 4 |Entergy Arkansas InC 15t Mg BA  3.500%...........cvereerrrinermerieeiseirseeissisessessseisnes | seesassessinnns 03/28/2017. Nationwide Mutual 3,500,000 60,569
29379V BL 6 |Enterprise Products Operations Sr Nt 3 02/02/2017. Various 3,000,000 55,410
32007U  BS 7 |First Data Corp New Term Ln B Nt1 3.9. .| 02/01/2017. Various 2,332,384
32052W  AC 3 |First Horizon Mtg PT Tr RMBS Ser 2007-FA. . .| 03/01/2017. Nationwide Mutual 2,207,896 11,499
337925 ES 6 |First Plus Home Ln Owner Tr RMBS Ser 199........comiuirierieireieiieseeesseeesseessnes 03/29/2017. Nationwide Mutual 248,390 1,451
341081  FK 8 |Florida Pwr & Lt Co 1st Mtg Bd  3.250% 03/28/2017. Nationwide Mutual 15,065,928 | . 14,000,000 ..149,139
341081  FM 4 |Florida Pwr & Lt CO Nt 3.125% 12/01/25.......cccomvvoerirneirreiseisiseeienes 03/28/2017. NGONWIAE MULUBL. ...ttt entens | sesbsesssne s ses bbb s entas | eesbsesssseesessnsssestenes 5,321,404 5,000,000 ..51,215
35671D  AZ 8 |Freeport-McMoran Copper & Gold SrINt 3. 03/29/2017. Nationwide Mutual 2,630,851 2,900,000 4,370
35729T  AD 4 |Fremont Home Loan Owner Tr RMBS Ser 2006............ . 03/01/2017. Nationwide Mutual 1,836,873 3,571,292 184
375558 BM 4 | Gilead Sciences Inc SrNt 2.950% 03/01.... 03/28/2017........ NGHONWIAE MULUL......... oo eniens | cerisese et | esisenssses s entenes 3,998,967 4,000,000 9,178
39539M  AA 7 | Greenpoint Mtg Funding Tr RMBS Ser 2007-...........evumeerrrenermerieresenssenssesssensesssnee | senersenienes 03/01/2017. NatONWIAE MULUL.........couvenierireicesie e ..3,775,401 ..4,044,716 225
404122 AU 7 |HCA Inc Term Ln B8 Nt 1 3.233% 02/15/2 e ——————————— 03/31/2017. Tax Free Exchange ..3,763,174 ..3,740,625 389
41164Y  AB 7 |Harborview Mtg Loan Tr RMBS Ser 2007-4 C........c.coovumrurerimeereeiseinerseesenssseesenens 03/01/2017........ NGHONWIAE MULUBL. ...ttt esbnens | sebsesse s ss bbb bbb sebens | seebesbssss s st 3,424,405 | ..o 3,482,623 774
437076 BN 1 |Home Depot Inc Sr Nt 2.125% 09/15/26 03/01/2017. Nationwide Mutual 5,936,962 6,000,000 58,792
438516  BL 9 |Honeywell International Inc SrNt 2.50 . 03/28/2017. Nationwide Mutual 8,948,235 9,000,000 93,125
45254N MY 0 |IMPAC CMB Tr RMBS Ser 2005-2 CI 1A1 1 03/01/2017........ NGLONWIAE MULUAL. .......cvviriieiciiici e sesenes | ebebessesesessssesebessesesessasesebessssesessssesesas | ebessssesesassssesessssesesasnsesena 2,272,431 2,333,478 168
456652  AA 4 |Indymac Indx Mtg Ln Tr RMBS Ser 2007-A1 03/01/2017. Nationwide Mutual ..1,658,514 2,005,299 10,026
45668)  AD 8 |Indymac Indx Mtg Ln Tr RMBS Ser 2006-AR3............. 03/01/2017. Nationwide Mutual LABBTTE | e 1,489,034 | oo 4,725
457187  AB 8 |Ingredion Inc Sr Nt 3.200% 10/01/26. 03/28/2017........ NGHONWIAE MULUBL. ...ttt ssbnnns | sebsess s ss bbb bbb snbens | sesbnebsess s st 3,067,848 3,000,000 49,867
49446R AR 0 |Kimco Realty Corp SrNt 2.700% 03/01/2.......cvurereriirrirnrirersineireresiseeessssiseesessesnes 03/01/2017. NGLONWIAE MULUAL.........cvvvieciiiceeceie ettt eae s s sesenseaes | etetesssssesissesesesssssesssesesessassessssesetas | evesesssesesessseesesnsesanas 8,955,580 9,000,000 74,925
49803X  AA 1 |Kite Realty Group LP Sr Nt 4.000% 10/0 03/01/2017. NatONWIAE MULUL.........coourveerirrireieeeieie s ssesssnsens | serssessesssssssssnsssssssessesssesssnssenssnes | sorersessnensssssessenssonenss 10,032,924 | oiiiiiiiieeissessesssineniens 16,000,000 | ovovvvvrvernrierieeereesenieenns 275,556
50540R  AJ 1 |Laboratory Corp of America Sr Nt 4.625 N 03/01/2017........ Titan Insurance CoMPany..........cceuevrerereerneerersnneees . 600,000 8,171
53117C  AS 1 |Liberty Property LP Sr Nt 3.250% 10/01 . 03/28/2017. NatONWIAE MULUL.........ovuvieeririrceeeisre e ensssesseessssnsniens | sersessnssssesssssssssessessssssssssenssnsnes | seennesnensssssesenssnessensn ;011,228 | e 1,000,000 | ..oovernerrrireererierieeeieeieens 17,063
55275B  AD 9 |Master Asset Bkd Sec Tr RMBS Ser 2006-NC 03/01/2017. Nationwide Mutual 3,360,373 174
55275S AR 1 | MASTR Alternative Loans Tr RMBS Ser 2007 ..........ccccocvvvrevrnennns 03/01/2017........ NAtIONWIAE MULUAL........coveieiicreree e nsisseessssnssensens. | enireesssnsensenssesnssensenssssssenensnnees | evvesssnsenseenenssenssensessnnense 1, 193,604 | it 1,509,611 | oo 7,548
55336V AG 5 |MPLXLP SrNt 4.875% 12/01/24 02/08/2017. VBIHOUS ...t 3,500,000 29,859
55336V AK 6 |[MPLXLP SrNt 4.125% 03/01/27 02/07/2017. CHIGIOUD. ...t 2,000,000
594918  BQ 6 |Microsoft Corp SrNt 2.000% 08/08/23 03/01/2017........ NAONWIAE MULUAL.........ovuieiiiieici it esssssiseens | seisenssesssssssssssssssssssesssssssessenssnssens | sesseessesssnnssssssssnsenssnennss 10,108,315 | ittt 16,150,000 20,636
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594918  BR 4 |Microsoft Corp Sr Nt 2.400% 08/08/26 03/28/2017........ NGLONWIAE MULUAL.........cviviriiiiiceee et sssenes | ebebessesesessssesebesesesessssesebessssesessnseseses | esessssssesassssesessssesesassnsesens 6,987,718 | coooiireeec 7,000,000 23,800 |1FE
594918  BX 1 |Microsoft Corp SrNt 2.875% 02/06/24 01/30/2017........ HSBC SECUMHES. ....vvvvvvverisaesseieesse it ees st sess st esssne | aebsessessess e es bbb ssbnes | seesaeesssess st ssess s 2,481,800 2,500,000 1FE
594918  BY 9 |Microsoft Corp SrNt 3.300% 02/06/27 01/30/2017. HSBC Securities ..1,992,900 2,000,000 1FE
60871R  AG 5 |Molson Coors Brewing Co SrNt 3.000% 0.......ccevreeeremreeenerrieeneireeseeeeesereseeseenennes | seevereenneneens 03/01/2017. Nationwide Mutual 23,529,714 | ........... 23,500,000
61763X  BF 2 |Morgan Stanley BAML Tr CMBS Ser 2014-C18.......... 03/01/2017........ NGHONWIAE MULUL..........oooieiiiiiii e sissiiens | sebiesi e | eesisenes s enes 22,382,054 | ..o 22,400,000
61764)  AD 8 |Morgan Stanley Cap | Tr CMBS Ser 2014-MP..........ccooorerimeinrrinesrereeneeneeneeeeenes | ceneeeeneeneenes 03/01/2017. INGHONWIAE MULUAL. ...t sa e seessee | coesseensesssesssesessssessebeesesesseesesassessesnes | seresssessessseseenssansessnsnenes 13,762,990 13,500,000
626717 AF 9 |Murphy Oil Corp SrNt 4.700% 12/01/22 03/01/2017. NGHONWIAE MULUAL...........oovveveorii e sssessssesssnes | eeveeessessiessssssssssessssesssessssssssssssessens | oevesesssessssssesssssssenssseees 15,823,163 16,105,000
62946U  AF 7 |New Res Adv Rec Tr LBASS Ser 2016-T5 CI 03/01/2017. Nationwide Mutual 24,999,974 | ..o 25,000,000
651229 AW 6 |Newell Rubbermaid Inc SrNt 4.200% 04/...........ccccoevvvcnrivcrinns 03/28/2017. Nationwide Mutual ,719,546 8,000,000 166,133
65535V US 5 | Nomura Asset Sec Corp RMBS Ser 2006-AR2 03/28/2017. Nationwide Mutual 526,154 | oo 1,683,753 111
666807 BG 6 |Northrop Grumman Corp SrNt 3.250% 08/ 03/01/2017. Nationwide Mutual 59,424,533 | ...ooiiiiereens 57,500,000 | ..coovrrerierinrieireiereis 155,729
667294 AW 2 | Northwest Airlines LBASS EETC Ser 2001-1 .| 02/14/2017. Goldman Sachs & Company. ,082,594 951,731 25,315
68389X BM 6 |Oracle Corp SrNt 2.650% 07/15/26.. 03/28/2017. Nationwide Mutual 29,964,832 | .o 10,000,000 | veoveemeirerierierereeieeeeia 54,472
693304 AT 4 |Peco Energy Co 1st Mtg Bd  3.150% 10/15.........ccovrvrmrrererierireririrircenne 03/01/2017. NatONWIAE MULUAL..........cooveerirrirerei s 20,546,087 20,000,000 238,000
71579U  AF 2 | Petco Animal Supplies New Term Ln B-1 Nt. 02/17/2017. Citigroup ,007,500 ..1,000,000
71579U  AF 2 | Petco Animal Supplies New Term Ln B-1 Nt 01/27/2017. Tax Free Exchange 5,000,000
737679 DG 2 |Potomac Elec Pwr Co 1st Mortgage Bond 03/01/2017. NAtONWIAE MULUAL.........covviiecicieecececee ettt ses e sennaeaes | eteresssesesisseiesesessesssessesesenssessseneienes | eoveresersssensniesessseniesesensenn 30, 142,005 | 1veiiiiiiieieeeeceeeee e 27,857,000 | coovoereerieeieieieeeeenis 462,426
74824D  AG 5 | Queens Center Mtg Tr CMBS Ser 2013-QCA C .| 03/01/2017. Nationwide Mutual 8,800,000 24,757
75115L  AA 5 |Residential Accredit Loans Inc RMBS Ser.......... 03/01/2017. Nationwide Mutual
756109 AR 5 |Realty Income Corp SrNt 4.125% 10/15.. 03/28/2017. Nationwide Mutual
756109  AS 3 |Realty Income Corp SrNt 3.000% 01/15/.. 03/28/2017. Nationwide Mutual
760759 AR 1 |Republic Services INC St Nt 2.900% 07/.......uvvreererenrirrerniieinersiersssssessesssesessesenes 03/28/2017. Nationwide Mutual ..1,019,495 ..1,000,000
761143  AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A 03/01/2017. Nationwide Mutual 2,323,843 3,458,856
78412F AL 8 |SESILLC SrNt 6.375% 05/01/19 03/29/2017. Nationwide Mutual 3,267,000 3,300,000
78412F AP 9 |SESILLC SrNt 7.125% 12/15/21 03/01/2017. NAONWIAE MULUEL.........covurieiincrierieiiseie e ssssssnens | sersesssessnsssesssssssssssessesssesssnssenssnns | sensessesssnesssssesessenssoneess 1HOT0,875 | it 14,570,000 | covoovvreererienieeineesenineenns 219,157
78442G GG 5 | SLM Student Loan Tr LBASS Ser 2003-4 Cl.........c.oovurvevmirmerierenieinniseiinssienieninnes | seeserierienes 03/01/2017. Nationwide Mutual 3,933,973 14,230 [1FE ..
785592  AM 8 | Sabine Pass Liquefaction 1st Lien Nt 5.... 01/23/2017. Various . 2,500,000 55,938 | 2FE.
785592 AP 1 | Sabine Pass Liquefaction Hgh YId COMp 1S......viueiirrininrinrnsissinniessssessesesssseenss | oveveeseneenns 02/03/2017........ GoldmMan SACHS & COMPANY........vurriuiierirrirernissisessessssesessssssssenssssessessessessans | oessssssessessssssessesssssessssssssesssesssssassses | sssesssssessosssssessssssssansesee 1,097,500 | coooovrrverieeereeeeenis 1,000,000 6,201 | 2FE
81760H AE 2 |ServiceMaster CoO TermLn C Nt 1 3.347%.....ccevvrvmerrerineereniserieseneeienns 02/23/2017. VBIHOUS ...t ..8,973,042 8,913,690 3FE
835788 AJ 2 |Sophia LP New Term Ln Nt 1 4.897% 09/3.......ccovvmiuernrireiiisinsiersssseeensssesssessenes 03/31/2017. Tax Free Exchange ..2,454,097 2,444 374 4FE
842434  CQ 3 |Southern CA Gas Co 1st Mtg 2.600% 06/1.........cocooeverrernennne 03/28/2017........ NGLONWIAE MULUBL. ...t ssnsens | sebssess s s sees bbb eentes | eebsesss st bbbt 845,902 825,000 6,197 | 1FE
842587  CV 7 |Southern Co SrNt 3.250% 07/01/26.........ccovveerevrrrnreririeienas 03/01/2017. NatiONWIAE MULUAL.........covveiiicieiiceeie e eesesessnsssenes | ererennesesenneesessnesesensssesessssesessssseeses | soveensnsessssnsesessnsnnesnnenens 19,932,901 | i 20,000,000 | v 108,333 |2FE.....ccccoveirieines
872227  AA 1 |TBW Mtg Backed RMBS PTC Ser 2007-2 Cl A1 03/01/2017. Nationwide Mutual . 25,502 [1FM
90346Y  AE 9 |US Shipping Corp Term Ln B2 Nt2 5.250 01/31/2017........ Tax Free Exchange 659,610 4FE
911365 BC 7 |United Rentals Inc 2nd Lien Nt 4.625%.........cccvvermvvenermnernerenirneenns 02/14/2017. Various 6,000,000 23,810 |3FE
913017  CH 0 | United Technologies Corp SrNt 2.650%.........covuvrermrirerviicereieriniin 03/01/2017. NAtONWIAE MULUL. ..o sisienssnsnsssiens | s | cennennnsissenssessnene 1HT0,728 | i 15,000,000 | .ooovovverieererieieeeniesniine 132,500 |1FE...ccoiieiiereiiennne
92343V DD 3 |Verizon Communications Inc St Nt 2.625.........ccccovvvermeernieisiinrineeinenns 03/01/2017........ NatONWIAE MULUL.........coourverirrirricereieie s essssesssnsssniens | sersnessessssssssssssssssssessesssessssssensses | senessessnenssssesessensssnenss 145,963,790 | iiiiviiiierieeiseessineriens 15,000,000 | eorevnenerierieerenieieei 17,500 [ 2FE......ccovverererin
92826C AC 6 |VisaInc SrNt 2.800% 12/14/22..........cocvviiieiiiiiiiiniseeesss s 03/01/2017. Titan Insurance Company 2,000,000 11,978 |1FE...
942683 AG 8 | Watson Pharmaceuticals Inc Sr Nt 1.875. 03/01/2017. Titan Insurance Company. 4,000,000 .
96950F  AQ 7 | Williams Partners LP SrNt 3.900% 01/1.....c.ovvoimiieiirecieieieieieiee s 02/13/2017........ Morgan/JP/Securities - BONGS..........cccvwuirriiereiiieiersisese s sssiseeenses 2,500,000 8,396 | 2FE.
98212B  AD 5 |WPXEnergy Inc SrNt 6.000% 01/15/22 03/01/2017. Nationwide Mutual 26,333,000 201,886 [4FE.......ccovvrnirrinnne
98212B  AE 3 |WPX Energy Inc SrNt 5.250% 09/15/24 03/29/2017. Nationwide Mutual " 4,000,000 8,167 |4FE
000000 00 O |Array Canada Inc TermLn Nt 1 6.034% 0 A 02/15/2017........ UBS WarbUrg LONAON. .....ccouevueieivinrireriseeeseeiesssesiesiessseessesssessessenssesssssssas. | sesssesssessssessssssssssesssessssessssssssssssssnes | sesssesssesssssssesssnsssnsssnenes 21,780,000 | ..cvonvrrrereerrierienir 22,000,000 4FE
000000 00 O |Burger King Term Ln B3 Nt2 3.750% 02/. A 03/31/2017. Tax Free Exchange 593,177 4FE,
000000 00 O |BurgerKing TermLn B3 Nt1 3.792% 02/. A 02/17/2017. Tax Free Exchange 997,450 4FE
335934  AK 1 |First Quantum Minerals LTD Sr Nt 7.250 A 03/27/2017........ DIFECE. oo 200,000 322 |4FE
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
335934 AL 9 |First Quantum Minerals LTD SrNt 7.500. 03/24/2017........ DITECL. ..ottt nenes | ebebesseb et et bbbttt n et enetens | bebsebeteteseb ettt ens 247,600 250,000 365 |4FE.

000000 00 O |Grupo Famsa SA de CV SrNt 7.250% 06/0..........ccceuerermrrmereererneesreiserierinsesesnnens | Duvererienes 03/02/2017........ DIMBCL. vttt | Seh iRttt | et 218,025 255,000 4,930 |4FE......ccooonirririen.
000000 00 0 |Camposol SA 1st Lien 10.500% 07/15/21.........ccooucviirerivmrinininiiiniinns 02/16/2017. Direct.... ..209,000 200,000 2,158 |4FE

000000 00 0 |Koc Holdings AS SrNt 5.250% 03/15/23...... 02/16/2017. Direct.... ..513,750 500,000 11,375 [ 2FE...oiiercrcri
000000 00 O |AES El Salvador Trust Il St Nt 6.750%..........ccvverereerrrineirerinsireeensessssisessssssesenns | Duverveiienns 02/23/2017........ DIMBCL. .. vvoveeeit st ens | Hebs et s bbbt | ettt 667,906 | ..o 725,000 20,391 |4FE

000000 00 O |AES Andrs/Dmcn Pwriltabo Sr Nt 7.950%............. 03/15/2017. DIMBCR. vttt | Sebe ekt | bt 999,988 940,000 20,309 |3FE

01448Y  AE 3 |ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser A7 Cl 03/23/2017. Interest Capitalizatio 35805 | ..o 35,805 6FE

01448Y  AE 3 |ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser A7 Cl 03/01/2017. Nationwide Mutual ..5,734,344 27,053 |6FE

087634 AV 3 |Betony CLO Ltd CLO Ser 2015-1ACIBR 2 03/01/2017. Nationwide Mutual 32,000,000

12504P  AD 2 |Credit Bank of Moscow Sub Nt 7.500% 10........... 03/29/2017. [T OSSO 900,000

20445P  AE 5 | Cia Latino Americana Sr Nt 9.500% 07/2 02/06/2017. DIFECE... o . .

478375  AF 5 |Johnson Control Intl plc Sr Nt 3.750%........ 03/01/2017. Titan Insurance Company. LAA443]746 | ... ..4,275,000

55818P AN 0 | Madison Park Funding LTD CLO 2014-12A Cl 01/12/2017. CIGIOUD..... v 6,500,000 6,500,000 1FE

65504L  AG 2 |Noble Hidg Intl Co Gtd Nt 6.050% 03/01......... 03/01/2017. Nationwide Mutual ..8,339,375 11,000,000 332,750 |3FE

65504L  AJ 6 |Noble Hidg Intl Sr Nt 3.950% 03/15/22.... 03/01/2017. Nationwide Mutual ,000,000 91,069 |3FE

659298  AC 7 |North End CLO Ltd CLO Ser 2013-1A CI B 03/01/2017. Nationwide Mutual 10,000,000 ..31,930 |1FE...

697660 AA 6 |Pampa Energia SA SrNt 7.500% 01/24/27............ 01/17/2017. Direct.... 375,000

71647N AP 4 |Petrobras Global Finance Sr Nt 8.375%.. 02/16/2017. Direct ..700,000 14,493

71647N  AS 8 |Petrobras Global Finance Sr Nt 7.375%.......... 01/09/2017. Direct.... ..150,000 150,000

71654Q BG 6 |Petroleos Mexicanos Sr Nt 3.500% 01/30... 03/28/2017. NatONWIAE MULUL.........coerieeiiiririie s 9,982,867 | ..o 10,000,000 | vooveriienrieriereieniniieiieas 57,361

71656M BN 8 | Petroleos Mexicanos Sr Nt 4.770% 03/11 02/16/2017. Direct.... ..680,063 650,000 5,905 | 2FE

74040X  AC 8 |Preferred Term Sec Ltd IX LBASS Mezz Nt 03/01/2017. NGONWIAE MULUBL.........ooerieeiirririisirere s sesnssssseens | crriesiensenssssssssssssiessensnessnssnssnes | cesnnsnenensssnssnsssssessne 208,280 | ovivinivierisesessneinsieneriens 17,500,000

74041C  AB 5 |Preferred Term Sec Ltd XV LBASS NESEr A........cooevmiimeiiiineieiieeiesessssseeseees 03/01/2017. Nationwide Mutual ..7,500,000

74042E  AB 0 |Preferred Term Sec Ltd LBASS Sr Nt Ser A s 03/01/2017. Nationwide Mutual

74042W  AB 0 |Preferred Term Sec Ltd XVII LBASS Nt Cl........cvuiiririrrineeieeisciseeississesesseseseenns 03/01/2017. Nationwide Mutual

82481L  AB 5 | Shire Acq Inv Ireland DA Sr Nt  2.400%... 03/01/2017. Nationwide Mutual

82481L  AC 3 |Shire Acq Inv Ireland DA Sr Nt 2.875%... . 03/01/2017. Nationwide Mutual

82481L  AD 1 | Shire Acq Inv Ireland DA St Nt 3.200%........ccovvvernrrernirneiersesissisnrserssnsssssensssssesenses | Devvevrnrinns 03/28/2017........ NAtONWIAE MULUL.......cvooieiiriise s

830505 AT 0 |Skandinaviska Enskilda Banken SrINE ..o 03/01/2017. NatiONWIdE MULUAL..........veireeiiie s

87875Y  AA 2 |Technoglass Inc SrNt 8.200% 01/31/22......c.cccrmvvvvrivenrirernrrnrienns 01/23/2017. DIFEC. ..o 475,000

88167A  AC 5 |Teva Pharmaceuticals NE St Nt 2.200% 0........ccovvvvererneerenineenerisssinerireseneesseennens | Covreverneenns 03/01/2017........ NatONWIAE MULUL.........cveieaieerireiesei e 8,000,000 19,556 | 2FE......coovvererrcrirs
88167A  AD 3 | Teva Pharmaceuticals NE SrNt 2.800% 0 03/01/2017. Nationwide Mutual 8,000,000 24,889 | 2FE

88167A  AE 1 | Teva Pharmaceuticals NE Sr Nt 3.150% 1 03/01/2017. Nationwide Mutual . 8,000,000 154,000 |2FE....ccoiiiiviiiinnnns
3899999. Total - Bonds - Industrial @nd MISCEIIANEOUS................ccviieiiiiieieiiiiieiiieeietee ettt eeietees eattetetesesebassesesesssesebassesesessssesesassesesessssesesansesens 1,202,961,658 | ..o 1,226,260,623 8,392,095 XXX
8399997. Total - Bonds - Part 3 1,327,587,001 ...1,341,442,274 8,739,951 XXX
8399999, Total - BONMS.......ouuiiiiiiiiiiiii i 1,327,587,001 1,341,442,274 8,739,951 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS..........cccciiiuiieiiicie ittt eeieise aebebsseaes st ssebebes et et s s st b nseaeses s st e s s s bt s snaebanas 1,327,587,001 XXX 8,739,951 XXX

(a)

For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
4 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
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 | or Market
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/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
Vendee Mtg Tr RMBS REMIC Ser 1996-2
911760 HH 2 |1Z .. [ 03/01/2017. | PaydOWN........ocvviiiiriirinrinciiei [ e | e 48,230 | ............ 48,230 | ............ 47,991 ...48,036 194 194 | s [ s 48,230 |.... 0 517 | 06/15/2026. [ 1................
Vendee Mtg Tr RMBS REMIC Ser 1998-2
911760 LQ 7 |CI1 .. | 03/01/2017. | Paydown ..18,975 (454) (454) | oo | s 18,521 |.... 0 232 | 06/15/2028. [ 1......ocooevenes
0599999. Total - Bonds - U.S. Government.... ...67,011 0 (260) 0 (260)] ...... 0. 66,751 XXX XXX
Bonds - All Other Government
000000 00 O |Provincia de Buenos Aires Sr Nt 7.875%..|D | 02/10/2017. | DIfECL...........cvveeurveeereerreneeieniiiens [ covienerieenissniiiinns | s 1,216,530 | ....... 1,225,000 | ....... 1,207,017 [ oo | cermeerneninnnines v | eevsvnnnennenns | eonneesneennnnenQ [ | e 1,207,017 | | 0000 9,613 | 9,513 | i 16,078 | 06/15/2027.
000000 00 O |Province of Neuquen Nt 8.625% 05/12/28 | D [ 01/20/2017. | DIfECL..........crveemrveemreemmenvineniinens [ covinrevireensisnniiinnns | s 1,111,325 | ... 1,050,000 | ....... 1,106,750 | ........... 1,086,582 | ... 19,359 | coooeeeecs(B73) | s | e 18,986 | s | 1,105,568 | | el 5757 | 5757 | 18,364 | 05/12/2028.
040114 GS 3 |Argentina (Republic of) Sr Nt 7.500% 0.... | D] 02/13/2017. | DIr€Ct.......ccovrvrniuremiimirnmminnnisisrenes | ovnessmreseneensssnsenns | cosveenes 849,600 | .......... 800,000 | .......... 875,600 840,000 | ........34,649 | ..o (754) | o | 33,895 | i | o 873,896 | i | 0000 (24,296) | .......(24,296) | ... 19,000 | 04/22/2026.
1099999. Total - Bonds - All Other Government............ccccooiiiiiiniiiniianiiens 3,177,455 ..3,075,000 .3,189,367 1,926,582 3,186,481 | ......occ......0 | ........(9,026) | ..........(9,026) | ....... 53,442 XXX
Bonds - U.S. Political Subdivisions of States
Houston TX ISD GO Schoolhouse
442403 DH 1 |5.000% 0 .. 102/15/2017. | Call  100.0000.........ccvrererrrrere [ rrrerirerernenisniniines | eveene 5,000,000 | ....... 5,000,000 | ....... 5,144,300 5,002,387 (2,387) (2,387) | oo | e 5,000,000 |.... 0. 125,000 | 02/15/2024. | 1FE............
593388 3S 8 |Miami FL GO Ref Homeland Def Impt PJ A .. | 01/01/2017. [ MAUFIY.........vevneerneeseieerierinciinns | veeerneessseiserienienes | crvs 5,000,000 | ....... 5,000,000 5,273,950 5,000,000 | ..oouevvnerinrine [ e | e | e 0 { oo | s 5,000,000 |.... 0. 125,000 | 01/01/2017.| 1FE............
Spartanburg Cnty SC Sch GO No 7
847082 HH 0 |5.000% ..103/01/2017. | Call  100.0000.........cccoeremrrrreres [ errerrrerernemrsneineines | veenne 2,000,000 | ....... 2,000,000 | ........ 2,089,740 2,001,434 2,000,000 |.... 0 50,000 | 03/01/2020.
89438V YM 2 |Travis Cnty TX GO Ref 5.250% 03/01/18. .. | 03/01/2017.[Call  100.0000........cccouwrirenrienne | covmmmmmmirenernninsiis | wovenes 3,000,000 | ....... 3,000,000 | ....... 3,286,560 3,004,932 ) I 3,000,000 | .... 0 | 78,750 | 03/01/2018.
2499999. Total - Bonds - U.S. Political SUbdiviSions Of SEALES. .......iiuuiriiii ot ssnssnnssnens | sees 15,000,000 | ..... 15,000,000 | ..... 15,794,550 | ..coo.e. 15,008,753 | .ooovviinrinnnd 0 ] eoieenne(8,753) | o0 | oiiiiieen(8,753) | o | e 15,000,000 | ...ooooveenee (V) (1 [P 0 ... 378,750 XXX
Bonds - U.S. Special Revenue and Special A it
FHLMC Gold PC Pool #W30007 6.423%
3128HJ AG 1 |08/1 .| 03/01/2017. [ PAYAOWN......vovvreeiirriciinisieis | eevererensserisssssiennns | cervnvnes 261,386 | .......... 261,386 | .......... 299,369 296,913 | .o | v [CIKCY0 ] [ (35,527) [ ovvoverrrererns | cerrrerninne 261,386 (V1 2,803 | 08/15/2028. [ 1......cvrvvrne
FHLMC REMIC Ser 1060-X 7.250%
312905 KJ 0 |03/15/21 .. | 03/01/2017. | Paydown 2,097 | .. 2,097 | oo 2,143 | 2,117 (20) (V0] ) I 2,097 |.... 0 22 [ 03/15/2021. | 1..cvovirerncs
FHLMC REMIC Ser 1116-XA  8.400%
312906 E5 5 |08/15/2 o+ | 03/01/2017. [ PAYAOWN......oovvriirieierieisiienes | verenesseenssssnsnnies | cvvvsesenenenns 846 | ..o 846 | ..o 814 836 9 | e | e £ I 846 |.... 0 10 | 08/15/2021. [ 1...cvorvrrnnes
FHLMC REMIC Ser 2415 CE  5.500%
31339D KD 9 [02/15/1 .. | 02/01/2017. | Paydown 1,544 | o 1,544 | o 1,59 | v 1,541 K T TR 3 | 1,544 | ... 0 8 02/15/2017. [ 1.
FHLMC REMIC Ser 1674-Z 6.750%
3133T3 Q2 7 |02/15/24 .. | 03/01/2017. | Paydown 6,204 | ... 6,204 | ..o 6,418 | oo 6,295 91) (XD 6,204 |.... 0 58 | 02/15/2024. | 1...cvvvvnnen.
FHLMC REMIC Ser 1683 Z 6.500%
3133T3 X8 6 |02/15/24 .. | 03/01/2017. | Paydown . 37,889 | ... 37,889 | ............ 38,127 ..37,921 (31) (<30 37,889 |.... 0 355 | 02/15/2024. | 1...ovvvvernnee
FHLMC Structured Ser 2008 M 7.000%
3133TC 6P 8 |11/ .. [ 03/01/2017. | PaydOwN........ccvviiiiriininrinciiei [ e | e 14,379 | v 14,379 | e 14,923 ...14,675 (296) [VZ215) N OO ISR 14,379 | ... (U I 163 | 11/20/2027. 1.
31340Y BH 1 |FHLMC REMIC Ser6-C_ 9.050% 06/15/19 .. | 03/15/2017. | Paydown 55 55 59 56 0 1| 06/15/2019.
31340Y KX 6 041520 .. [ 03/15/2017. | PaydOwN.........cvvveviirinricniinniiiens [ e | e 457 | s 457 | e 488 459 (1) 0 6 | 04/15/2020.
31340Y QS 1 |09/15/20 .. [ 03/15/2017. | PAYAOWN.......cvvmvvreireireiierineeinens [ o | everseeisinnes 704 | e 704 | oo 743 709 (5) 0 9 | 09/15/2020. | 1....cvvuvvvrne
FNMA REMIC Ser 1991-164PX 7.500%
31358K 7A 0 |12/25 .. | 03/01/2017. | Paydown 4,021 | e 4,021 | e 4176 | oo 4,070 (49) (49) [ v 4,021 |.... 0 57 |12/25/2021. | 1.
FNMA REMIC Ser G92-14Z 7.000%
31358L VM 5 |02/25/22 .. | 03/01/2017. | Paydown 3,194 | .. 3,194 | . 3244 | oo 3,204 (10) [(L0) ] - 3,194 |.... 0 38 | 02/25/2022. | 1...concvennen
FNMA REMIC Ser 1993-115G  5.500%
31359B DN 4 |07/25/ .. | 03/01/2017. | Paydown 8,759 | .. 8,759 | v 8,058 | .ooovrrrcrirns 8,553 207 207 | oo 8,759 |.... 0 82 | 07/25/2023. [ 1......cooevenee
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FNMA REMIC Ser 1993-119GA  6.500%
31359B ZK 6 |07/25 .1 03/01/2017. | Paydown 5,901 5,901 | oo 5,824 | .o 5,862 39 39 | oo 5,901 0 65 [07/25/2023. [ 1......cooevenee
FNMA REMIC Ser 1996-M7 CI Z 6.640%
31359K 2K 2 |05/ . 103/01/2017. | PAYAOWN.......cvvnverrirrireieerierinens. [ eorerireeississninenies | ceveenes 1572 I 582 | oo 568 576 B | oo | e (10 IR 582 0 6 | 05/17/2036. | 1....ccovvvrne
FNMA ACES Ser 1997-M2 CI Z 7.125%
31359P DJ 2 |01/ .1 03/01/2017. | Paydown 1,855 | v 1,855 | v 1,992 | v 1,955 (100) [GL0[0) ) RN 1,855 0 22 | 011712037 | 1.
FNMA REMIC Ser 1989-67D 9.000%
313602 3E 2 |10/25/1 .1 03/01/2017. | Paydown 4 693 0 10 | 10/25/2019.
FNMA REMIC Ser 1989-62G  8.600%
313602 W4 2 |10/25/1 .1 03/01/2017. | Paydown 16 16 1,497 0 20 | 10/25/2019.
FNMA REMIC Ser 1990-35E  9.500%
313603 2H 4 |04/25/2 . 103/01/2017. | PaYAOWN. ..o [ e | eveneeieniend 664 | ..o 664 | ..o 663 660 A | | L I 664 0 11 1 04/25/2020. | 1......cevvvnee
FNMA REMIC Ser 1990-41D 9.500%
313603 5 7 |04/25/2 .1 03/01/2017. | Paydown 5,482 5482 | .o 5447 | oo 5,447 35 35 | oo 5,482 0 79 | 04/25/2020. | 1......cvveveee.
FNMA REMIC Ser 1989-90E  8.700%
313603 JJ 2 |12/25/1 . 103/01/2017. | PaYAOWN.......oovvirirrieierincriiens [ e | v 568 | .o 568 | .o 558 564 A | | L. I 568 0 8 | 12/25/2019. | 1...cvevirrne
FNMA DUS Pool #380814 6.030%
31377M AP 6 |12/25/119 .. [ 03/01/2017. | PaydOWN........ovvvervririeririneiinis [ everireneneeinnniesnines | vvereneeene 12,996 | i, 72,59 | ...oooooee 77,916 ...73,464 (867) (867) 0 12/25/2019.
3138WE VB 2 | FNMA Pool #AS5109 3.500% 06/25/45.... | .. | 03/01/2017. | PaydOWN........cocovrveeerveerereiieniiiens | cevevienerireenisnnenns | ceeeren 495,924 | s 495924 | .......... 513,049 512,634 | oo | e (16,710 | oovvvvercerne [ ererereens (16,710) 0 06/25/2045.
3138YG XE 7 |FNMA Pool #AY3376 3.500% 04/25/45.... | .. | 03/01/2017. | PAydOWN........ccccvveerrererrmrereniinins | evvennrverirerirsnennns | eeererers890,609 | i 690,609 | ......... 709,331 708,900 | ..ovvererirerireies | crvrenns (18,290) | v.ovveveverrcriee [ e (18,290) | ..vvevevereerrries | werrirrnnend 690,609 0 04/25/2045.
3138YP A2 8 |FNMA Pool #AY9024 3.000% 05/25/45.... | .. | 03/02/2017. | PaydOWN........coovrveemrvereriereniiiians | coreviereiieneissnnins | ceeerenn 321,864 | s 321,864 | .......... 326,994 | ..o [ e | e (4,976) | ..o [ e (G T(C) ) RS I 321,864 0 05/25/2045.
3138YY DT 7 |FNMA Pool #AZ6413 3.000% 11/25/45.... | .. | 03/02/2017. | Paydown 25,082 | ..o 25,082 | ..coonne. 25,420 (334) (334) 25,082 0 11/25/2045.
FNMA REMIC Ser 2002-65 Cl HC
31392 F5 4 |5.000% 10 . 102/01/2017. | PaYdOWN.......oovvirireierierinciiens [ e | v 694 | oo 694 | oo 699 691 2 | e | e 2 | 694 0 4 [10/25/2017. [ 1o
FHLMC REMIC Ser 2497 OE  5.500%
31392V KE 1 |09/15/1 o+ | 03/01/2017. [ PAYAOWN......cvvrrirririeierieisiine | vereneisessnisensnsneees | overersnes 16,050 | ..oooveeee 16,050 | ..oooveeee 16,371 ...16,040 10 | e [ 10 i [ v 16,050 0 09/15/2017. [ 1.
3140E8 FP 8 |FNMA Pool #BA3773 3.000% 11/25/45.... | .. | 03/02/2017. | PAYAOWN..........cooourveereieneireniins | eorerneieneeienniiennnes | e 643,491 | ......... 643,491 | ........ 655,205 574,251 | oo | v (11,471) 643,491 0 11/25/2045.
31417D LN 1 |FNMA Pool #AB6632 3.500% 10/25/42.... .. | 03/01/2017. | Paydown ,301,032 | .......1,301,032 | .......1,361,204 ....1,359,789 58,758) 1,301,032 0 10/25/2042.
34074M PG 0 |Florida St Hsg Fin Corp Rev Txbl Ref Hom |..| 03/01/2017. | Call ~ 100.0000.........cccruurmmremernns | ovevmerrrerieneneernens | vevenenes 423906 | .......... 423906 | .......... 423,906 423,906 423,906 0 01/01/2043.
Metropolitan Trans Auth NY Rev FGIC
592597 3V 8 |TCRS .101/01/2017. | Call  100.0000.........evvrerrmrirnens | cerrrinerrerieniseens | eeeees 2,480,000 | ....... 2,480,000 | ........ 2,798,134 2,497,073 | cooooeverrerine [ e | e | cereriseesnid (V10 IR 2,497,073 | oo | s (17,073) | ........ (17,073) | ....... 68,200 |07/01/2017. [ 1FE............
New York St Dorm Auth Rev Pers Inc Tax
649902 LS 0 |R . 103/15/2017. | Call  100.0000.........cvvrerrrreriens [ corrrrnermerireniieenns | eeeees 5,000,000 | ....... 5,000,000 | ....... 5,134,100 5,003,645 | ...ovvvrerirerrne | e (3,645) [ ..o [ s [T TL:) T T IO 5,000,000 0. 125,000 | 03/15/2025. | 1FE............
Ohio St Hsg Fin Agy SF Mtg Rev LBASS
677377 _2M 4 [Txb .. 103/01/2017. [ Call  100.0000........coerermmrnmrrnnes | v | covsnnenas 395,000 | .......... 395,000 | .......... 395,000 395,000 | ..o [ o [ | s {0 RN [P 395,000 0 | 1,870 [ 11/01/2041. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special A MS. o | i 12,225,025 | ... 12,225,025 | ... 12,834,667 | ......... 11,959,975 | coovviicnnnnnd 0] . (150,842) | ....cvvounvead 0 | (150,842) | ....ovovuvreenacd 0 e 12,242,098 |....ccooviinnn) 0. (17,073)] ........ (17,073)| .....216,281 XXX XXX
Bonds - Industrial and Miscellaneous
US Foods Inc New Term Ln Nt 1 4.232%
90351H AB 4 |0 .. | 03/31/2017. | Redemption ~ 100.0000..........cceuw. [ vererererereermrirnnrnes | worerereens 19,292 | v 19,292 | oo 19,436 (144) (144) | v | e 19,292 0 79 | 06/27/2023.
00162F AC 4 |Apple Leisure Group 1st Lien Term Ln Nt... | .. [ 03/31/2017. | Redemption ~ 100.0000.........cccccee | corvrerirmrirmmnicnniivens | v 10,694,752 | ..... 10,694,752 | ..... 10,592,804 | ........ 10,652,685 | ....vvvvvrvcies | crirs 42,067 | .o [ i 42,087 | .o | e 10,694,752 0. 189,238 | 02/28/2019.
ACE Securities Corp RMBS Ser 2006-NC2
00441X AD 6 |Cl .. | 03/27/2017. | Paydown 4,975 | s 4,975 | v 2,353 2,622 2,622 | .o 4,975 0 4 | 07/25/2036. | 1FM...........
Alameda Cnty CA CTL Ser 2002-A
01082# AA 3 |7.500% .103/15/2017. | Redemption ~ 100.0000.........cccccce. | covrrvmmrivmiireriinies | o 40,794 | ............ 40,794 | ............ 43,242 ...41,635 (841) (BA1) | v | e 40,794 0 511 | 06/15/2021. [ 1.....coorvenee
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01877K AB 9 |Alliance Pipeline LP SrNt 6.996% 12/3.... | .. | 01/26/2017. | Redemption  100.0000 510,377) | ........(510,377) | ........(510,377) | ............. (510,377) (510,377) | ... 0 12/31/2019.
02150W AB 9 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2017. | Paydown ....888,906 ...927,724 865,504 865,504 | ...oovrrerrens | s 23,402 | ......... 23,402 | ... 5,338 | 03/25/2047.
American Airlines Inc LBASS EETC Ser
02376T AC 2 |201 .1 01/15/2017. |[Redemption  100.0000..........ccccv. | covermmrermmmriimcririins | o 654,399 | .......... 654,399 | .......... 654,399 654,399 | ... [ e | e | e 0 [ oo | e 654,399 0 ... 18,323 | 07/15/2020. | 3FE............
023770 AB 0 |American Airlines Inc LBASS PTC Ser 2013 .. | 01/15/2017. | Redemption ~ 100.0000..........ccow. | vorvrerrerrmmrvrnerrerrns | covnerennn 731 | iiccn1731 | i 83,617 | 83,063 [ | e (1,332) | oo 0 | 1,033 | 01/15/2023.
03305@ AB 0 |The Oneida Group Inc Exit Term Ln Nt 1.... | .. | 03/31/2017. | Redemption ~ 100.0000 152 76 0 252 | 05/21/2018.
BJs Wholesale Club Inc CTL (HG Bowie
05549@ AA 3 |Rea .. | 03/15/2017. | Redemption ~ 100.0000..........ccocv. | covermrrerrrririrriiriens | e 40,857 ...41,008 (151) 0 05/15/2022.
05948K X7 9 |Bank of America Alt Loan Tr RMBS Ser 200| .. | 03/02/2017. | Paydown 54,725 | 086,206 | ....eiii52,926 | oo i | e | e | 0 | e | a0 52,926 | | e 1,798 | s 1,798 01/25/2036.
Bayview Opport Mast Fund Trust RMBS
07331Q AA 5 |Ser .| 03/28/2017. | Paydown ....700,662 721,049 | oo | v (20,387) 0 06/28/2053.
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AB 9 |Le .| 02/15/2017. | Redemption  100.0000. 91,903 | ............ 91,903 | ............ 91,903 291,903 [ [ [ | (U O 91,903 0 2,877 | 02/15/2023. | 1......coooveve.
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AC 7 |Le .. [ 01/15/2017. | Redemption ~ 100.0000..........ccoco. | covermmrermmmrrinniiinns | oo 142,594 142,594 | oo | e [ | e LU OO 142,594 0 [ 4,264 |01/15/2024.
12638P AB 5 |Credit Suisse Mtg Cap Cft RMBS Ser 2007+ .. | 03/02/2017. | Paydown 28,705 | .ooieierni28,705 | oo 16,075 [ oo | e | v 12,630 | oo 28,705 0 68 | 04/25/2037.
12644* AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage 7,.. [ 03/15/2017. | Redemption  100.0000. 28,142 ..28,142 28,142 0 343 | 12/15/2026.
12644@ AX 3 |CTLCap TrCTL Lowes 7.070% 08/15/21 |.. | 02/15/2017. | Redemption ~ 100.0000 66,799 86,799 [ oo [ [ s | e 0 [ oo [ e 66,799 (U I 2,361 | 08/14/2021. | 1...covvveeneces
CTL Cap Tr CTLSer 2002-21Aurora
12644@ BR 5 |Heathcar .| 03/15/2017. | Redemption  100.0000..........ccoce. | coverrrrermmrreirniirinns | cevereeenens 42,034 | ............ 42,034 | ............ 42,034 22,034 | [ [ | e 0 [ oo [ e 42,034 (U I 467 |10/15/2022. | 1....ccvvveneve
CTL Cap Tr CTL Ser 2004-9 Kohls
12644@ BX 2 |5.330% .| 03/15/2017. | Redemption  100.0000. 22,019 | oo 22,019 | oo 22,019 222,019 [ [ [ e | e (U 22,019 (U I 196 |01/15/2025. | 2................
CVS Health Corp LBASS PTC Nt  6.036%
126650 BP 4 |12 .| 03/10/2017. | Redemption  100.0000. ..60,834 ...67,371 0 12/10/2028.
CVS Health Corp LBASS PTC Nt  6.943%
126650 BQ 2 |01 .| 03/10/2017. | Redemption  100.0000. 21,435 | o 21,435 | o 20,774 ..17,230 438 438 | oo 21,435 0 232 | 01/10/2030. | 2FE............
CV8 Health Corp LBASS PTC Nt 7.507%
126650 BS 8 |01 .1 03/10/2017. | Redemption ~ 100.0000..........ccoce. | coverrrrermrmriirrririnns | ceverenenens 11,987 | oo 11,987 | oo 15,237 ...14,808 (2,822) (V28723 | TN 11,987 (U I 150 |01/10/2032. | 2FE............
CWMBS Inc RMBS Ser 2005-85CB Cl 2A4
12668B EJ 8 |5. .. [ 03/01/2017. | PaydOWN..........ooviereieriireciiienies [ ceviereiienieieneienns | v 210,107 | .......... 225807 | .......... 201,875 201,875 [ oo [ e [ e | e 0 [ oo | e 201,875 | oo [ e 8,232 | oo 8,232 | ... 2,057 | 02/25/2036. | 1FM...........
131347 BY 1 |Calpine Corp 1st Lien HY Nt 7.875% 01/..].. | 03/06/2017. | Call ~ 100.0000..........ccccouvreerrcmurs [ roverrmrirmriiriiisninns | oo 5,116,000 | ....... 5,116,000 | ....... 5,633,995 | .......... 5,333,430 | ...... 184,049 | .......... (9,769) | ..oovvvrrieis [ e 174,280 | .oooovvecvivcinns | v 5,507,710 | .ovveeerriienns .(391,710) | ...... (391,710) | .....459,986 | 01/15/2023. | 3FE............
Carrington Mtg Loan Tr RMBS Ser 2007-
144527 AB 4 |FRE o [ 0212712017, | PaydOWN. ... [ e | v 167,835 | .......... 167,835 | ....co... 167,784 167,784 51 X I OO 167,835 0 207 | 02/25/2037. | 1FM...........
14880B AE 1 |Catalent Pharma Solutions Inc Term Ln Nt. | .. [ 03/31/2017. | Redemption  100.0000, 26,259 | ............ 26,259 | ........... 26,426 ..21,843 26 (163) (137) ] .... 26,259 0 238 | 05/20/2021.
14912L 5P 2 | Caterpillar Finl Svcs Corp SrNt 1.300...... .. 1 03/10/2017. | Morgan Stanley & CO INC.......c.ccceve. [ vverirmrinrinniicsiiines | v 4,981,100 | ....... 5,000,000 | ....... 4,990,350 | ........... 4,997,700 395 395 4,998,094 | ...cooovvvvrans | v (16,994) | ........ (16,994) | ....... 35,028 | 03/01/2018. [ 1FE....
Chase Mortgage Finance Corpora RMBS
16163Y AC 8 |Ser .. | 03/02/2017. | Paydown ... 147,294 0 04/25/2045. | 1FE....
173237 AA 8 |Citigroup Mtg Loan Tr RMBS Ser 2015-RP2| .. | 03/01/2017. | Paydown ....861,090 856,266 0 01/25/2053. | 1FM...
25674D AJ 2 |Dollar Tree Inc Term Ln B-3 Nt 1 3.269.... | .. | 01/20/2017. | Redemption ~ 100.0000..........cccco. | vovvrerererericricnniinns | 004,012,303 | .......4,012,303 | ...... 4,016,951 | ........... 4,016,748 | ...ocovvvvrenn. 0 07/06/2022.
25674D AJ 2 |Dollar Tree Inc Term Ln B-3 Nt 1 3.477.... | .. | 01/20/2017. | Redemption ~ 100.0000 909,064 914,503 914,265 0 07/06/2022.
FFCA Sec Lending Corp LBASS Frnch Ln
301965 CE 7 |Ser .| 03/01/2017. | Paydown 22,910 | ..... 22,910 | .o 22,816 ..22,799 111 M ] 22,910 0 298 | 05/18/2026. | 3AM...........
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First Horizon Mtg PT Tr RMBS Ser 2007-
32052W AC 3 |FA .. [ 03/02/2017. | PaydOWN...........ocvvereereieriienins [ e | e 19,876 | ........... 20,239 | oo 15,813 | oo | e | e | e | e (U OO ISP 15,813 | e | e 4,064 | ... 4,064 | ............ 105 | 08/25/2037. [4FM...........
Fremont Home Loan Owner Tr RMBS Ser
35729T AD 4 |2006 .. | 03/27/2017. | Paydown L1417 ...7,261 6,856 LAANT 0 10 | 10/25/2036.
GS Mortgage Securities Corp RMBS Ser
36228F C3 8 {200 .. | 03/01/2017. | Paydown 6,744 | ............. 6,744 | ..ccc...... 6,744 | .o 6,722 22 22 | 6,744 | ... 0 42 | 11/25/2033. | 1FM...........
GSAA Home Equity Tr RMBS Ser 2005-9F
362341 Q6 9 |CH .. [03/01/2017. | PaydOWN...........ovvvecvvriieriiienis [ e | v 175,578 | .......... 175,578 | .......... 161,247 161,247 | oo | i 14,331 | i [ s 14,331 | e | s 175,578 |.... (U I 2,057 |12/25/2035. | 1FM...........
Greenpoint Mtg Funding Tr RMBS Ser
39538W CZ 9 |2005- .. | 03/15/2017. | Paydown . 20,170 | .cocooveeee 20,170 | oo 11,272 D272 | [ 8,898 | ..o | e 8,898 | ..o 20,170 |.... 0 25 |09/15/2030. [ 1FM...........
Greenpoint Mtg Funding Tr RMBS Ser
39530M  AA 7 |2007- . [ 0312712017, | PaydOwN............ccovrriiceiriinnis [ o | o TANT | TANT | 89,929 | ..o | e | s 4,988 | ..o [ i 4,988 | .. [ s 74917 |.... 0 58 |06/25/2037. | 1FM...........
404122 AT 0 |HCAlInc TermLnB7 Nt1 3.897% 02/09/2|.. | 03/31/2017. | Tax Free EXChange.........ccc.ccouvvenee | wrmrevermrrvirmnnrvnenns | ceveees 3,763,174 | ....... 3,740,625 | ....... 3,764,004 3,763,874 (700) [C(0) ) AT IS 3,763,174 | ... 0. 31,445 | 02/09/2024. | 3FE............
Harborview Mtg Loan Tr RMBS Ser 2007-4
41164y AB 7 |C .. [ 03/20/2017. | PaydOWN. ... [ e | e 18,141 | . 18,141 | . 17,681 303 303 | s | s 18,141 | ... 0 14 [ 07/19/2047. | 1FM...........
Homestar Mtg Acceptance Corp RMBS Ser
437690 AL 4 |20 . [ 0312712017, | PaYAOWN. ... [ v | v 125504 | .......... 125504 | .......... 122,935 123,740 | oo | s 1,764 | oo [ e 1764 | e | e 125,504 |.... 0 313 | 06/25/2034. | 1FM...........
IMPAC CMB Tr RMBS Ser 2005-2 Cl 1A1
45254N MY 0 |1. .. | 03/27/2017. | Paydown . 20,816 545 545 20,816 |.... 0 21 | 04/25/2035.
Indymac Home Eq Mtg Ln ABS Tr RMBS
456606 AG 7 |Ser2 o [ 03/01/2017. | PAYAOWN.........ooovierrieriiieriiienies [ ceviereiieeniieeeiiiens | cerevienesiensiienens | coeereiennd 6,070 | ..coovvvennce 4,085 | ..o (636) | .......... 4,720 4720 | oo [ e 4,085 | ..ocvieriiiens [ (4,085)| .......... (4,085) | ... 71 | 06/25/2031. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2007-
456652 AA 4 |A1 .. | 03/02/2017. | Paydown . 20,170 | oo 19,893 | ..o 16,453 2 | s | e 2 [ [ s 16,455 | ...ovoocveecins | e 3715 | . 3,715 | o 101 | 08/25/2037. | 2FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45668) AD 8 |AR3 .. [ 03/02/2017. | PaydOWN..........corvvecvieriiieriiienis [ ceviererieneiineiieens | v 280,513 | .......... 280,513 | .......... 281,031 12 12 | s | e 280,476 |.... 37 37 892 | 01/25/2037.| 1FM...........
50026* AA 3 |Kohls Corp CTL Shelby Ml 7.600% 12/15/| .. | 03/15/2017. | Redemption  100.0000 . 35,944 | .o 35,944 | .o 37,973 ...36,658 (714) (AL 35944 | ... (U IO 456 |12/15/2022.|2.....cccvonnes
Legg Mason Mtg Cap Corp CTL 7.750%
52467@ AH 8 |01/ .. | 03/15/2017. | Redemption ~ 100.0000 . 24,970 | .o 24,970 | oo 26,189 ..25,291 (321) (321) [ oo 24970 | ... 0 320 | 01/15/2021. [4......vvvvenee
Long Beach Mtg Loan Tr RMBS Ser 2004-
542514 HT 4 |4C o+ | 03/25/2017. [ PAYAOWN......vovvrvirirniciinisiens | vevererensssrisssssiennns | cerenvnns 477,648 | ... 477,648 | ... 446,601 449,182 28,467 28467 | .ovevrverviinns | e 477,648 |.... 0 [ 1,325 [ 10/25/2034. | 1FM...........
Master Asset Bkd Sec Tr RMBS Ser 2006-
552758 AD 9 |NC .. | 03/27/2017. | Paydown . 39,299 | ........... 39,299 | ........... 22,344 | ..cooiisenns | e | e 16,955 | ovveoeeiienns | e 16,955 | ..o 39,299 |.... 0 28 | 08/25/2036. | 1FM...........
MASTR Alternative Loans Tr RMBS Ser
552758 AR 1 |2007 .. [ 03/02/2017. | Paydown.........cooveveirinrinciinniienns [ e | v 101,672 | wccvveeee 101,672 | oo 80,389 21 21 | e | rerinenen80,410 | o | e 21,262 | ......... 21,262 | .o 508 | 11/25/2021.
59020U P7 4 |Merrill Lynch Crd Bse A S & S RMBS Ser 2| .. | 03/01/2017. | Paydown 32 32 31 BT | e [ e | s | e 0. 0 08/25/2036.
59020U0 YN 9 |Merrill Lynch Mortgage Tr RMBS Ser 2005-| .. | 03/01/2017. | Paydown.........cccccocvuiiunrivciiniinnns [ e | v 361,460 | ......... 361,460 | ......... 348,809 350,896 | ...coovcrieriiins | i 10,565 | v | cevrireenes 10,565 | .oovvereveerreins | e 361,460 |.... 0 [ 1,955 | 06/25/2035.
636517 2 |National Inst of Hith Fishers CTL PII......... .. | 01/15/2017. | Redemption  100.0000. . 97,036 | ........n 97,036 | ....o....u 97,036 297,036 [ oo [ s [ e | e (U 97,036 |.... (U I 3,430 | 07/15/2022. | 1......coocunv.
New Haven Fed Office Bldg Ls CTL GSA
64508Q AA 3 |Gtd .. | 01/15/2017. | Redemption  100.0000. . 82,386 | ..... 82,386 | ...coooennn 82,386 282,386 [ oo [ [ s | e (U OO ISP 82,386 |.... (U I 2,430 | 01/15/2020. | 1........ccnnve.
New Residential Mtg Ln Tr RMBS Ser
64828Y AQ 4 |2014- .. [03/01/2017. | PaydOWN...........ccvverrriiieriienins [ e | v 307,152 | .......... 307,152 | .......... 313,871 313,628 | ..ooovvierienns [ s (B,476) | ..o [ e (B,476) | ..o | s 307,152 | ... (U I 1,855 | 05/25/2054. | 1FE............
New Residential Mtg Ln Tr RMBS Ser
64828Y AR 2 |2014- .. | 03/01/2017. | Paydown ciere526,546 | ..o 526,546 | .......... 539,176 538,465 | ....cooocoovrriinns | o (11,919) | o [ (11,919) | oo | e 526,546 | ... (U I 3,180 | 05/25/2054. | 1FE............
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
4 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
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 | or Market
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/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
New Residential Mtg Ln Tr RMBS Ser
64829C AD 0 |2015- .. [ 03/01/2017. | PAYAOWN......ccoouvererrrircrierieninees [ e | eovena 372,393 | .......... 372,393 | .......... 381,387 380,662 | ...ocvvrrerreriies | e (8,269) [ ..vvvvrrerneie [ e (8,269) | .vvvverrerrirees | eevrrerireens 372,393 |.... 0 | e 2,190 | 04/25/2052. | 1FM...........
653240 AA 9 |Newtown CTL Ser2002 6.082% 05/15/23 | .. | 03/15/2017. | Redemption  100.0000 . 51,245 | ........... 51,245 | ............ 51,243 ...51,244 I OO SO L 51,245 | .... 0 520 |05/15/2023. [ 1.......oovvenee
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 .. [ 03/01/2017. | PAYAOWN........oouivrrireiieineireeiienies [ eeerieniseisessinsiens | coeeesenens 17,992 | oo 17,992 | v 17,992 ..17,941 51 X [ TN ISP 17,992 | ... (I IO 133 | 03/25/2034. | 1FM...........
NRRC-D Facilities Corp CTL GSA Rev Bd
670208 AA 8 |Ls .. | 03/01/2017. | Redemption  100.0000, . 57,454 | ........... 57,454 | ........... 57,454 W BTABA | e | [ | s (01 I 57,454 |.... 0 519 [ 11/07/2023. [ 1.....ccovvvenee
70466@ AA 6 |Peach State Labs Inc Sr Sec Term Ln Nt 1 | .. | 03/31/2017. | Redemption ~ 100.0000..........ccovw. [ vererererermeermminnines | worerireens 46,582 | ............ 46,582 | ............ 46,582 wBB,582 [ e | e [ s | s [0 EOOOPRTRTON ISV 46,582 | .... 0 905 |06/30/2020. [4................
715790 AB 1 |Petco Animal Supplies Term Ln B-1 Nt 1.... | .. | 01/27/2017. | Tax Free EXChange..........ccccocuveeees [ overieeeneirneeinneinnes | evenne 5,030,565 | ....... 5,000,000 5,031,250 5,030,908 (342) (342) | v | i 5,030,565 | .... 0. 36,111 | 01/26/2023. | 4FE............
71579U AF 2 |Petco Animal Supplies New Term Ln B-1 Nt{ .. | 01/27/2017. | Redemption ~ 100.0000..........ccocee | corrrrrerrrirrrerrriennnes (77) (77| .... 0 01/26/2023.
71677H AG 0 |PetSmartInc Term Ln B2 Nt 1 4.121% 03| .. | 01/31/2017. | Redemption  100.0000, ...24,441 748 748 0 305 |03/10/2022.
74044W  A* 3 |Pregis Holding | Corp 1st Lien TLB Nt 1.... | .. | 02/23/2017. | Barclays Capital...........ccc.coeveneeennres [ covrrverrneirneiisinnns | 004,320,141 | ...4,310,315 | .......4,292,693 | ........... 4,283,852 | ... 12,880 | coorernens L1 N I 13,287 [ e | e 297,140 | i | s 23,001 | ........ 23,001 | ....... 28,708 |05/20/2021.
74966U AN 0 |RPIFinance Trust Term Ln 5 Nt1 3.391.. .. | 03/31/2017. | Redemption ~ 100.0000, . 32,334 | ..... 32,334 ..32,173 ...32,162 172 172 0 284 |10/05/2022.
75115L  AA 5 |Residential Accredit Loans Inc RMBS Ser.. | .. | 03/27/2017. | Paydown 186,653 | .o | e | s 11,118 11,118 0 62 |08/25/2037. [ 1FM...
Renaissance Home Equity Ln Tr RMBS
759950 EL 8 |Ser2 .. [ 03/01/2017. | PAYAOWN.......couivrrirerieieincrieies [ ereerieeerseisssissines | eoveeeneeens 72,967 | oovvvnnen. 72,967 | oovvonnen. 72,967 ...72,801 166 166 0 [ e 649 |02/25/2035. [ 1FM...........
761143 AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A| .. | 03/02/2017. | PaydOWN..........ccovvvrernerrnerermrernenns | vevernennesninsnnseennenes | vveriennenn 19,829 | i 14,836 [ 9,987 [ oo | cevneineniineines [ e | e | coneesinsinsnnend 0 | o | ervverrenrnen 987 | e | e 5,862 | ovvrns 5,862 | .ovverreennd 82 [09/25/2037. [ 1FM...........
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl .. | 03/15/2017. | Paydown 35 35 |.... 0 543 | 03/15/2033. | 1FE....
81745Y AA 3 |CI .. | 03/01/2017. | Paydown 211,031 (2,851) (2,851) ... 0 12/25/2043. | 1FM...
81760H AE 2 |ServiceMaster Co Term Ln C Nt 1 3.347%)| .. | 03/31/2017. | Redemption ~ 100.0000, (148) (148)] ... 0 11/07/2023.
825700 AE 6 |Vencore Inc (Sl Org Inc) 1st Lien TL Nt...... .. | 03/31/2017. | Redemption  100.0000. 9,110 50 50 9,160 0 . 11/23/2019.
835788 AH 6 |Sophia LP TermLn Nt1 4.897% 09/21/22|.. | 03/31/2017. | Redemption  100.0000 ..25,377 ..25,374 (104) (104) ... 25,270 | ... 0 303 | 09/21/2022.
835788 AH 6 |Sophia LP Term Ln Nt 1 4.897% 09/21/22| .. | 03/31/2017. | Tax Free EXChange........ccocevveeneee | eovmremerrnereneineinns | woveeen 2,454,097 | ....... 2444374 | ... 2,454,766 2,454,476 (379) (379)] ... 2,454,097 |.... 0. 29,349 |09/21/2022.
842400 GF 4 |Southern CA Edison Co 1st Mtg Bd 1.845 | .. | 02/01/2017. | Paydown . 321,429 | .. 321,429 | .. 321,429 321,429 .0 321,429 |.... 0 2,965 | 02/01/2022.
84611@ AB 9 |Sovos Compliance LLC Additional Term Ln | .. | 03/31/2017. | Redemption  100.0000........ccccowes | covvvverrmmmssnsnerririnns | covsseeeeees 10,643 | oo 10,643 | oo 10,386 ...10,402 242 ...10,643 | ... (U IO 222 {03/01/2022.
863598 JU 6 [200 L o .. | 03/01/2017. | Paydown 4549 | .o 4,549 | i 4,548 | 4,543 5 . 03/25/2034.
86363G AJ 3 |2007- .. | 03/01/2017. | Paydown . 59,849 54,485 20 e e D4485 | | 5,364 04/25/2047.
TBW Mtg Backed RMBS PTC Ser 2007-2
872227 AA 1 |CIA1 .. 03/02/2017. | Paydown . 36,628 9,890 9,890 |.... [V 129 | 07/25/2037.| 1FM...
89054X AB 1 |Topaz Solar Farms LLC Nt 4.875% 09/30/| .. | 03/30/2017. | Redemption  100.0000 . 36,020 ...36,685 (665) (665)] ... 0 878 |09/30/2039.
US Airways Pass-Thru Tr ABS Ser 2000-
903320 AS 2 |3C .. | 03/01/2017. | Redemption  100.0000, . 886,478 864,193 0 03/01/2022.
90346Y AE 9 |US Shipping Corp Term Ln B2 Nt2 5.250 | .. | 03/27/2017. | Redemption  100.0000 v TO4701 | e 609,712 0 05/27/2021.
90346Y AE 9 |US Shipping Corp Term Ln B2 Nt 1 5.250 |.. | 01/31/2017. | Tax Free Exchange..........ccccccccuvees | corvevimiinniiniicneis | cvveriene 654,692 | ... 659,610 ....623,331 0 05/27/2021.
90351H AB 4 |US Foods Inc Term Ln Nt 1 4.232% 06/27| .. | 02/17/2017. | Tax Free Exchange v 1,735,571 | ......7,678,208 | .......7,737,892 | .. 7,736,590 7,735,571 |.... 0 06/27/2023.
907831 AA 9 |Union Pacific RR ABS PTC Ser 2001-1 6. |.. | 01/27/2017. | Redemption ~ 100.0000..........cccoc. | orvvrmrvrerirenirmrianns | o 680,113 | .......... 680,113 | .......... 775,804 763,416 s B . 680,113 |.... 0 01/27/2022. .
90783V AA 3 |Union Pacific RR ABS PTC Ser 2005-1 5. |.. | 01/02/2017. | Redemption ~ 100.0000..........cccoee | corrrerermrernmmrvernenes | cevrveenne 122,395 | .coooeeee 122,395 | .ocovneee 118,061 120,486 | ..o | e 1,909 [ s e 1,909 | | v 122,395 |.... 0 01/02/2029. | 1....cvvvvvrne
91736# AA 4 |United States of America BIA CTL GSA Gtd| .. | 03/15/2017. | Redemption  100.0000 . 55,447 | ..coonnee. 55,447 | ..coonne. 55,447 W BBAAT | e e [ e | s (V1 IR 55,447 |.... 0 | e 1,589 |03/15/2024. | 1......cvvvvnce
Washington Mutual MSC Mtg PT RMBS
939348 AE 8 |Ser20 .. 1 03/01/2017. | PaYAOWN.......coouvrrrirrircrierieniinens | e | coveeis 162,184 | .......... 192,674 | ...coooee. 148,109 148,109 | ovovvevveernes [ everrenieervenns | e | v (1 [POORPORRTONS ISR 148,109 | ..o | v 14,075 | ..cooee. 14,075 | oo 716 | 04/25/2037. | 1FM...........
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
4 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
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 | or Market
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/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4 |20 .1 03/01/2017. | Redemption ~ 100.0000..........ccuw. [ vorerererereerrnennrnes | worerereens 15,270 | covvvrrneee 15,270 | covvvrrnee 15,270 218,270 [ e | e [ | s [0 IR ISR 15,270 |.... (U I 170 | 08/01/2027. | 2......cconeve.
Wells Fargo Bank Northwest NA CTL
94978# AU 1 |[MWRAL .. | 03/15/2017. | Redemption  100.0000, ...10,376 (297) (297)] ... ...10,079 | ... 0 05/15/2032. | 1
Wells Fargo Bank Northwest NA CTL CVS
94978# AX 5 |Co .. | 03/10/2017. | Redemption  100.0000, . 38,865 | ...cooouc. 38,865 | ...cooone. 38,865 00:38,865 [ e | e [ e | s [0 EROOPRTRTON ISR 38,865 |.... (U I 431 110/10/2024. | 2.......c0vvn...
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94983C AE 7 |2 .. [ 03/01/2017. | PaYdOWN.......coonrvrrrirrerrrierieninees [ e | eoveve 273,639 | .......... 273,639 | .......... 277,401 275,153 | v | e (1,514) [ oo [ (1,514) | oo | e 273,639 |.... 0 | et 1,302 | 06/25/2035. | 1FM...........
Wells Fargo Comm Mtg Tr CMBS Ser
94989E AH 0 |2015-LC 1. [ 03/01/2017. | PAYAOWN......ccouivrvircrirriririeiienes [ eoerirerereessnisenies | cevsersesesseesnsssns | sevsessesessessesins | soneseesens 16,345 212491 | | e (12,491) [ e [ e (12,491) | oo | e (U IR 409 | 04/15/2050.
000000 00 O |BurgerKing TermLn B2Nt1 3.897% 12/.|A| 02/17/2017. | Tax Free EXChANge........cccovvvmevnse | voverneernseinmereennenes | cvvs 1,004,569 | .......... 997,450 | ....... 1,004,931 | ........... 1,004,743 (174) (174)] ... 1,004,569 |.... 0 | e 6,338 | 12/12/2021.
000000 00 O |BurgerKing TermLn B3 Nt 1 3.792% 02/.|A| 03/31/2017. | Redemption  100.0000 2,075 | .. 2,075 | v 2,090 (15) (15) | ... 2,075 |.... 0 8 | 02/16/2024.
000000 00 O |BurgerKing TermLn B3Nt 1 3.792% 02/.|A| 03/31/2017. | Tax Free EXChANGe........cccovvveneens | oveemermerierineennns | eveveees 597,343 | .......... 593177 | ..o 597,411 (67) ({70 N ISV 597,343 | ... 0 2,249 | 02/16/2024.
878742 AW 5 |Teck Cominco Ltd Co Gtd Nt 6.250% 07/1|.. | 01/25/2017. | Goldman Sachs & COMPaNY........... | veeeveeevrererverirenes | coves 1,112,625 | ....... 1,100,000 | ....... 1,049,400 | ........... 1,049,400 | ...vouvvirrer | e | overireniieninee | e 0 ...1,049,400 IO I 63,225 | ......... 63,225 | ....... 36,111 | 07/15/2041.
000000 00 O |Credito Real Sab De CV SrNt 7.250% 07 | D| 03/23/2017. | DIFECL........ccuevvrrermrrmmeererireiserirenes | eveessersessenisseesnns | oseeneees 377,813 | .......... 375,000 | .......... 389,063 382,031 6,798 (396) 6,402 |.... 388,434 o (10,621) | ........ (10,621) | ....... 18,729 | 07/20/2023.
11042B AA 0 |British Airways Plc PTC_ 5.625% 06/20/2.. | D | 03/20/2017. | Redemption  100.0000................ | covsssrrrvrvvevensnsssnns | vovirnnnns 438,040 | ......... 438,040 | ......... 471,988 456,289 | ....oovevvieris | s (18,249) | ..o [ e (18,249) | ..o | e 438,040 |.... 0 06/20/2020.
26250A AM 1 |CI C| 011712017, | PAYOWN. ..o | eveeserseniesissennenes | evens 20,000,000 | ..... 20,000,000 | ..... 20,000,000 | ......... 20,000,000 .20,000,000 |.... 0 01/15/2022.
26250C AU 9 |Dryden SrLn Fd XXIIl CLO Ser 2012-23RA| C| 01/17/2017. | PaydOWN.........ccoerviiviereirineivens | rveriererseersneinnines | eveene 9,750,000 | ....... 9,750,000 | ....... 9,750,000 9,750,000 .0 veee | eerrennn.9,750,000 | ... 0 07/17/2023.
697660 AA 6 |Pampa Energia SA SrNt 7.500% 01/24/27| D | 01/18/2017. | DIFECL.........ourvvvrermerrmeererirerserienes | eeeesersensenisseesenns | coseineees 372,750 | .......... 375,000 | .......... B71,760 | .o | crverineineiinns [ e [ e | e (U ORI ISV 371,760 | oo | e 990 | oo 990 01/24/2027.
74040Y AA 0 |Preferred Term Sec Ltd LBASS X Flt Rate. | C | 01/03/2017. | Paydown . 25,387 L7884 | | s (072 ISR IO 7,702 25,387 0 07/03/2033.
74041N AL 9 |Preferred Term Sec Xl LBASS Ltd Ser XL. | C| 03/24/2017. | Paydown . 27,088 ...23,534 3,554 3,554 | ... 27,088 0 12/24/2033.
74042C  AA 6 |Preferred Term Sec Ltd LBASS Sr Nt Cl A- | C| 03/22/2017. | PAYAOWN.........vvvvriveiirrriernninees | ereersnsneiesssiseees | oveersnnes 17,387 DAT387 | e | e | e | e 0 [ oo | e 17,387 0 03/22/2038.
74042W AB 0 |Preferred Term Sec Ltd XVIII LBASS Nt Cl | C| 03/23/2017. | Paydown . 21,752 ..21,752 ..19,356 2,396 2,396 21,752 0 78 | 09/23/2035.
74043A AD 3 |Preferred Term Sec Ltd LBASS XXIII Nt CI | C | 03/22/2017. | Paydown 4129 | ... L4129 L 3,936 | o 3,989 140 140 | ... 4,129 |.... 0 13 | 12/22/2036.
947075 AB 3 | Weatherford Intl Inc Co Gtd Nt 6.500%.... | C| 02/24/2017. | VAIOUS.........cvvvererercererrneinerinenins | reverseessssisersenienes | cevend 6,180,000 | ....... 6,700,000 | ....... 7,085,287 | ........... 5,376,750 |....1,648,089 | .......... (I 72:) | R P 1,646,764 | ....ovvvevrnnrn | v 7,023,513 | oo ....(843,513) | ...... (843,513) | .....247,722 | 08/01/2036.
MARFRIG Holding Europe Sr Nt 6.875%
N54468 AD 0 |06 D | 03/29/2017. | DIFECL. .....uvvurvrrerrerrreirerirerserirenes | eveesserseniesesseesnnns | veveenes 798911 | .......... 785,000 | ......... 814,830 | .cooovvvrnees 811,627 | c.cvoenne 1,645 (2,523) (14 RN IS 810,748 | oo | e (11,838) | ........ (11,838) | ....... 13,930 | 06/24/2019. | 4FE............
Cemex SAB DE CV 1st Lien Nt 5.700%
P2253T JE 0 |01/ D | 01/11/2017. | DIFECL. ...euvveervrercrireireeiaerierienes | everssersensenesseennnes | vevenenes 348,250 | ......... 350,000 | .......... 357,000 | .coovvvrnees 355,005 | .......... 1,912 (26) 1,886 [ .ooveeerierienes | eevrerireens 356,891 | ..o | e (8,641) [ ..uvvne (8,641) | ....... 10,308 | 01/11/2025. | 4FE............
P3642B  BF 2 | Grupo Elektra Sab De CV SrNt 7.250% 0|D|02/21/2017. | Call  100.0000.........cccrmmrrmrrmrinnes [eorerermnensersnsninnnins | corvavenas 454,000 | .......... 454,000 | .......... 455,135 455,083 (63) [(C))] T [P 455,020 | ..o | e (1,020) | ...eove. (1,020) | ....... 25,966 | 08/06/2018. | 3FE............
3899999. Total - Bonds - Industrial and Miscellaneous .]....102,522,061 |....102,991,396 |....103,726,077 | ......... 99,604,290 |....1,924,832 | ......... 12,532 | o0 [ 1,937,364 |..coooovinn0 | s 103,635,455 .(1,113,395) | ...(1,113,395) | ..1,595,986 XXX XXX
8399997. Total - Bonds - Part 4 . ..[....132,991,292 |....133,358,172 |....135,612,099 | ....... 128,566,611 |....1,978,840 | ...... (148,450) | .. L0 [ 1,830,390 |...occoeenn0 | Lo 134,130,785 .0 |.(1,139,494) | ...(1,139,494) | ..2,245,208 XXX XXX
8399999. TO1AL = BOMAS. etttk k£ R R ...132,991,292 |....133,358,172 |....135,612,099 | ....... 128,566,611 |....1,978,840 | ...... (148,450) | ..oovvvnenad 0 | e 1,830,390 [..cooivrnnnnnad 0] . 134,130,785 | ...oocvvrennn 0 |.(1,139,494) | ...(1,139,494) | ..2,245,208 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS.............covuuiiiiiiiiis ot ....132,991,292 XXX ....135,612,099 | ....... 128,566,611 |....1,978,840 | ...... (148,450) | ............... 0 ... 1,830,390 | ....coocevnnnnd 0 .. 134,130,785 |..ccccooennn 0 |.(1,139,494) | ...(1,139,494) | ..2,245,208 XXX XXX

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltems(s) Hedged, Used for Income| / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) | BJAC.V. | )/Accretion Items Exposure Entity end (b)
Swaps - Hedging Effective - Foreign Exchange
Pay Fixed GBP Receive Float USD Currency Currenc| 4.44 USD|
Swap AFS Bond - G1745*AGS. D1-1.... y Citibank NA.......... E570DZWZ7FF32TWEFAT6... | 03/13/2013) 04/17/2023 ....14,920,000 (4.11 GBP) 36,795 | 2,370,000 | .| ..o 1872142 | .o | e (210,000 .........183,481 100/100......
0879999. Total-Swaps-Hedging Effective-Foreign Exchange 0 ...36,795 | ....... 2,370,000 |XX] ........ 1,872,142 0. (210,000 0 0 ....183.481 XXX XXX
0909999. Total-Swaps-Hedging Effective 0 ...36,795 | ...... 2,370,000 |XX] ........ 1,872,142 0. (210,000 0 0 ....183.481 XXX XXX
1179999. Total-Swaps-Foreign Exchange 0 ...36,795 | ... 2,370,000 |XX] ........ 1,872,142 0. (210,000 0 0 ....183.481 XXX XXX
1209999. Total-Swap: 0f....3679%]... 2,370,000 |XX] ........ 1,872,142 0. (210,000 0 0].....183481 XXX XXX
1399999. Total-Hedging Effective 0 1,872,142 0. (210,000 0 0 183,481 XXX XXX
1449999. TOTA 1,872,142 210,000 0 XXX XXX
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Futures Contracts Open as of the Current Statement Date

030

1 2 3 4 6 7 8 9 11 12 13 Highly Effective Hedges 18 20 2
15 16 17
Change in
Variation
Margin Gain
(Loss) Used to| Cumulative
Number Description of Item(s) Hedged, | Schedule | Type(s) | Date of Cumulative Deferred Adjust Basis Variation
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Transaction | Reporting Variation Variation of Hedged | Margin for All Potential Value of One
Symbol | Contracts| Amount Description Identifier (a) Expiration Exchange Price Date Price Fair Value Margin Margin Item Other Hedges Exposure (1) Point
Long Futures
Hedging Other
S&P 500 MINI Futures Equity / SNZ20JLFK8MNNCLQOF3
0000ESM7| ....... 336 | 39,668,227 |Contract Equity Exposure D1-1... Index |06/15/2017 9 ..2,361.2040 |..2,359.2000 (51,000) [ voovorerirriiriins [ v | e [ e | (33,667)| ...........(33,667) | ..... 2,930,770 | cocvvriveriennnd | i, 50
MSCI EAFE MINI INDEX Equity /
0000MFM7] ....... 439 | 37,871,433 | Futures Contract Equity Exposure D1-1...... Index_ | 06/15/2017 5493004R83R1LVX2IL36.... ..1,725.3500 |..1,782.0000 (66,000) | ...oovevnnrerrniis [ | o | e | oo 1,243,468 | .......1,243468 | ..... 3,066,103 | ...coovcvvvnccennd | s 50
12829999. Total-Long Futures-Hedging Other....... (117,000) | oovvvviricceen | v 0 | .0 | ....1,209,800 | .......1,209,801 | ..... 5,996,873 XXX
1329999. Total-Long FULUFES..........cccovwnviiiinriiinriis (117,000) | .ovvvvvvnceenn0 | o 0 |0 i 0 ... 1,209,800 | .......1,209,801 | ..... 5,996,873 XXX
Short Futures
Hedging Other
US 5 YR TREASURY NT Interest
0000FVM7| ....... 600 | 70,688,122 | Futures Contract Bond Portoflio Duration D1-1...... Rate |06/15/2017 549300EX04Q2QBFQTQ27 117.8135 |..... 117.7300 (98,438) | ..o [ v | cererieeeeisseniens | ceevieneieneinnns | e 50,122 | ...........50,122 | .... 1,051,461 | oo | s 1,000
S&P 500 MINI Futures Equity / SNZ20JLFK8MNNCLQOF3
0000ESM7| ......... 28 |..3,289,054 |Contract Equity Exposure D1-1...... Index |06/15/2017 9 ..2,349.3240 |..2,359.2000 (B2,160) | ...cvveveeverreiins | ererirreeierniins | cerevieneiieeeiiens | ereveenesiseneienes | s (13,826)| ...........(13,826) | ........ 244231 | D | 50
MSCI EAFE MINI INDEX Equity /
0000MFM7] ......... 47 | ..4,201,566 | Futures Contract Equity Exposure D1-1...... Index | 06/15/2017 5493004R83R1LVX2IL36.... ..1,787.9006 | ..1,782.0000 (16,320) | ..oovvevrinrnis o | e | cevssnninsneinnnes | e 13,866 | oo 13,866 | ... 328,262 | ...cccoococnb | 50
13429999. Total-Short Futures-Hedging Other......... (146,918) | ..o |0 {0 | eiiiiie0 | 00050,162 .l 50,162 1,623,954 XXX
1389999. Total-Short Futures. (146,918) | ..oovvvvvvceee | o0 |0 0 050,162 | ....o......50,162 | ... 1,623,954 XXX
1409999. Total-Hedging Other.. (263,918) | oo | o0 |0 |0 01,259,963 | .....1,259,963 | ... 7,620,827 XXX
1449999. TOTAL (263,918) | oo | o0 |0 0 11,259,963 | .....1,259,963 | ... 7,620,827 XXX
Beginning Ending
Cash Cash
Broker Name Balance Balance
UBSWarburglondon 865,034 | .........(865,034) | ...coovrvriiirnninns
T ORI INEE CASN DBPOSIES. ... eeeresesseesses e st eeretseesseeesseseesseeseeeseseseesee et seseeseeee et eesee et eeseeseeaeeseseeseesesansesseeanssns | 4e8eefessesssesssssssesessessssassessesseenesessessesaesesssssetaesesseesessesessseseteesee et aeeeeteeseeseteeseeseEaeEeeteeeeseteesessets | £eeiesiessesiesessessesastassesssssesessessetantessetntaetees et et eeEesAeE et et en et et st ens et et entensetsntentenrnnans | sreriees 865,034 | .........(865,034) | ................... 0

(a) Code

Description of Hedged Risk(s)

HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF A LIABILITY

REBALANCES PORTFOLIO CURRENCY EXPOSURE

REBALANCES PORTFOLIO DURATION

o | w

HEDGES THE EQUITY RISK OF AN ASSET
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Statement for March 31, 2017 of the NATIONWIDE MUTUAL FlRE |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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..........ccccocovunenee | XXX XXX {0 TSRO IO (263,918) | ..7,620,827 | ...
NAIC 1 Desig
Citibank NA | Y. 2,059,993 310,007 1,872,142 | oo | o0 | i 183,481
0299999. Total NAIC 1 Designation.. . 2,059,993 | ... ....2,370,000 0 310,007 1,872,142 0 [ v | i 183,481 .
0999999, GroSS TOAIS. .....vvveuireisieerieis st [ [ 2,059,993 | .o 2,370,000 0 310,007 1,872,142 |........ (263,918) 7,804,308 | .o 7,804,308
1. Offset PET SSAP NO. B4........ ittt
2. Net after right Of OffSEE PEF SSAP IND. B4........cc. ittt sttt sttt er e esses st ehetiee | efeesetseeseseeseeseE oL e s e s e E s e8eE8 e E 428 o0 1 E A28 428 E 48 ee e a8 s e nehandeesen et sasen et nesantensenntensenses | fessessesssansassens 2,370,000 | oo 0
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Statement for March 31, 2017 of the NATIONWIDE MUTUAL FlRE |NSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged by Reporting Entity

UBS Futures - CBT...... 549300EX04Q2QBFQTQ27.... | Securities 03523T BP 2 | Anheuser-Busch InBev WidwdInc Sr Nt 299,99 | ........ 303,539 | oovvrieireiinna 289,437 |07/15/2022. | .......... [

UBS Futures - CME... ... SNZ20JLFK8MNNCLQOF39.. | Securities 03523T BP 2 | Anheuser-Busch InBev WidwdInc Sr Nt 905,871 07/15/2022. | .

UBS Futures - . 5493004R83R1LVX2IL3G........ Securities 03523T BP 2 | Anheuser-Busch InBev WidwdInc Sr Nt 968,459 07/15/2022.

UBS Futures - 549300EX04Q2QBFQTQ27.... | Securities 20030N  BA 8 | COMEASE COM ST NL......ooouieresiiraiiieiesse i 751,465 03/01/2020. | .

UBS Futures - ... SNZ20JLFK8MNNCLQOF39.. | Securities 20030N  BA 8 [ COMCASt COMP SINL.....ouriuiirieiceieiseiiesiest st 2,269,129 . 03/01/2020. | .

UBS Futures - . 5493004R83R1LVX2IL36........ Securities 20030N  BA 8 | COMEASE COMP SINL.....iveiiiiesiieiesseis sttt 2,425,906 . ..2,227,494 | 03/01/2020. | .

0199999, TOHAIS. ... rereseeseis s ees et es et e 881888808818 EE k14 £EEeEEeEE R AR LR R EEE LR R LR LR EEE LR EEE R EEE LR LR R SRR LR eEE LR E LR R R LR HEEEeEESeEE 1 HeLERLEE LR LR SRR 7,620,826 | ..o 7,200,000 | oo 7,098,834 XXX

Collateral Pledged to Reporting Entity

Citibank NA - OTC..... ES7ODZWZTFF32TWEFATE.. | CASH. ...ttt CASH. et | snriene s 2,059,993 | i XXX s | Vi

02099999, TOMAIS........veueeriiraisaiesseseeesee s es s et et ss s bbb bbb s eseeebs S481eeE 1t R s R R s E eSS SRR RS E LS 1 L8R AR SRR RS SRR LR AR R LR s e R R R R e R oo R R e HeLEieER e R R e R R SRR E LS E R LR RS SRR R st 2,059,993 0 XXX XXX XXX




satement oraren 31, 2017 it NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity

CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
Industrial & Miscell (Unaffiliated) - Residential Mortgage-Backed Securities

362351 AA 6 | GSAA Home Equity Tr RMBS Ser 2006-20 Cl...........ovvvcomereveeerseeereecsssneesessseeesessssseessssnsessssssnneesssssssssssssnnessssssnnes | coemmneeseeneee | TF-Mureveeiiennnvien | sooeeeeeeseeisnnenns 397,893 | .o 397,893 | 12/25/2046.......

590212  AB 2 |Merrill Lynch Mortgage Tr RMBS Ser 2006-.................... 94,267 | ovovviererinrinnnnd 94,267 | 06/25/2037.......

81378E  AA 1 |Securitized AB Receivables LLC RMBS Ser ..1,924,379 ..1,924,379 | 05/25/2037.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities................ 2,416,539 2,416,539 XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..........c.cocererornrnincininnsinanens 2,416,539 2,416,539 XXX
6299999.  Total - Residential Mortgage-Backed SECUMHtES..........cvviviiiniiieriniiciierissiiinas 2,416,539 2,416,539 XXX
6699999.  Subtotal - Bonds 2,416,539 2,416,539 XXX
Cash Equivalents (Schedle E Part 2 Type)

000000 00 0 |Overnight Repos SEC LENDING ONLY. ....34,636,480 ....34,636,480 |04/03/2017.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE).......veriiiinieisinsiisississssensssissssssssessssssssesssssssnaes 34,636,480 | .. ....34,636,480 XXX
9999999, TORAIS..... weoveriveiiiereiieie e e 37,053,019 | ..o 37,053,019 XXX
General Interrogatories:

1. The activity for the year:  Fair Value $.....11,135,001  Book/Adjusted Carrying Value $.....11,135,001
2. Average balance for the year:  Fair Value $.....35,470,504  Book/Adjusted Carrying Value $.....35,470,504

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE10




statement for March 31,2017 ofte. NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

QE11




stement o arn 31, 20701 NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest]  Current Quarter Statement Date First Month Second Month Third Month
Open Depositories
The Bank of New York Mellon.............c..ccc.ceverrrrenene New York, NY. (402,188) 110,263 318,472
0199999. Total Open Depositorie: XXX XXX 0 0 (402,188) 110,263 318,472
0399999. Total Cash on Deposit XXX XXX 0 0 (402,188) 110,263 318,472
0599999. Total Cash XXX XXX 0 0 (402,188) 110,263 318,472

QE12
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Statement for March 31, 2017 of the NATlONWlDE MUTUAL FlRE |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1 2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

NONE




Supplement for March 31, 2017 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

* 2 3 77 920174550000 1 =

Designate the type of health care SUPPLEMENT "A" TO SCHEDULE T

providers reported on this page. EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

Physicians - Including Surgeons and Osteopaths

8
Direct
Losses
Incurred
But
Not
Reported

1 2 Direct Losses Paid 5 Direct Losses Unpaid
3 4 6 7
Direct Direct Number Direct Number
Premiums Premiums of Losses Amount of
States, Etc. Written Earned Amount Claims Incurred Reported Claims
1. AlADAMAL....cceceeee AL i [ e | rerieienesenines | s | e | sereesesies s | criesesses e benes
2. Alaska.......coeeiviiiiiiinas
3. Arizona... .
4. Arkansas..........cccoeoveeieiennn
5. California......coccveveriiereeeedCA | i ettty | cressissiesessssesiesiess | seesessssesesessssiesenes | eereesssesesissssesisiens | sreetessesesens st | esteseseress e
6. C0lorado.......coceveiereiieieeecdCO [ oiiciciiies ettt | e | e | ereesesesesesseseseeiens | sreeresseses st | eeteseseresa e
7. CONNECHCUL........cvevecvcreieeec e CT [ eoiiecciiiies ettt eeieneiees | cveveisssesesesiesiesiess | seesessssesesessssseseses | oeveesssssssssssssesinsens | sreesesssssesssssssesissinss | essessesssssssssesssinees
8. DElaWare........ccoeuvevevereeeece e DE [ o et reieieiees | e | eeeresssisses s | oeveesssesesessssesissens | sreeiesseses s esiesssent | eeteseseses e
9.  District of Columbia............... DC | eeesieieivieiies | evrereesesieeissiesiens | eeerisiesssseiessssesens | evessessesssessssssesins | eoessessesissessesssesines | eesessesesessesssesisnes | eerestesiesessesesssenans
10.  Florida.......cccooevervireieicrnee.
11, GeOrgia.....oveveeeeneererreerneenes
12, Hawaii....c.cccooveververrirererenen.
13, 1dah0..eccce e
14, iN0IS......coevereerereeeieiririinens
15.  Indiana.......ccocevvrveveieeriernnnn.
16, lOWaL oo
17. Kansas.......ocoeeeevveveevevennns

21.  Maryland
22. Massachusetts...........ccc....... MA | e e | e | ervsesessesennnessnnnns | srveessssssesesisessnsnes | sresessseressnssessssens | seresesesessnesssnserenns
23.  Michigan......cooeevvviveeririernnns M| o [ | cevereseseesssissesssiees | sreresssesesisssesssesens | seveseressssssesessssesens | sresesesssnssesssesessnes | seeresesisessseseesesnnens
24, Minnesota.........c.coevvurrrrierenes MIN | o [ | eeeesissnsesssnsenes | seieesessssnesssssssesees | soeensssssesessssssesseens | sesssssssessessssesessesens | sesssessesessssesessssenes

30. New Hampshire.................... NH [ oo [ eeeriseeiissisiees | cervssiesnseensissesnns | evvsesessssesesssssesinss | sevsesessssesssssssssssses | srssssssesessssssessssssess | seressssesesssissesssssenns
31.  New Jersey.
32.  New Mexico
33.  New York

34.  North Carolina

51, Wyoming......cccovevererrerrernnnnns
52.  American Samoa...................

55.  US Virgin Islands....................
56.  Northern Mariana Islands
57. Canada.......ccccocvevrirennad

58998. Summary of remaining write-ins for

Line 58 from overflow page....... \ ......................... (018 S (01 O (010 (01 S [0 (01 IO 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... [ [0 [V (O [ [ 0

Q455-1




Supplement for March 31, 2017 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

Designate the type of health care

providers reported on this page.

* 2 3 77 920174550000 1 =

SUPPLEMENT "A" TO SCHEDULE T

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

Hospitals
1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
AlBDAMAL.......cviveieiereieeeie AL s | e [ e | e sesssenns | sisiesiesee s sesinn | eesessesiesessesesesenies | seessesiesestes e sestenens | sessessssss s tenae s
Alaska.........ccerivirriereinan
Arizona... .
Arkansas............ccceoveveieerennn

DS ©e N oA WD

California.........ccccvevrvvereernnes
Colorado........ccevevererrerenan.
Connecticut............cceevvune.
Delaware..........cccoceverevnnee.
District of Columbia............... DC
Florida.......cccovvvveveieieecines
(€110 O
HaWai....c.ocvevivercrcieieeia

Maryland
Massachusetts.............ccc...... MA
Michigan.........cccevveeiriiernns Mi
Minnesota...........cocvverirerrenes MN

New Hampshire.................... NH
New Jersey.......cocvverrriernnns NJ
New MeXiCo.......coevrvrirerennns NM

WYoming.....cccvvvereererneennnens
American Samoa...................

US Virgin Islands....................
Northern Mariana Islands
Canada........coooeveivererennnd

58998. Summary of remaining write-ins for

Line 58 from overflow page....... \

58999. Totals (Lines 58001 thru 58003+

58998) (Line 58 above)............. |

......................... 0

......................... 0

Q455-2




Supplement for March 31, 2017 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

* 2 3 77 920174550000 1 =

Designate the type of health care SUPPLEMENT "A" TO SCHEDULE T

providers reported on this page. EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

Other Health Care Professionals, Including Dentists, Chiropractors and Podiatrists

8
Direct
Losses
Incurred
But
Not
Reported

1 2 Direct Losses Paid 5 Direct Losses Unpaid
3 4 6 7
Direct Direct Number Direct Number
Premiums Premiums of Losses Amount of
States, Etc. Written Earned Amount Claims Incurred Reported Claims
1. AlADAMAL....cceceeee AL i [ e | rerieienesenines | s | e | sereesesies s | criesesses e benes
2. Alaska.......coeeiviiiiiiinas
3. Arizona... .
4. Arkansas..........cccoeoveeieiennn
5. California......coccveveriiereeeedCA | i ettty | cressissiesessssesiesiess | seesessssesesessssiesenes | eereesssesesissssesisiens | sreetessesesens st | esteseseress e
6. C0lorado.......coceveiereiieieeecdCO [ oiiciciiies ettt | e | e | ereesesesesesseseseeiens | sreeresseses st | eeteseseresa e
7. CONNECHCUL........cvevecvcreieeec e CT [ eoiiecciiiies ettt eeieneiees | cveveisssesesesiesiesiess | seesessssesesessssseseses | oeveesssssssssssssesinsens | sreesesssssesssssssesissinss | essessesssssssssesssinees
8. DElaWare........ccoeuvevevereeeece e DE [ o et reieieiees | e | eeeresssisses s | oeveesssesesessssesissens | sreeiesseses s esiesssent | eeteseseses e
9.  District of Columbia............... DC | eeesieieivieiies | evrereesesieeissiesiens | eeerisiesssseiessssesens | evessessesssessssssesins | eoessessesissessesssesines | eesessesesessesssesisnes | eerestesiesessesesssenans
10.  Florida.......cccooevervireieicrnee.
11, GeOrgia.....oveveeeeneererreerneenes
12, Hawaii....c.cccooveververrirererenen.
13, 1dah0..eccce e
14, iN0IS......coevereerereeeieiririinens
15.  Indiana.......ccocevvrveveieeriernnnn.
16, lOWaL oo
17. Kansas.......ocoeeeevveveevevennns

21.  Maryland
22. Massachusetts...........ccc....... MA | e e | e | ervsesessesennnessnnnns | srveessssssesesisessnsnes | sresessseressnssessssens | seresesesessnesssnserenns
23.  Michigan......cooeevvviveeririernnns M| o [ | cevereseseesssissesssiees | sreresssesesisssesssesens | seveseressssssesessssesens | sresesesssnssesssesessnes | seeresesisessseseesesnnens
24, Minnesota.........c.coevvurrrrierenes MIN | o [ | eeeesissnsesssnsenes | seieesessssnesssssssesees | soeensssssesessssssesseens | sesssssssessessssesessesens | sesssessesessssesessssenes

30. New Hampshire.................... NH [ oo [ eeeriseeiissisiees | cervssiesnseensissesnns | evvsesessssesesssssesinss | sevsesessssesssssssssssses | srssssssesessssssessssssess | seressssesesssissesssssenns
31.  New Jersey.
32.  New Mexico
33.  New York

34.  North Carolina

51, Wyoming......cccovevererrerrernnnnns
52.  American Samoa...................

55.  US Virgin Islands....................
56.  Northern Mariana Islands
57. Canada.......ccccocvevrirennad

58998. Summary of remaining write-ins for

Line 58 from overflow page....... \ ......................... (018 S (01 O (010 (01 S [0 (01 IO 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... [ [0 [V (O [ [ 0
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Supplement for March 31, 2017 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

Designate the type of health care

providers reported on this page.

Other Health Care Facilities

* 2 3 77 920174550010 1 =

SUPPLEMENT "A" TO SCHEDULE T

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

States, Etc.

Direct Losses Paid 5 Direct Losses Unpaid

3 4 6 7

Direct
Losses
Incurred

Number
of
Claims

Direct
Premiums
Earned

Direct
Premiums
Written

Number
of
Claims

Amount

Amount Reported

8
Direct
Losses
Incurred
But
Not
Reported

DS ©e N oA WD

Alabama.........cccoceveverinnns
Alaska.........ccerivirriereinan
Arizona... .
Arkansas............ccceoveveieerennn
California.........ccccvevrvvereernnes
Colorado........ccevevererrerenan.
Connecticut............cceevvune.
Delaware..........cccoceverevnnee.
District of Columbia............... DC
Florida.......cccovvvveveieieecines
(€110 O
HaWai....c.ocvevivercrcieieeia

Maryland
Massachusetts.............ccc...... MA
Michigan.........cccevveeiriiernns Mi
Minnesota...........cocvverirerrenes MN

New Hampshire.................... NH
New Jersey.......cocvverrriernnns NJ
New MeXiCo.......coevrvrirerennns NM

WYoming.....cccvvvereererneennnens
American Samoa...................

US Virgin Islands....................
Northern Mariana Islands
Canada........coooeveivererennnd

58998. Summary of remaining write-ins for
Line 58 from overflow page....... \ ......................... 0

58999. Totals (Lines 58001 thru 58003+

58998) (Line 58 above).............

......................... 0

Q4554




Supplement for March 31, 2017 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
Overflow Page for Write-Ins

NONE
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