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Statement for March 31, 2017 of the NATIONWIDE MUTUAL 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 BONGS...cvteeeieietie st | srieneieas 12,106,331,598 | ......vververnerirceincrirnnnnes | veeveenens 12,106,331,598 | ........... 13,448,897,591
2. Stocks:
2.1 Preferred SIOCKS........viriiiiiiee e | e 178,000 | ..o | e 178,000 | oo 178,000
22 COMMON SIOCKS. ...evuvereeercereeieceieeei et sess sttt seess st ssssnsnes | srenssssnens 8,337,835,789 | ..covvvvrerns 13,020,678 | ..o 8,324,815 111 | .occoovvvs 8,176,953,759
3. Mortgage loans on real estate:
31 FIISEIENS . veveeeeceeeceeet ettt | crienssienenas 900,971,620 | ...vvevmrereerrerereeniseeiees | creeeeneeennne 900,971,620 | .......cc... 1,052,300,436
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).......ocvivieeieteiieiete ettt s st s snans | senbessessesanes 547,224,756 | ....coovveveeeereeereeeeieees | e 547,224,756 | ................ 553,448,063
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES).......ocvuiviieiitiee ettt bbb besaesessans | sebssssassassaes 30,226,819 | ..o | e 30,226,819 | ..coocvernee 30,170,616
4.3  Properties held for sale (less §.......... 0 @NCUMDBIANCES).....veocererrereeeereeseeseeeseeseesessseans | reeseesesessessssessesssssssssnssass | sessessssssssssssessasssssessessanes | sressessssssssesssssassssnsssens (0] I 1,253,733
5.
................ 367,360,271 | ..oveeoeeerreeereeernereens | rvreeennnennn367,360,271 | .....c..........468,089,127
6. Contract loans (including §.......... 0 PrEMIUM NOLES)....vvveverereereirseeneeseeseesssesetseessssssessesessesses | eesessesssssssssessessssssssssssesses | sessesssssssssessessssssssessessans | sesessesssssessessessassnssessn [0 U
7o DEIIVALIVES. ....vovvereeerriseeeseeessesi e ess sttt sessssssans | stsesssssnsssansenns 2,270,068 | ...cvooeeererereeererernenienes | verereeneseeennns 2,270,068 | ..oovvorrrernens 2,638,992
8. Other iNVESIEH @SSELS......veuuverreererereeeereseeeseesssess s sess st ess st sssssssesssssssssns | ressssseens 2,946,521,267 | ..oovvvvrennnn 63,457,329 | ..coovvennne 2,883,063,938 | ............. 3,410,785,568
9. ReCEIVADIES fOr SECUMHES........covvveevicicteieieceee ettt e ssaes s snns | evessssssaesesssssesens 23,369 [ .o | e 23,369 | .o 250,761
10.  Securities lending reinvested collateral @SSEtS............cvvveverciiveieiciese s | eveeveseeseeseens 19,917,508 | ..o | v 19,917,508 | oo 38,902,858
11, Aggregate write-ins for INVESLEA @SSELS...........ccevveveeieeeeieetece et seesens | evisrneenes 1,406,213,849 | oo 0] e, 1,406,213,849 | ............. 1,390,685,232
12.  Subtotals, cash and invested assets (LINES 110 11).......ccuevevcreeerierereeeeeseeeee et | cevveienens 26,665,074,914 26,588,596,907 | ........... 28,574,554,736
13. Title plants less §.......... 0 charged off (for Title INSUTEIS ONIY).........cvivereririerneieiissssisrinires | seveiesssssssessssessssssssssenss | eersssessnssssssessssssssssssssessns | sesssssessssssssesssssssssssseses [0 U
14, Investment income due and @CCIUEM..........c.cucueviieeiniceeces e senns | eressssesesinns 113,090,379 [ .o | s 113,090,379 | ..o 132,028,892
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........c.ceeeees | vevvevrennn 2,936,494,598 | ........cc.co... 50,310,399 | ............. 2,886,184,199 | ............. 2,421,447,760
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........cccvvvveerveves | covvrverenens 3,353,986,842 | ....cooeverirenn 4,839,547 | ............. 3,349,147,295 | ............. 3,232,155,147
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 FEINSUIETS..........c.ccuevueievierieieieeie et sssssaesens | oesvesiesissees 374,524,032 | ..o | e 374,524,032 | ... 237,515,642
16.2 Funds held by or deposited with reinsured COMPANIES............cccceveveuereieiereeieeeieiees | ceereeisiieseinnas 2,591,057 | oo | e 2,591,057 | oo 2,501,155
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.............cccoevvcveevieis | coveveveieinns 52,987,731 | oot | e 52,987,731 | oo 77,190,135
18.2 Net deferred taX @SSEL. ...ttt eess s nssnnees | esesseeens 2,726,277,747 | ............. 1,044,828,873 | ............. 1,681,448,874 | ............ 1,641,529,819
19.  Guaranty funds receivable O ON AEPOSIL...........cvererirrrerrerireereieeieeeesesees s tessessssseeeesesss | eeesesssssssesenes (5,747,806) | vveovereererrrererrneereereieennes | eerneereeneenees (5,747,806) | ..cvovvrerrerernns (383,952)
20. Electronic data processing equipment and SOtWAIE.............cc.cuveeiveveiereieieeieesieseesesiens | cveeeeseseens 549,064,444 | ... 436,949,153 | ..ccvvevnee. 112,115,291 | .cooevree. 104,967,737
21, Furniture and equipment, including health care delivery assets ($.......... 1) FSTTR IS, 105,788,292 | ...coovvreeene 105,788,292 | ...ovoreeeeeeieees [0 U
22. Net adjustment in assets and liabilities due to foreign EXChANGE FatES.........c.eirrirriirrirrinines [ crririerireisseiseseissieies | rreesseseseessssessesssssesnssens | seeesssssssssssssessnssssssnssn [0
23. Receivables from parent, subsidiaries and affiliates..............ccovverriercerreieeieese et | e 377445799 | ... 12,581,914 | ......oo...... 364,863,885 | .....ccco.... 385,752,328
24. Health care ($..........0) @nd Other aMOUNLS FECEIVADIE..................ovvereeeeeeeeeeseeeeeeeseesseeeseesiens | eoeerseesssesssessssssssssssssssnsnns | eosersssssssssssssssssssssssnsssnsans | onesnsssssssssssssnssssssanees 0
25.  Aggregate write-ins for other than iNVested aSSEtS............ccccvvveieicveieeiceeeresee s | cvereerernias 599,286,542 | ................ 266,520,137 | .....cco.... 332,766,405 | ................ 375,953,456
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............vveuremecereemireierireseseeesessseseesesseesssesssessses | svonesesnns 37,850,864,571 | ............. 1,998,296,322 | ........... 35,852,568,249 | .......... 37,185,212,855
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cuevveueees | ceverreiniieieiieieeeieiesisieis | erseniesesiesssssssesesssssesens | essssessesssssssesssssssessesnes [0 TR
28.  Total (LINES 26 @NA 27)......couurrerrmiererrerriesierieesssesssessisssssssssssesss st ssesssssesssssssssess | seessscsens 37,850,864,571 | ............. 1,998,296,322 | ........... 35,852,568,249 | .......... 37,185,212,855
DETAILS OF WRITE-INS
1101. Corporate owned investment value of life INSUTANCE...........c.cucveevrevrireieieeeee e | cveerinieiens 1,341,335,563 | ..cocveereiererireneveieeeiies | cveveiinins 1,341,335,563 | ............. 1,316,072,290
1102. Derivative collateral and reCeIVADIES.............ccvvriiriiiinisescsese s | cvinesinesiese 62,330,951 | ..o | s 62,330,951 | ..coovvvvriinn 73,493,534
1103. Other iNVEStMENt FECEIVADIES...........ccevevieeievcie et ensesens | evsesinsessesssnes 2,547,335 | oo | s 2,547,335 | oo 1,119,408
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).......crerirriirrersirieressenisssisesesesssnens | sssseenens 1,406,213,849 | ..oooovviiiininiincin [V I 1,406,213,849 | ....cccoo.n. 1,390,685,232
2501. Agent benefit investment value of life insurance and annuity contracts..............cceeveveverveees | ceveveieiienns 159,513,993 | oo | e 159,513,993 | ...ccvvveeee. 156,568,481
2502. Deposit and Prepaid @SSELS...........ccicueieicieie ettt | eresbessesesanes 94,158,139 | .cvcvvvirnnn 94,158,139 | v [0 RO
2503. Equities and deposits in pools and aSSOCIAtIONS.............cccveveveurirereieiseesee e | eveeresieseieees 97,496,254 | ..o | e 97,496,254 | .....cooe... 114,532,473
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccccvveeevcveieiereesienes | ceveveiieienns 248,118,156 | ....cocvvve. 172,361,998 | ...occvvvveee 75,756,158 | ....ccvvveve. 104,852,502
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)........cvrerrreerreerssressressseesssssssssesnees | corseeesasnenas 599,286,542 | ... 266,520,137 | ..ooovvvees 332,766,405 | ....ccooveennc 375,953,456




Statement for March 31, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decenfber 31
Statement Date Prior Year
1. Losses (current accident year $.....1,479,548,692)..........cccccerveereenererieeriiesssssssssssesssssesssssssssssssssssssesssssssssssssssssssssssssssessssanss | svseessssssssassenend 8,887,932,562 | .......ccevrrnnen 10,045,998,365
2. Reinsurance payable on paid losses and 10Ss adjUStMENt EXPENSES...........ceuiviiveieirireieie e ssans | cevessesssssssaesees 1,010,166,008 | ....ccoovvevvererren. 902,966,371
3. LOSS AQJUSIMENT BXPENSES. ......couevirieiiiiiieie ittt sttt ettt bbbttt n st entes s tensans | oebessessessesnnaenaes 1,636,998,176 1,871,120,424
4. Commissions payable, contingent commissions and other Similar ChArges...........c.ocvvvivecireeeeicceeece st sessenes | coeveesissessesessessenes 208,852,501 | .oveeverrrrerreriernns 323,025,727
5. Other expenses (excluding taxes, lICENSES AN fEES).........cccviuiieiiivicieieieese st et s s bssssesssssnns | sesssesisssessessissnsan 60,489,688 | ......coooevvrrerrnnes 103,833,904
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........c.cvrvieeieeieirireeeiie et sessesaens | cvveressesessssessesnend 63,061,550 | oveverirereiiead 90,191,497
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gaiNSs (I0SSES))........cveurrererreriirerireeisiesisiies | vererieiisissiese s sssssssessssssens | sresiesiesese st s s
7.2 Net deferred taX IADIIILY........c..coevieiieeicicceseectee ettt ettt bt s s s sssse s s stessnsnsensesas | nebessesssessessessnssssessessnssstessnssntens | stesesissessesssssssessesnssstessnsntessesas
8.  Borrowed money§$.......... 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 $.....2,634,002,886 and including
warranty reserves of $.....9,130,261 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SErviCe ACt)..........ceveievirieciseeseeieeesee s | e 5,612,615,320 | cvoveverrerinanan 6,541,078,753
10, AQVANCE PIBMIUM.....oviveevecveeeretsieie s iseee st s s b s s b s s s b s s s et b s st st ses bbb e s st ss et s st e s st es e bes b s s ssessnsassessnsntensnsas | sesesssinsessesensesens 117,949,254 | ..o.oovern 115,113,785
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...ttt an s nenes | senss st s et ennts | seeest et
11,2 POCYNOIAETS. ...ttt es ettt bbbttt | eebtseessssestsnnensenenas 10,331,853 | covooeeecereceieenne 11,993,511
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........cuvvriririreieiierieieiesss s sessssesssssesses | essessesssssessesens 1,831,327,752 1,181,580,799
13. Funds held by company Under reiNSUFANCE trEALIES...........curiu ettt ettt ssentas || cbeesesseseseenesssssnsennes 1,042,131 | oo 780,552
14, Amounts withheld or retained by company for aCCOUNt Of OtNETS..........c.evuiviiciceicce e ssesssssesis | evsessesssssiesieneas 1,056,792,701 | evvevrrrrererrnes 1,200,664,145
15.  Remittances and iteMS NOt @lIOCALEM.............cc.cuiviieeiiirieiceee ettt bbb snans | svtesssensesesnsssans 154,718,087 | .covevereree 222,796,926
16.  Provision for reinsurance (including $.......... 0 CEMfIEA)....u vttt ess s es s bssssens | essesses s ens s raees 15,514,649 | oo 15,514,649
17.  Net adjustments in assets and liabilities due to foreign EXChaNGe FAES. ..ot eeesssnseens | reeseesssenseeesseesesseesses 24186 | oo 24,264
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...........cccccviueiiiiiciiiece et | eereresies s 588,935,304 | ..ccevevererernn. 278,687,822
20, DBIIVALIVES.......vueureeserieceesee sttt | eentene b 47,729,045 | oo 54,811,176
271, PaYADIE fOr SBCUMEIES..........cveevieieciee ettt sttt s st n s s sssaesasssssessesnsensesnsnsenes | oevessissesssssssessesnsas 80,543,785 | oo 13,476,131
22, Payable for SBCUMLES IBNAING.........coeiveieiiecicicieis ettt sttt bbbt st es st sses st | evssssssessessensinsaes 24,363,899 | oo 43,541,528
23.  Liability for amounts held UNder UNINSUMEA PIANS...........oreriuriirreeirieeieersesieseseisetsesssseseseesssessss e ssessssssssesssssessssssessessassssssessns | sesessssssssssssasssssssssesssssssessassansns | ressessessssssessessnsssnssessassnsnnssnssns
24. Capital notes §.......... 0 and interest thereon §.......... 0
25.  Aggregate WIte-inS fOr ADINIIES. ..........cc.ccvereeveeieisieessee ettt sses s sesse s sensesassansns | ssessssesnsinsessnsas 1,439,956,487 | ..oovovcveene 1,477,674,717
26. Total liabilities excluding protected cell liabilities (LiNeS 1 through 25).........c.cuiueieincieieeeieiesse e sessssssesesas | cvvesiessssesnenns 22,849,344,938 | ....coovvreinan 24,494 ,875,046
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).........veriirireierieceiesieesiee e esi bbbttt ess s | stisssssssseessees 22,849,344,938 | .....coococeiennc, 24,494,875,046
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.....ceevevcvceie ettt et s b ettt bt s bbb sttt s s bt s s e b sssaess s s sensesntantenes | eresbesessiesinsesanes 2,191,755742 | ...oooverrrnn 2,191,610,525
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, I8SS 36)........cccuerriruireiiieeieiessesessssse st sessesssssse s ssessss s ssesssssssssessns | sessssessessssssees 13,003,223,311 [ .o 12,690,337,809
38.  Totals (Page 2, LINE 28, €0l 3)......crverrrerreererereeiireeeieeeeseeesseeeseesssesessesssess st ssessssessseesssssssesssssesssesssssesssnssssssssssssassssansssns | soeeesmsssmmesesnes 35,852,568,249 | .......cocvvenne. 37,185,212,855
DETAILS OF WRITE-INS
2501, ACCTUEA AEMHVALIVE ADIIIEY. ... . vevoevesceereerseeeseeiseeese s ees sttt ssess sttt essssesssnensnns | sessssssssssssssnsssssenns 11,352,580 | cooooeveerereeeesecins 7,864,136
2502. AQENt'S SECUMLY FUNA FTESEIVES.........ouvicveceeieeictee ettt sttt bbb sss b saes st es s sessesassnsns | eventessssissessesanes 1,040,355,087 ...1,045,425,593
2503. ContiNGeNt SUIL lIADIHES. ..........cvuevirieiiieicisee ettt bbb ss bbb s bessesansas | sesbessesssesses e snssans 5,916,553 8,493,987
2598. Summary of remaining write-ins for Line 25 from overflow page. .382,332,267 ..415,891,001
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ... rvureiurisisearsiseisssesssssssesessesssssssssessesssnsssssesasssnssessessenssssssssesssssssesas 1,439,956,487
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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Statement for March 31, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
STATEMENT OF INCOME

13.
14.
15.
16.

17.
18.

19.
20.

21.
22.
23.
24.
25.
26.
21.
28.
29.
30.
31.
32.

33.

34.
35.
36.
37.
38.
39.

Finance and service charges not included in premiums.....
Aggregate write-ins for miscellaneous income...........
Total other income (Lines 12 through 14)
Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Lines 8 + 11 + 15)....
Dividends to policyholders
Net income, 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
Federal and foreign iNCOME taXeS INCUITEM...........cccuuevuiviicieiteeise ettt bbb
Net income (Line 18 minus Line 19) (10 LINE 22).........ccvevueveriiireiesieeiscie sttt ssessnes

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DeCembEr 31 PriOT YEAT...........ccvieiveieiersee ettt es s sssenas
Net income (from Line 20)
Net transfers (to) from Protected Cell accounts......
Change in net unrealized capital gains or (losses) less capital gains tax of $.....14,465,791
Change in net unrealized foreign exchange capital gain (loss)......
Change in net deferred income tax
Change in NONAAMILEA @SSELS..........ccciierieiireieieiee ettt
Change in provision for reinsurance...
Change in surplus notes......
Surplus (contributed to) withdrawn from protected cells.
Cumulative effect of changes in accounting principles
Capital changes:

32.1 Paidin

....24,303,810 |..
....22,037,470 |..

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 §.....640,983,983)........c.ommrirrrinriirississs sttt ssnssns | sesssasssiennd 653,489,310 | ..cvvvunven. 697,446,671 | ........... 2,745,499,748
1.2 Assumed . (written $ ...4,450,643,152 | .. 4,348,675910 | ........17,691,445,079
1.3 Ceded............. (written $.....2,500,415,100)........c0urrrerrrirnrieseiiesesss st sssssessssssss st st essssssssensssns | _sesssassens 1,645,351,019 [ ........... 1,110,118,922 | ........... 4,506,117,450
1.4 Net.....oooorennee. (WHILEN $.....2,532,819,071).c.ccooeeiirireiesiisssessstss st sssssss st ssssssssssssssnns | sesssssses 3,458,781,443 | .......... 3,936,003,659 | ......... 15,930,827,377
DEDUCTIONS:
2. Losses incurred (current accident year $.....2,241,708,342):
2.1 DIFECL eSSttt | eentnieeneeas 325,018,203 | ..ovvvuvvee. 341,627,708 | ........... 1,515,554,724
2.2 Assumed.... IO I 2,998,560,106 .2,640,720,240 | ......... 11,693,846,021
2.3 CRABH. ...ttt | eineiieees 1,033,369,415 [ ..oooieinnees 609,776,639 | ........... 2,810,767,324
2 INBL. oSSRttt | ciieeiieees 2,290,208,89% | .......... 2,372,571,309 | ......... 10,398,633,421
3. Loss adjustment eXPENSES INCUITEM............cccrvueiiiiieiieieieeisese ettt esse s sssesse s sessessssssensenes | sbessesssenes 342,268,608 | .............. 379,268,055 | ........... 1,500,482,423
4. Other underwriting expenses incurred ..951,358,095 1,314,576,225 5,145,857,803
5. Aggregate write-ins for underwriting deductions
6. Total underwriting deductions (Lines 2 through 5)
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)......ccurrurierieriereieineineereeiieeiseise st sssssssesesssssssssssssssnes | essesessenns (125,054,154)] ............. (130,411,930)] ..cvvvenee (1,114,146,270)
INVESTMENT INCOME
9. NetinvestmeNnt INCOME BAIMNEM...........c.cvciiiiereceee ettt sttt b et es st ess st n et sensebesensnsesanantes | evesesesenns 118,751,033 | ccvvveee 106,192,186 ...562,009,008
10. Net realized capital gains (losses) less capital gains tax of $.....27,504,147.........ccoc.ovmrrverrierriinsrsssiisesssessesssisssses [erisissessinnns 41,003,120 (92,900,692) (5,173,993)
11. Netinvestment gain (I0SS) (LINES 9 + 10).......ccvuuurruriereirieireiseie ittt st st sse st ssss s ssessessssssessessnes | ssesssssssenns 159,754,153 | .coovvvrviernne 13,291,494 | ....ccoec 556,835,015
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....651,682 amount charged off $.....16,475,528)........cuvrereerreeseeseeeneresseesseesssesssessssseesssesssenss | cevveseesessens (15,823,846)] ...............(15,866,306)| ............... (67,318,011)

120,793,828
81,944,891

30,517,434

...135,420,708

170,428,650 |..

...... 5,254,113 | ..
.......... (13,689,465)
........... 19,097,923

..12,633,551
N
56,201,900
..(127,555,774)

755,949 |....

65,217,433 (89,712,095) | ..o (421,890,547)

2,128,006 3,126,927 [ .o, 10,918,900
................. 63,089,427 (92,839,022)] ............(432,809,447)
............... (53,468,111) (7,233,495)| ............(118,227.970)
.............. 116,557,538 | .............(85,605,527)] ............(314,581,477)
......... 12,690,337,809 | ........12,315,875,046 | ........12,315,875,046
.............. 116,557,538 (85,605,527) | ............(314,581,477)

............. (228,673,483)
308,120
525,633

32.2 Transferred from surplus (Stock Dividend
32.3 Transferred to surplus
Surplus adjustments:

33.1 Paidin
33.2 Transferred to capital (Stock Dividend)..
33.3 Transferred from capital.....................
Net remittances from or (to) Home Office...
Dividends to stockholders
Change in treasury stock
Aggregate write-ins for gains and losses in surplus...
Change in surplus as regards policyholders (Lines 22 through 37)...
Surplus as regards policyholders, as of statement date (Lines 21 plus 38

....15,091,526 | ..

..312,885,502

..13,003,223,311

0501.

0502.

0503.

0598. Summary of remaining write-ins for Line 5 from overflow Page.........cccoccueerieieiicrseeeeeeeeee e ssssessesnns | e

0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE).......ciuieiriiieei ittt s ssesnsenesssnaes | eorsessesesssnssssessnssseesanead 0]..

1401. Change in contingent SUit ADIIIIES...........cccveviviriieicsece et nans | caee 2,577,435 |..

1402. Other MiSCEllANEOUS INCOME. ......vuururrurerriierereie sttt ettt ettt ettt en st essensenssessessanseses | sesssssessessnes 19,460,035

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)...... ...22,037,470 |.. ..12,031,307 |.... .81,944,891
3701. Change in surplus - pension and postretirement benefits net of tax.. .(3,610,425)].. 2,546,212 | ... 231,566,227
3702. Change in surplus - agent security COMPENSAtION PIAN..........cuevrererrirerninrerressinesssessesessssssseseesssessssssssesssssssssessessenssns | ressessssssessessesssssssssessenss | seresssssssssesssssssssnssnssessanes | sonsesnssnnes (27,273,243)
3703. Change in Surplus - MISCEIIANEOUS..........ccrverrerrrrerrerirrireeernsissnsissasesssssssssssssssessssssessesssssssssessssssssessessesssessesssssssssnsesss | sssessesenneens 18, 101,991 | oiiiiriininnennn 1,039,769 | oo 25,025,499
3798. Summary of remaining write-ins for Line 37 from overflow page... e 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (Lin€ 37 abOVE).......civrriiisinrsrensisiisnessesssnsssssssssnssssssssensssssssssssssssssssssnsns | sossssenssssnees 10,091,526 | tiviiiinnnnnnn 3,985,981 | oo 229,318,483
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Statement for March 31, 2017 of the NATIONWIDE MUTUAL 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 ss s sss e ssssnnes | evseseesans 3,015,772,234 | ............ 3,913,128,344 | .......... 15,980,116,486
2. NEtINVESIMENTINCOME. ....ceuciuieieeie ittt bbb bbbttt enb s | breniesssninnes 180,875,511 | covvverrnen. 174,708,517 | coovvrnnd 643,273,473
3. Miscellaneous income ..(10,583,491)] ... ....2,949,908 95,311,169
4. Total (LINES 1 HrOUGN 3).....eouieieriiiiiiieeet ettt sttt | nsisnnians 3,186,064,255 | ........... 4,090,786,769 | .......... 16,718,701,128
5. Benefit and 10SS related PAYMENLS........c.cc.ccveieieiceie ettt st sa s sananes | saessesaenns 2,087,118977 | ............ 2,127,579,142 | ............ 9,501,858,266
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........c.ruuerecurenienrireirieies [ eereineieesiinsineisiieeineiiens | sereseseesesessnsssssssssssessnnes | sesssssssssssssssssessessessnsssees
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS.............ccocvevevecveiesieeeceeceseee e rniens | cverresenns 1,454,354,406 | ............ 1,799,293,326 | ............ 6,670,152,464
8. Dividends paid t0 POIICYNOIAETS...........couevuiiieeiieicteee ettt ettt ssessaes | sbessessesssseans 2,200,162 | .coccvvvrrrne. 3,154,105 | oo 11,517,772
9.  Federal and foreign income taxes paid (recovered) net of $.....(2,532,818) tax on capital gains (I0SSES)..........ccvvvvveene | cererrriernians (50,166,360) | ................ (60,776,076) | ................ (78,709,137)
10. Total (Lines 5 through 9) ..3,493,507,186 .3,869,250,496 ..16,104,819,365
11. Net cash from operations (Line 4 MINUS LINE 10)........ccovevriireiericieiesce sttt ssessse s ssessssesenssssessns | sevsesissenes (307,442,931 | ....ooovneve. 221,536,272 | oo 613,881,763
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS.... ettt | sbiesientnnes 517,125,312 | oo 418,312,516 | ............ 2,722,727,693
1222 SHOCKS ... veueeeeeece ettt et | sebineii bbbt | eesessnsines 104,878,847 | ....ccouuee. 831,324,419
12.3 MOMGAGE I0BNS.......ovuieeierieriiriteie ettt bbb bbbttt s st ssssnnssnnsns | sbssssnssnsens 14,264,738 | ..coovvvrennen. 18,497,708 | ..oovvveenne 105,589,174
124 REAIESIALE. ...ttt | bttt eees 1,088,344 | ... [ e 55,211,940
12.5  Other iNVESIEA @SSEES..........cvueviveieicrcee et ettt s tes s senas s sans | saessssnsineas 117,876,926 | ............... 136,828,234 | ............... 597,122,722
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENLS...........cccccvirieeieeieeienierinies | e 9,027 | oo 246,049 | ..o, 188,520
12.7  MISCEIIANEOUS PrOCEEAS........o.vvcveiveiieiectiiiee ettt ettt bbb sae st s s bes s snsnaes | asessesssnnas 129,773,450 | ...covuee 51,337,090 | ... 255,150,700
12.8 Total investment proceeds (LINES 12.110 12.7).....c.cvieiiiiiieieiseeie ettt ssessssssessessssenss | ssessessssssees 780,137,797 | oo, 730,100,444 | ............ 4,567,315,168
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... ....252,863,683 3,182,742,068
132 SHOCKS.....vveiieiieeitie sttt | senssensssnsssnsssnsssnssens 1D2 | creriiessisssiens 4,002,614 | ..oooovvrrnne 27,561,012
133 MOMGAGE I0BNS........ouerieeiin ittt bbbttt ettt | cbtnitenntnneas 55,637,853 | ..o 66,834,062 | ............... 354,666,274
134 REAIESIALE. ...ttt n e nnnnnn | neeessessentnead 6,532,007 | .covovverrrrrrnes 6,027,310 | coovvrrerrenns 33,670,116
13.5  Other INVESLEA ASSELS........cuuieriieieicieee et | cbiesiesinees 123,686,018 | ............... 182,301,932 | ..ooovvvenne. 737,146,977
13.6  MiSCElIAaNEOUS @PPIICAIONS. ..ottt ssesses et ensesnetns | srsessssssssnsssssssnsssssssnsennns | sesssssssessees 129,670,789
13.7 Total investments acquired (LINES 13.110 13.6).......cuiririreieiriieieeesisee et sss s sessssnes | asessessssseas 485171341 | oo 641,700,390
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)... ..(88,252,381) | ... ...(330,220,746) .(616,181,324)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... (88,252,381) | ...ovevvrnee (330,220,746) | ...oveenee (616,181,324)
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).......cccccevveevee | covrvierennns (100,728,856) | ......cvuveee (20,284,419) | ...cvvvneee 229,229,160
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YBAN ...ttt sttt | cbinebsnesneed 468,089,127 | ....ccvvvunee. 238,859,967 | ...ccovvennee 238,859,967
19.2 End of period (LINE 18 PIUS LINE 19.1). ...ttt ssess s ssssssssssssessessesssssesss | sssessssssenns 367,360,271 | covvvrenne 218,575,547 | ....oovene. 468,089,127

Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0001
20.0002
20.0003
20.0004
20.0005
20.0006
20.0007
20.0008
20.0009

Exchange of bond investment to bond INVESIMENL............ccouiiiiiecce s
Exchange of bond investment to equity investment..
Capitalized interest on bonds...........c.cccovviereinnae
Capitalized interest 0N MOMGAGE I08NS.......c..cucveviireiiiriieie ettt
Assets and liabilities transferred settled through investment transfer.............ccccoveveecniseccncsee e
Intercompany transfer of securities out

Deferred gains
COLI/BOLI

Tax Credit Commitments LIADIlIES. ..........cocerereiiirieicieiee ettt nas

..93,085,387
................. 12,918,340
................... 1,658,351

v 319,444,618
................... 4,500,248
................. 40,005,709
................. 59,295,842
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Statement for March 31, 2017 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A.

Accounting Practices

The accompanying statutory financial statements of Nationwide Mutual 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 $(126.3) million and $(106.1)
million as of March 31, 2017 and December 31, 2016, respectively, and also reduced the admitted deferred tax assets (DTA) by $(18.9) million
and $(15.9) 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 $61.3 million as of March 31, 2017 and December 31, 2016, and also allowed the Company to
admit additional DTA of $9.2 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 Insurance Company state basis (Page 4, Line 20,
(1) Columns 1 & 3) XXX XXX XXX $ 116,557,538 $  (314,581,477)

(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 % 116,557,538  $ (314,581,477)
Surplus
Nationwide Mutual Insurance Company state basis (Page 3, Line 37,
(5) Columns 1 & 2) XXX XXX XXX $ 13,003,223,311 $ 12,690,337,809
(6) state Prescribed Practices that increase/(decrease) NAIC SAP
Subsidiary valuation -- Eagle 52 3 35 (126,311,981) (106,078,936)
Subsidiary valuation -- Eagle impact on DTA admittance 52 2 18.2 (18,946,797) (15,911,840)
(7) state Permitted Practices that increase/(decrease) NAIC SAP
Subsidiary valuation -- Olentangy 20 3 35 61,333,945 61,333,945
Subsidiary valuation -- Olentangy impact on DTA admittance 20 2 18.2 9,200,092 9,200,092
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 13,077,948,052 $ 12,741,794,548

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

NOTES TO THE FINANCIAL STATEMENTS

Note 5 — Investments

A. Mortgage Loans

No significant changes from prior year end.

B. Troubled Debt Restructuring

No significant changes from prior year end.

C. Reverse Mortgages

Not applicable.

D. Loan-Backed Securities

1.

2.

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

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 $ (6,893,486)
2. 12 Months or Longer $ (4,161,011)

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 697,427,936
2. 12 Months or Longer $ 151,830,043

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 $19,917,508 as of March
31, 2017.

F. Real Estate

No significant changes from prior year end.

G. Low-Income Housing Tax Credits

No significant changes from prior year end.

H. Restricted Assets

No significant changes from prior year end.

I. Working Capital Finance Investments

Not applicable.

J. Offsetting and Netting of Assets and Liabilities

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

K. Structured Notes

No significant changes from prior year end.

L. 5* Securities

Not applicable.

M. Short Sales

Not applicable.

N. Prepayment Penalty and Acceleration Fees

General Account Protected Cell
(1) Number of CUSIPs 45 -
(2) Aggregate Amount of Investment Income $ 2,670,684 $ -

Q06.1



Statement for March 31, 2017 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes from prior year end.

Note 7 - Investment Income

No significant changes from prior year end.

Note 8 - Derivative Instruments

No significant changes from prior year end.

Note 9 —Income Taxes

No significant changes from prior year end.

Note 10 — Information concerning parent, 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 %2 % of Admitted Assets

On April 28, 2017, the Company made a capital contribution of $120.0 million to Nationwide Agribusiness Insurance Company. The
contribution included securities of $107.0 million and cash of $13.0 million.

On January 9, 2017, the Company received an ordinary dividend of $5.0 million in the form of cash from Nationwide Asset Management
Company.

C-N. No significant changes from prior year end.
Note 11 - Debt
A. All Other Debt
No significant changes from prior year end.
B. Funding Agreements with Federal Home Loan Bank (FHLB)
1. The Company is a member of the FHLB of Cincinnati. Through its membership, the Company has conducted business activity (borrowings)
with the FHLB. It is part of the Company’s strategy to utilize these funds as backup liquidity. The Company has determined the actual

maximum borrowing capacity as $600.0 million. The Company’s Board of Directors approved of this amount with consideration of the
FHLB's stock ownership and collateralization requirements.

2. FHLB Capital Stock

a. Aggregate Totals

1. Current Year 1 2 3
Protected Cell
Total 2 +3 General Account Accounts
(a) Membership Stock - Class A $ - $ - $
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $
(c) Activity Stock $ - $ - $
(d) Excess Stock $ - $ - $
(e) Aggregate Total $ 25,000,000 $ 25,000,000 $
® Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 600,000,000 XXX XXX
2. Prior Year-end 1 2 3
Protected Cell
Total 2 +3 General Account Accounts
(a) Membership Stock - Class A $ - $ - $
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $
(c) Activity Stock $ - $ - $
(d) Excess Stock $ - $ - $
(e) Aggregate Total $ 25,000,000 $ 25,000,000 $
® Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 600,000,000 XXX XXX
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
Membership Current Year Not Eligible for Less Than 6 6 months to Less | 1to Less Than 3
Stock Total Redemption Months Than 1 year Years 3to5 Years
Class A $ - $ - $ - $ - $ - $
Class B $ 25,000,000 $ 25,000,000 $ - $ - $ - 3

3. Not applicable.

4. Not applicable.
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Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit
Plans

A. Defined Benefit Plans
Effective January 1, 2017, the Company amended the qualified defined benefit pension plan (NRP). Affected participants stopped accruing
benefits under the final average pay formula, replacing future accrued benefits with the account balance formula. As a result of the plan
amendment, the Company recognized a $353 million decrease in the benefit obligation during 2016, with the corresponding adjustment
recorded to surplus. The $353 million benefit will be recognized in pension expense over 10 years.

1-3. No significant changes from prior year end.

4. Components of net periodic benefit cost

Pension Benefits Postretirement Benefits
2017 2016 2017 2016

a. Service cost $ 31,602,250 $ 154,018,600 $ 178,000 $ 651,070
b. Interest cost 53,828,750 217,147,583 2,706,000 11,241,515
c. Expected return on plan assets (75,142,750) (289,961,922) (2,504,500) (10,537,619)
d. Transition asset or obligation - - - -
e. (Gains) and losses 5,635,250 37,517,413 22,750 -
f. Prior service cost or credit (12,879,500) (28,554,244) 1,689,750 5,831,628
g. (Gain) or loss recognized due to a settlement

or curtailment - - - -
h. Total net periodic benefit cost $ 3,044,000 $ 90,167,430 $ 2,092,000 $ 7,186,594

5-21. No significant changes from prior year end.
B-F. No significant changes from prior year end.
G. Consolidated/Holding Company Plans

The ASCP is a non-qualified, unfunded deferred compensation program (Program) available to eligible agents. Effective January 1, 2017,
agents no longer accrue additional deferred compensation incentive credits.

H-l.  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
No significant changes from prior year end.

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

No significant changes from prior year end.

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

A. Transfers of Receivables Reported as Sales
Not applicable.

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.

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.
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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 and liabilities held at fair value as of March 31, 2017:

Level 1 Level 2 Level 3 Total
Assets at Fair Value
All other governments $ 2,716,460 $ - $ - $ 2,716,460
States, territories and possessions - 5,360,093 - 5,360,093
Political subdivisions 452,200 - - 452,200
Industrial and miscellaneous - 300,151,526 704,807 300,856,334
Total Bonds $ 3,168,660 $ 305,511,619 $ 704,807 $ 309,385,086
Securities lending collateral assets - 4,527,870 - 4,527,870
Preferred stocks - 178,000 - 178,000
Common stocks 4,234,840 25,145,063 1,425,000 30,804,903
Loans held for sale - - 6,770,458 6,770,458
Derivative assets - 2,270,068 - 2,270,068
Total Assets at Fair Value $ 7,403,500 $ 337,632,620 $ 8,900,265 $ 353,936,385
Liabilities at Fair Value
Derivative liabilities $ - $ 47,729,045 $ - $ 47,729,045
Total Liabilities at Fair Value $ - $ 47,729,045 $ - $ 47,729,045

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 $8,460,045 $- $ $(6,560,336) $6,419,520 $- $- $(7,614,335) $(86) $704,807
Total Bonds $8,460,045 $- $-  $(6,560,336) $6,419,520 $- $- $(7,614,335) $(86) $704,807
Common stocks $784,750 $- $- $- $640,250 $- $- $- $- $1,425,000
Loans held for sale $6,808,524 $- $ $- $- $- $- $(38,067) $- $6,770,458
Total Assets at Fair Value $16,053,319 $- $ $(6,560,336) $7,059,770 $- $- $(7,652,402) $(86) $8,900,265

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 $12,281,855,079 $11,796,946,512 $1,301,548,480 $10,613,625,144 $366,681,455 $-
Stocks 8,293,967,402 8,294,010,208 - (42,806) 8,294,010,208 -
Mortgage loans, net of allowance 919,879,049 894,201,162 - - 919,879,049 -
Short-term investments 727,123,308 727,123,317 4,625,089 722,498,219 - -
Securities lending collateral assets 15,389,638 15,389,638 15,389,638 - - -
Total Assets $22,238,214,476 $21,727,670,837 $1,321,563,207 $11,336,080,557 $9,580,570,712 $-

Q06.4



Statement for March 31, 2017 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

D. Not Practicable to Estimate Fair Value
Not applicable.

Note 21 - Other Items

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 Subsegquent 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 $11.92 billion. On January 1, 2017, loss
and loss adjustment expense reserves of $1.60 billion were transferred from 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 $1.53 billion 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 $8.89 billion. There has been unfavorable prior-year development of $106.1
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.

As of March 31, 2017, National Casualty Company remains covered under a separate 100% quota share reinsurance agreement with Nationwide
Mutual Insurance Company. Nationwide Mutual Insurance Company then cedes 100% of this business to the Nationwide Pool.

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 transferred assets of $538.2 million, primarily consisting of deferred premiums of $336.1 million and uncollected
premiums of $135.1 million. The Company transferred liabilities of $2.60 billion, primarily consisting of loss reserves of $1.41 billion, unearned
premiums of $865.8 million and loss adjustment expense reserves of $190.3 million.

In addition, the Company received ceding commissions of $144.3 million.

Furthermore, the Company transferred cash, securities and other investments of $1.92 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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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:
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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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: $ 0
INVESTMENT

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

use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]

11.2

If yes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 1,050,825,749
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
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 8,158,267,680 8,307,030,886
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 20,900,875 20,900,875
14.26 All Other 1,807,871,124 1,613,924,310
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 9,987,039,679 $ 9,941,856,071
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] Nof ]
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: $ 19,917,508
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 19,917,508
16.3 Total payable for securities lending reported on the liability page: $ 24,363,900
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 ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286
Royal Trust 77 King St., York, ON MON 1L4
Federal Home Loan Bank 221 E. 4th St, Suite 600, Cincinnati, OH. 45202
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 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]
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Statement for March 31, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

17.6 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.

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With 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[X] Nol[ ]

If yes, complete the following schedule:

1 2 | 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total

Non-renewable for 10.250 | 4.930 132,266 5,800 0 138,066 (5,340) (300) 0 (5,640)

stated reasons only

Total XXX XXX 132,266 5,800 0 138,066 (5,340) (300) 0 (5,640)
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



Statement for March 31, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 3 6 7
Effective Date
NAIC Certified of Certified
Company Reinsurer Rating|  Reinsurer
Code Name of Reinsurer (1 through 6) Rating

NONE




Statement for March 31, 2017 of the NATIONWIDE MUTUAL 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 1,912,525 | oo 9,093,017 | oo 11,202,490
2. Alaska......coooeininnrinee  AK | L | 83,253 | 87,780 [ 3,838 | e 308,680 s 2,999,037
3. Arizona 3,130,335 | .o 13,007,640 | oo 14,389,505
4. Arkansas........oonionni AR |..... Lo [ v 7,330,732 | oo 8,586,668 | .....ovvernrinnns 4,353,460 | ..ooovrerennns 4,500,142 | oo 9,686,768 | ......covvennen. 11,071,417
5. California.. ....46,566,568 | .. ..47,145,004 | ... 33,101,745 | ... .27,465,805 ..193,938,855 | .. 179,508,514
6. Colorado.......cccoovvemrienrrennens.CO |l | i 7,291,083 | oo 6,027,374 | oo 4,413,853 | oo 2,101,165 | oo 19,588,277 | c.ovvvvrennn. 20,274,627
7. ConnecticUt.........cocuvevverecrened 14,046,496 | ......ccconnen. 15,404,514 | covvviiis 8,418,830 | ..cocvvvvrennene 10,653,459 | ..ooovvvrrnn. 50,663,439 | ..ccoovirrirnnes 52,899,572
8. Delaware 16,652,562 | ...cooovvvenen. 19,006,935 | ...cooovvrenne. 10,400,292 | ...ocoovvrenen. 12,070,693 | ..coovovrennene. 47,017,374 | oo 56,243,685
9. District of Columbia...............DC | occoluvis | v 1,678,788 | ..o 1,802,240 | .ooovvvveiis 542,374 | oo, 598,469 | ...ccvevvrrrennns 3,069,219 | oo 4,363,839
10, Florida.....cooooeverenrireincieienns FL|...... Lo [ o 1,835,038 | .oovvvrnen. 5430178 | oo 4,328,921 | oo 5,233,288 | ..coooriene. 43422172 | oo 47,000,508
11, GEOIGid. e GA ... Lecoo [ v 26,747,713 | oo 30,531,277 | ovvverrerenes 25,832,566 | ....ocoovennnee 23,216,068 | ......covevnneee 77,498,655 | ....oovvvvninnes 56,986,521
12, Hawaii. ..o, HI....... Levoo [ o 122,561 | oo 131,809 | oo 19,827 | oo, 7772 | 125,699 | oo 72,450
13, 1daho...cs IDf....... Lo [ e 1,356,333 | oo 1,570,484 | ..coovvvris TATA34 | e, 523,535 | .ooeririeiinens 3,238,689 | ..o 3,909,667
14, lNOIS......oveererrerreerierieeies L. Lo [ o 2,562,229 | ..oovrvrienes 3,238,936 | .ovverereieinn 1,232,398 | .o 1,337,208 | .ooovvereenee 14,602,513 | oo 16,102,254
15, Indiana.......c.ooevvernerireririns 11,491,033 | oo 10,413,392 | covvveis 5,487,882 | ..ovvinnnd 6,963,900 | ...coovvvrnenn. 29,815,493 | ..ovvierinne 21,664,648
16, 1OWa e A [ L [ 8,687,733 | oo 10,006,497 | ...oovrverenne. 2,948,036 | ..oovrrrererinns 4,255,671 | coooverenne 39,044,745 | ... 39,478,128
17, Kansas.......ccovevneeinerinereneenn KS Lt | s 4,971,209 | oo 4837751 | oo 2,373,140 | oo 2,587,176 | .ovveenn. 20,253,610 | coooovverrennee 23,395,631
18, Kentucky......cooooveeereurrerneennanee 13,259,350 | .ovovvrreennn. 10,058,367 | .oovvererrerns 8,838,938 | .o 6,284,309 | ..cooovvrrrrnen. 23,363,934 | oo 13,421,214
19. Louisiana.........coceverevreensrrencec LA oL | s 592,394 | ..o 662,006 | ...covvrerrririinnes 727,017 | oo, 207,734 | oo, 1,181,869 | ..oovvrvrrins 1,138,906
20.  Main€.....coverrerrerrernennneneeee ME | il | e 533,189 | oo 607,568 | ..ovevveerrrrrrenes 146,377 | oo, 147,389 | oo 300,622 | .oovrerririeenes 371,922
21.  Maryland.. ...35,287,478 | .. ...40,046,910 | ... 16,619,911 | .... .19,860,654 .107,189,102 | .. .105,823,043
22.  Massachusetts.......c.ccoemeree MA | ool | e 2,469,019 | oo 2,639,677 | oo 1,607,632 | .ooovverrrenen 1,925,119 | v, 7,152,913 | oo 7,870,973
23. Michigan.......ccccooemieniineinneens 1,433,806 1,253,125 339,591 | v 627,086 | ...coovvvnnne. 17,002,067 15,885,501
24.  Minnesota.... ..2,094,870 .2,569,275 ...533,981 ...1,044,339 ...15,174,823 ..14,701,772
25, MISSISSIPPI....veeeeeerrrenreirreenees 7,621,363 8,127,907 6,582,040 4,925,939 | .o 12,303,320 12,664,260
26, MiSSOUN....c.rveererrerererrnrnnenee MO |l | s 5,575,044 | ..o 6,381,898 | .oovvvrrrrrrnns 5,438,502 | .coovvrerirrinn 2,780,068 | ..cccvvvrerenen. 21,028,983 | ..ooovverrene 22,262,139
27. Montana......cccooeenmemmeenmeend MT [l | 948,621 | ..o 840,191 | oo 496,929 | .o 236,068 | ....coooveennne. 1,603,971 | oo 1,848,502
28.  Nebraska..........coovrrermrenneeed NE | ool | e 7774942 | oo 8,816,059 | .oovvvrrrinnns 3,804,642 | ..covvrvrne 2,738,997 | oo, 27437145 | v 27,439,553
29. Nevada.....coommereierererniinnnes NV ... Lo [ v 2,834,531 | oo 2,874,084 | ..cocovveinne 2,389,449 | ..o 2,581,693 | oo 13,593,383 | oo 11,857,987
30.  New Hampshire........cccovvurenne NH|....... RN ST 2,811,695 | oo 2,746,077 | oo 1,497,170 | oo 1,448,905 | ...oovvvvrrirnnn. 4,452,256 | ....oovrrrennns 4,422,300
31, New Jersey.....ccoovioninries NJ [ Lo [ v 3,567,563 | ..ooovrriiinne 2,167,816 | .cooveerirrinne 2,378,378 | oo 5,980,900 | ..ccovviennvnn. 70,358,233 | ..o 76,227,659
32, New MexiCo.....coovwvrrermrerrenen. NM|....... (IO SR 635,673 | oo 789,433 | oo 2,236,740 | oo 968,826 | ...ooovvrrirrnnns 4425476 | ..o 4,527,770
33, New YOrK...oooooeneinriererinens NY|....... Levoo [ v 24,741,350 | .o 271774410 | oo 13,807,450 | ..covvrrrennn. 15,347,431 | oo, 98,732,722 | ....ovvuueee. 100,389,140
34, North Carolina..........ccoeeeeeeeeNC [ i lis | i 94,435,860 | ......coonen. 101,128,127 | oo 53,743,865 | ..coovvvrvirnnee 52,952,323 | ....ovvvnn. 113,010,293 | ....cvvvuveee 133,512,000
35.  North Dakota..........ccooconrceeeceND [l | i 1,099,312 | oo 1AT2,743 | o 450,922 | .o 353,365 | .ovverierienns 2,238,140 | oo 2,838,638
36, Ohi0...ccrrerernenenernennen OH il [ 63,906,551 | ..coovverrinnes 65,411,859 | ..ooovverrinnes 36,260,404 | .....cccovennne. 31,389,616 | .cooovvvvrerrnee 93,811,168 | ..o 88,929,232
37. Oklahoma.........cooveorieniereneend OK L | 571,002 | oo 562,979 | oo 349,855 | ..o 616,886 | ..cocovvvrrenn. 1,324,323 | oo 1,475,112
38, Oregon.....ccccoeeemermeenneeneeend OR [l [ i 2,961,091 | covvviiee 2,942,857 | oo 1,241,789 | oo 1,944,840 | .oovvvirnnnn. 5,324,483 | .o 6,011,167
39.  Pennsylvania.........ccocoeeeneeeed PA | il | e, 71,568,644 | ................ 78,046,360 | .....ooccevvene 44,188,612 | oo 54,641,723 | ...ccovvennen. 514,004,109 | ....cccovvvnee 574,324,521
40. 9,984,241 | .. ..10,789,080 | ... ...6,819,423 ...7,525,848 ....22,808,698 ...22,328,866
41.  South Carolina..........ccceeeeee e SC | oLt | v, 3,595,361 | .ovvrerreenes 5,608,768 | ...ccevrriennnn 6,693,323 6,467,794 | ..coovvvennen. 25,253,498 26,635,065
42.  South Dakota..........ccoeerrrereecee SD vt | s 1,706,139 | oo 1,977,315 | s 569,777 | cooveveereerinnnnne 412,492 | i 10,835,595 | ..ovevririinne 9,447,905
43 ....12,756,933 ...13,766,262 | ... ....8,429,642 ...6,285,663 ..21,752,424 | .. ...27,877,029
44, TeXaS..cmrrmermermeermerneen IX el | s 6,618,229 | .................10,008,921 | .......cccoonncd 6,383,540 11,896,953 | ..ovvvverrenne 25,328,818 | .ooovveeres 32,296,103
45, Utah..oenncenl UT L | 1,319,466 | ........c.e....... 1,561,444 | 641,593 1,470,476 | oooooveernen. 5,245,702 | oo 5,816,096
46. Vermont... VT el s 3,244,402 ...1,586,376 | .... 1,559,956 | ...oovvriinnns 5,900,520
47, Virginia....oceeveeeevnnneeeneen VA L | s 56,411,520 30,271,831 | oo 34,625,125 | ..o 115,055,197
48.  Washington.........c.cooeeneee WA il | s 3,520,690 | ..oooovierennn 3,153,999 | i 3,190,398 | ..o 1,924,388 | .....ccoovvvenee 10,688,318 | ..ovvevvirrinnes 9,437,554
49, West Virginia........coovereeees WV [l | i 27,036,251 | coovvvvrrrenes 29,436,791 | oo 14,558,522 | ..ovvvervene. 13,670,792 | ovovvrrrrnen. 34,785,536 | ...ovvvererinns 38,164,493
50.  Wisconsin.......c.oeeeereeeveneee W el | s 3,457,384 | ..o 4445903 | ..ooovvririnne 2435779 | covveires 3,127,657 | oo, 24994718 | oo 24,576,096
51, Wyoming......coceeevemrrmremneene WY [l [ e 3412712 | s 3,647,806 | ..oovoorerrrrerenns 1,458,952 | .oovvvrrrrnnn. 1,035,105 | ooooverrrerrnen. 6,010,222 | ..oovvrrrennnn 6,556,090
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 688,236,344 398,597,990
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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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
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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
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Statement for March 31, 2017 ofthe NATIONWIDE MUTUAL 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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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............ OTH...coverenee 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............ RE....ccomnnne 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 | .....ccccvvvveene [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.




Statement for March 31, 2017 of the NATIONWIDE MUTUAL 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 tenaene | eveeseesentese s 4,145,295
2. AlIBA INES......oocveceeevceec ettt ssesns | evessessssssssssissinens 12,766,972
3. Farmowners multiple peril
4. Homeowners multiple peril...
5. Commercial multiple peril..... ..76 756,307
6. Mortgage guaranty.......
8. Ocean marine....... e |-
9. Inland marine........ ..18,544,053

10. Financial guaranty.............cccoeoevveerrierennes
11.1. Medical professional liability - occurrence....

. Medical professional liability - claims-made.
L BArthQUAKE..........oeeeecc e
. Group accident and health
. Credit accident and health....
. Other accident and health
. Workers' COMPENSAtioN...........cccovcueveiieiiee e
Other liability-0CCUITENCE..........cvvuiveiiecreieeeeseee e
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence
Products liability-claims made..............cccceeiviereniceieieesee s
19.2 Private passenger auto liability
19.4 Commercial auto liability......

. 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)......ccoorririerinrsriieississianinns
PART 2 - DIRECT PREMIUMS WRITTEN
2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1 Ittt ettt bbbttt tens | eessbaesaestes bt es et beees 3,989,658 | ...coeveeieeiereieeie 3,989,658 | ...coevverciereeeieis 3,802,366
2. Allied lines.... ...5,152,933 ..5,152,933 | ..... 20,926,846
3. Farmowners multiple peri ...1,574,830 ..1,574,830 | ..... . A,717,397
4. Homeowners multiple peril... .26,424,019 26,424,019 | ..... .29,328,034
5. Commercial MUIIPIE PEIlL.......c.ccveivieicieescee e 75,709,922 75,709,922 | oo 77,089,787
6. Mortgage guaranty
8. Ocean marine....... e | |
9. Inland marine........ .18,100,018 .18,100,018 .18,033,803
10, FINANCIAI QUATANTY.......cveieceecireiae ittt ettt bs st ssesseees | 2esessesteesebsnesesbeebsnesesseebaes e bseesenbanins | HEeebetsessessast et sesesteesaessesses s st nbsnsses | £aebseeseesastsseessestens e bsesben b st sensentacs
11.1 Medical professional liability - occurrence

Medical professional liability - claims made..
. Earthquake..........cccocuvevererciiiciccnns
. Group accident and health
. Credit accident and health....
. Other accident and health....
. Workers' compensation....
Other liability-occurrence..
Other liability-claims made...
Excess workers' compensation
Products liability-OCCUITENCE..........c.cvvreeieiiieisisee e
Products liability-Claims Made.............cccceuieriiieieess s
19.2 Private passenger auto liability
19.4 Commercial auto liability......
. AUtO PhySICal dAMAGE.......ceevrerririerre e
B o= 0T OO

. International..
L Warmanty.......ooeveneneneescse e

. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........

. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of DUSINESS.........cccverrrnrieninrnse e
e TORAIS .ot

305,049
14,203,268
44,173,160
1,136,192
.................................... 1,950,214
.............................. i
..... 37,397 814
172,178,788

..305,049
14,203,258
44,173,158
..1,136,192

R 1,950,214
.............................. i
..... 37,397 814
172,178,788

{
A7
42

222,399)
081,430
490,238
878,168

...236,

.43,
182,

947,827
281,862
619,571

. Sum. of remaining write-ins for Line 34 from overflow page....
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......cconinimininiinriirisisissesee s sneseeseens
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Statement for March 31, 2017 of the NATIONWIDE MUTUAL INSU RANCE 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.....cc. | coovvrncinennne 2972111 | i 1,269,359 | oo 4,241,470 | .o 922,707 | oo 1,809 | .o 924,516 | .o 2,313,600 | ..o 36,727 | oo 973,017 | oo 3,323,344 | .o 264,196 | ..o (257,806) | ...eoverrenirriiina 6,390
2. 2015, e | i 1,677,724 | ..o 1,033,493 | .o 2,611,217 | oo 593,259 | .o 7,884 | i 601,143 | oo 1,167,697 | oo 86,493 | ..o 788,519 | oo 2,042,709 | ..o 183,232 | .o (150,597) | coovvveiviniiniinens 32,635
3. Subtotals
2015 + PriOr ..o | e 4,549,835 | ..o 2,302,852 | ..cocvvininnnn 6,852,687 | .....covvnrinee 1,615,966 | ..o 9,693 | .o 1,525,659 | ..o 3,481,297 | oo 123,220 | ..o 1,761,536 | .o 5,366,053 | ..coovirirnnnas 447428 ..o (408,403) | ...oovvvriniiiinens 39,025
4, 2016 s | i 2,489,801 | ..o 2,574,631 | oo 5,064,432 | .....ccovvrnnee. 1,488,216 | ..o 17,574 | oo 1,605,790 | ..oovercririnne 1,744,175 | v 144,713 | oo 1,636,652 | ..o 3,525,540 | ..o 742,590 |..oooviriirinins (675,692) | ..ocvvvririniiniinen 66,898
5. Subtotals
2016 + Prior....c.. | coovvviniinennas 7,039,636 | ..coovvnvirinnns 4,877,483 | .covvvvnee. 11,917,119 | 3,004,182 | ..o 127,267 | oo 3,131,449 | i 5225472 | oo 267,933 | .o 3,398,188 | ..o 8,891,593 | ..o 1,190,018 |..coovvrinnee (1,084,095) | ....cocvenirnenees 105,923
6. 2017 .o [ D 0,0 TR PRI D 0,0 TR PRI XXX i [ererneinnenns XXX roeererens | rereessenseseenes 893,216 | .o 893,216 |...cccovvnenee 9,9, ST IFTRRRION (3,824,072) | ..o 5457411 | oo 1,633,339 | ..o XXX i 8,9, TN PO XXX
7. Totals....cvcvveees | e, 7,039,636 | ...ccooverrnes 4877483 | .........c...... 11,917,119 | oo 3,004,182 | ..covvrne 1,020,483 | ......ccoovenee. 4,024,665 | ..o 5225472 | covvvercnan (3,556,139) | ..ooovvvvrrrnn. 8,855,599 | ........c...... 10,524,932 | ... 1,190,018 |...ccccovvvnee (1,084,095) | .....ooovvvrennee 105,923
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 | ....ccocevuvee 12,690,338
| P 16.905 % | 2. ..o (22.227)% | 3. wovveveeenes 0.889 %

Col. 13, Line 7

Line 8

LR 0.835 %




Statement for March 31, 2017 of the NATIONWIDE MUTUAL 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.

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

> wN

Bar Code:

* 2 3787201749 0000O01 =

* 2 37872017 36500001 =

Q15

Response

NO

YES

NO

YES




Statement for March 31, 2017 of the NATIONWIDE MUTUAL 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, MiISCEIANEOUS @SSELS.........coucvivirciciireicieiese st ssssessessssssssssesssssssesssssssenss | sersersesnnsensenn 00,289,041 | toiiiiiiiiiieienns 3,838,310 | ..oce0e0rnen65,396,731 | oo 67,069,942
2505. Other assets NONAAMILEA..............ccoveveveeieiiecereeeceeeeee ettt enesesssessssensnsens | eveesessnensenes 108,246,227 | cooveveerane 168,246,227 | ....ooveeveeeereeereeenn0 | e
2506. ReCcoupmMENL rECEIVADIES...........cvvevirerieicicieie et sssssssssessessssessesssssssessessns | sessssenensssensess HEIAHB92 | iiiiiiiicieieieeesieieiies | cvvvieieisniennenn 1,944,692 | oo 28,978,142
2507. Third party administrator reCeIVabIE..............c.ccveviveiveieiiceie e sesssssnes | evvnrenesieensene D, 18674 | oo RO 5,117,691
2508. Deductible receivables.............ccccunee. 277,461 et 3,686,727
2597. Summary of remaining write-ins for Line 25 172,361,998 | ...cceveerer 75,756,158 | .. 104,852,502
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year

2504, ESCIOW HIADIIIHIES. .........cvvvvecicieiecicticie ettt sttt bbbttt ae sttt as b es st s sas st besssestntaens | denbiessesssssssenssestensnsas 950,400 | covevereeeieieeieinns 1,402,700
2505, MiISCEIIANEOUS lIADIIHIES. ....vevveveererrerireriseeiseisssisee e siess s s st ss s ss st es st s st et s s st s st ss st s s sses st enssnssnnts | svsessessssssessessnsans 146,193,183 | .oovverererirriennns 142,302,825
2506. POOING EXPENSES PAYADIE........eureriercereireiicereie ettt bbb bbb 146,169,253 | ... ..186,952,243
2507. Reserve for state @SChEA PAYMENLS..........ccviecieeec ettt st ettt ntenees ...67,364,195 .69,599,409
2508. State surcharge/reCOUPMENE PAYADIE.............cvuiiiviiieieiiteie ittt bbbt bbbt ns st 15,633,824
2509. Accrued interest payable 0N SUMPIUS NOLES...........c.cueviieciieiieeieisesese st esss s st s b es e bes s sss s sae st sesse s sssessssessases | sessessesssessesssesssenns 9,900,000 [ ..ovvvveerererereieee e
2597. Summary of remaining Write=iNS fOr LINE 25..........cuiuiiiiiiitsi ettt ettt nsss b ens s b ensssssbansensans | sbessesssessesinsnsanas 382,332,267 | oo 415,891,001

Q16




Statement for March 31, 2017 of the NATIONWIDE MUTUAL 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 PHIOr YEAI.........cceveveeriecieiectesee sttt et st sss s s sesassssssns | evessssesssssesssssssessesnsas 584,872,406 | ...cvvvvveverererieereriinnd 640,654,745
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. ..........cc.cueiuiieiiiiccce ettt sssntes | sbestesesssessessesssssnsesssssnaa 6,532,007 | oo 33,670,116
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 (I0SS) ON GISPOSAIS.........cucvueiieriieiieieciiie ettt ettt ettt s bt bess et s e b s s s s s sents | absebsssessessss st esses et esbes e b ben s s ssnsansns | siessssassessessssessessessssensanei 2,906,962
5. Deduct amounts reCeIVEA ON QISPOSAIS..........cccuvuiviiiriieiieisiere ettt sttt s e b b se b s s s s ssebebnsebesnaes | sbebsssesesssssesssntesssesesnaes 1,088,344 | ..o 55,211,940
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 current year's depreCiation..............cc.eeuvevererieveeeieeeseesee s ol 212,864,494 | 37,147 AT7
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). . 577,451,575 ...584,872,406
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).........ccviuiviirriiiieeiieseiesiessssesessssesssssssssssssessessessssessssessess | sssesssssssessesssessessessnses 577,451,575 | oo 584,872,406
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 YEar..........cc.cevicveveriieeiieereeeeeieees | ceerveesieeeesese s 1,054,950,990 | ..oovovveverieiiieereieinns 791,201,518
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION...........ccciviuiieiieicicce ettt ettt b et b bt bes s s b ssebenns | ebesssassesessesesissnsesansetenes 52,400,000 | ..cooovevrereeeeeei 312,012,127
2.2 Additional investment made after @CQUISIION. ...........c.ccueieiciiiicecccte ettt st ss s sssnaes | stessesessssesse s ssssnaesensneas 3,237,853 | oo 42,654,148
3. Capitalized deferred INtErESt ANA OB ..ottt esse s et | sbestessessssessessessnsassessessnsen 2,310,156 | .ovoovvrrieieireeneeieieis 9,078,358
4. ACCTUAL OF QISCOUNL........eoeerereeieeeee e st ts et ts s se sttt s £ E e84 s e en e s s en s st s | essessessassasssesessensansessessantnssnssestanss | sressossssssssmssonsnssnssessnnsnnsnns 905,525
5. Unrealized valuation INCIEASE (HECIEASE)..........cuueviuiieiieieieiseieieissie sttt sttt bbb ss st entes | 4ebssesebsssessebass s s ssessnsesses et ensessesntes | ebssssstessesnsessessesnsensensesaes (237,879)
6. Total gain (I0SS) ON GISPOSAIS.........cvuureerereireririeiseisestsieee ettt sttt s s s st estaes | 28nssnsnssensens e sses st st s snstensenssnssessans | sesessessasssnssnssessansnssessensas 4,986,043
7. Deduct amounts received On diSPOSaS..........ccueeiverreieiriiereieiesse s ..210,251,320 ...105,589,174
8. Deduct amortization of premium and mortgage interest points and commitment fees.............. 59,676
9. Total foreign exchange change in book value/recorded investment excluding accrued INEErESt............oeievceirieciesiesies | s
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)......... ..902,632,938 | .. 1,054,950,990
12, Total ValUGLION GIIOWANCE...........ccveveeicvceeee ettt sttt et bbb st e I (TR (1,661,322) | oo (2,650,558)
13. Subtotal (Line 11 plus Line 12)...... . ..900,971,616 | .. 1,052,300,432
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)........ciuiiiiciiiii ettt ettt ensesssbsnsens | evsesssssssessesssessssssssssans 900,971,616 | ..o 1,052,300,432
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DeCEMBEr 31 Of PHIOr YEAI..........cccveviiieeiecietcieie ettt ssssns | evsssassssessess s seseesas 3,483,649,606 | ......cccoevvcrerreiernn 3,473,727,781
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............cciviveeiiiiteicce ettt b st bt sssnns | saessesssasses e ssbessesessenses 12,835,124 | oo 222,168,642
2.2 Additional investment made after @CUISIION. ...........c.ccueveiiiiee ettt s s st sanans | saessesssassesssssessssassanens 90,398,328 | .....coeveereeeeeis 519,478,580
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation iNCIEASE (ECTEASE).........urvrrrurerrerrrrreeeseesresrssseseesesssessessessessssssessssesssessessesssssessessssssssessassssssessessansns | essassssssssssssssessassnsnnens 16,244,302 | ...oocvvveereeenn (24,247,258)
6.  Total gain (I0SS) ON QISPOSAIS.........c.cveviviiiicreiireteiie ettt bbbttt s bbb s bbb st s s bbb s sebebsnsebenans | sssebessetesesnsetesantebessnaees 49,489,073 | ocverieeereee s (33,532,241)
7. Deduct amounts reCEIVEA ON QISPOSAS.............cuciveieiriiiriieieisete ettt a st besses s sanes | saessesssassesssssssessessbnes 703,130,719 | oo 597,122,737
8. Deduct amortization of premium and AEPrECIAHION............cociiciiieceeeeee ettt sae st bessetes | sbebessebesessssebessbesesesesenaes 8,175,875 | o 79,826,133
9. Total foreign exchange change in book/adjusted CarmyiNg VAIUE.............ccruriuierrerirerirrieieceseiseecesee s sssssesssssssssases | essessssesessessesssssessessnssnnes 5,211,419 | oo 3,002,972
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+8-7-8+9-10).......courrrrirrrnrrrinenrreieesssresesseees | eeeseeseessssnssssesssnsens 2,946,521,258 | ...ovorreeeieeeis 3,483,649,606
12, Deduct total NONAAMItEEd @MOUNTS...........ccceiiiiieie ettt s st essessesensans | sntessessssassessessnsansessnsanean 63,457,331 | oo 72,864,051
13. Statement value at end of current period (LiNg 11 MINUS LINE 12)........c.cuiiuiiiiiiiiieiesieisciese sttt ssssesesssssesssssssssssns | svsessssssessessesnssssesans 2,883,063,927 | ..ccoveiceeriena 3,410,785,555
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEAI..........c.cuiueieicieecieieeeesee st esins | evessiesssse s 21,637,486,848 | .....cocevovveeeae 21,206,214,202
2. Cost of bonds and StOCKS CQUIME..........c.cvuiveeiceieeieictese ettt s sttt st s s esas s ssssanans | seessssssassessnssssessesnsnes 549,647,554 ....3,971,237,138
3. Accrual of discount............ccoerreririnnes | e 5,742,321 | oo 34,151,262
4. Unrealized valuation iNCrEASE (ECIEASE).........ccevevrieeierreiieteie ettt st s st s s ss s sssaessessssessesesssessass | evsessssesssssessssssessesneas 166,134,636 | .....ooovvcrerrcerieinas 463,711,816
5. Total gain (I0SS) ON GISPOSAIS.........cceviviieiieiieiiieiseie sttt bbbt st s st s s bbb st ss s st entens | ensesssestesesessen s snsns (12,854,040) | ...oocvvrecreeeienie 9,328,153
6. Deduct consideration for bonds and StOCKS dISPOSEA Of..........c.ucveeieeiriiieiei ittt sesans | saessessssssessssssesaeseess 1,890,357,878 | ..o 3,978,967,621
7. Deduct amortization of premium 11,496,436 | .oovovvceeee 47,714,661
8. Total foreign exchange change in book/adjusted carrying value... 42812 | o 1,018,705
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.euuuueieruriieiirrieieeieeineieeieee et eeeestsseseeeess | sfsstseesesssnssessessses st snsessensensssssnnsensans | sesessesssssssssesssnsssssessassans 21,492,146
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)...........ccccevoerrrrieierriiereiesieieseeeesessisiens | cvesessssesessessesessenns 20,444,345 417 | oo 21,637,486,848
11, Deduct total NONAAMItEEd @MOUNES............cceiciireie ettt bbbt s s s e bensans | ebsessstsssesssssssssssssessssnaas 13,020,678 | .ooovvceeee 11,457,470
12. Statement value at end of current period (Ling 10 MINUS LINE 11)........coiuiiiiciiriieeiiciscesesiecteseesesiesissessssessssssssssessesensenenns | svessssssesssessessssenes 20,431,324,739 | ..o 21,626,029,378




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

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

20ISO

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)-vvveerereerrerireesserissessesessesieses s sessessssssssesssssssesssens | sesesssesnesssnsesn 8,792,650,373 | ...coovrvrnerireiins 296,653,125 | ..ocvveerircrinns 1,124,674,924 | .....ovvvovrcrenns (36,337,892) | ..o 7,928,290,682 | ....uvvunrirrirerireesiereseesienesis | st | sesstesss s 8,792,650,373
NAIC 2 (8)-vvvverereerrsrereesserieessesessesisesee e sssssessssesssesesssssssssens | sesesssesnssssssesnn 3,347,826,619 | ..o 92,390,062 837,666,192 | oo 47,787,695 | ...oovovirrins 3,050,338,184 | ...ouveeurireriierieenieresenienesa | sereeseeni sttt | sesstesn e 3,347,826,619
NAIC 3 (8)-vveuvermeermrirresieresesieesessisessssesssesssesssssssessssessssssssssesssens | seesessessssssssesssenss 614,041,066 | .....ccoorvvrrrcrirrrinnns 37,808,004 | .....ocvvvrrirriiinens 94,608,942 | ... (8,506,855) | ...oovvverrrrririrens 548,733,273 | ovorveeerireerinesissesiesessssieees | sersssesiessses st ssssssensenenes | srsessssssseesesesenas 614,041,066
NAIC 4 (8)-.eevevereeernrirresieriseriseseesi s ssesesesssss s esssssssesssens | sessisessssnssssesssenss 584,558,942 | ....cooovviriririnens 209,443,849 | .....ooovvviriicninne 308,782,633 | ...oouvrrrrrrrrrirrrirenins 429,522 | .ovveiriinne 485,649,880 | ......ovorrirrerireiiirieeiieni i | s | et 584,558,942
NAIC 5 (8)-vvvuverecernrirresiserissenisesessisesssesssessessssssssessssesssessssssssesesens | sessessssssnssssesssenes 102,063,464 | ......ooucverrrrierienrierinennieneines | e 9,401,990 | .ovovvvverrirrieriens (6,638,137) | .covvnreerrrirrrircnens 86,023,337 | ..vvruerirrernrireierieseeni s | nereien s | st 102,063,464
NAIC B (8).v.vvvvereerrerireeinneriseiseeneeesssessssese s essssensnns | esssssssesssssessesssseons 12,295,469 | ....ovviireininerinnnnsinnninnisnns | s 15,880,927 | ..oovvviviiniiiniiinnes 15,476,012 | ..ocvvvirnirieniis 11,890,554 | .oooiveiiniiiisenissinsnisssnnesnnss | esenssens s s | e nnsenens 12,295,469
TOtAl BONGS.....ovoceeiiiiienis st | eoessssnesesssnns 13,453,435,933 1,991,015,608 | .....oovvvvrriiirencninns 12,210,345 | oo, 12,110,925,710 | oo 0 | s (O [P 13,453,435,933
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 nesienees | sorensseese s eeeseenes 178,000 | .ovvveverireeecrieeeiieriiresiesessees | reresiess s esssaees | ceresienss et | et 178,000 | ..oveeerirreerirrerieneseerieseeiees | cerersenesesss s ssessenes | et 178,000
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 Preferred SOCK.........ovverrrreeerirrrereeesseennsesssessessssesssessssssssssssns | esssessssssssssssssasssssees 178,000 | ..o reennens (O O [\ 178,000 | ..o O R O 178,000
15.  Total Bonds and Preferred StOCK.........u i | cressresnessnesenens 13,453,613,933 | ..o 636,295,040 | ..o 1,991,015,608 | ...cooovvevricricrinnens 12,210,345 | ..o 12,111,103,710 | .o O R [\ [ 13,453,613,933

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§....4,594,095; NAIC28§.......... 0; NAIC3S...... 0; NAIC4S......... 0; NAIC5S.......... 0; NAIC6S......... 0.




Statement for March 31, 2017 of the NATIONWIDE MUTUAL 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......ciriieieeeees | s 727,123,317 | .o D . GO SR PPN 727,123,308 | oo 28,826 | ...
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 757,080,424 | ..o 504,125,107
2. Cost of short-term investments acquired ....6,586,535,942 26,045,995,621
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. ...........ccuivuiuiviireiiiriieiieiseteie ettt bensenas | essesssessesessssesesessenans 6,616,493,052 | ..ocvveeiea 25,793,040,310
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-T+8-9).......cccoerruririniinrniineneneiesessineens | reeeessiesesee e 727,123,317 | oo 757,080,424
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).... i senssssssssssssnssnssnssssssssenes | sosssessssssnssssssssessasssssssssns 727,123,317 | oo 757,080,424

QsI03




Statement for March 31, 2017 of the NATIONWIDE MUTUAL 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, prior Yar (LINE B, PHOT YEAI).........c.cveieuireirerseiirisieseisssesessstesse st st sse st et ssb st bbb s s b ns s bt s e b snsassesaes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)...........cc.vveierriririenrinrinineneseeseseeeeeeeseeseseens

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. 335,942
3.14 Section 1, Column 18, Prior YEAr...........coverrverrereeereeereeereeeseeeseeeeeeens 5,662,398 (5,326,456) (5,326,456)

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. 335,942
3.24 Section 1, Column 19, PriOr YEA.......c.cvvuvrereerierrreireiseeeeessieseies 5,662,398 (5,326,456) (5,326,456)

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 31,863,255

Less:
421 Amount used to adjust basis of hedged item...........ccccoevevivieirennns
4.22  AMOUNt reCOGNIZEM.........ocueiieriiercteiriee e 31,863,255 31,863,255

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

(52,172,184)

6,713,207

(45,458,977)

(45,458,977)

6,306,238

(3,026,475)

3,279,763

3,279,763
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Statement for March 31, 2017 of the NATIONW'DE MUTUAL INSURANCE 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 NATIONWIDE MUTUAL INSURANCE 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 INVENLOTY.........ccveieieeneneneneneneseneines | sevneeneisseenneensenneed | i 588,516,529 | ....ovvurrrrrerrririinens (01 RN [0 (O N (0 RN (0 RN (01 I 9 | e 588,516,529
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..............ceeeveeeieens | covveveverersinereinnnns 9 [ s 588,516,529 | ...uvvveiiireiiiiireieiiess | eereeeieieissesssssse e ssssesssessenies | sesssesissssessssssesiesenss | eeresesessse sttt s besteses | sresesissessesessessesintenes | esesesensssesessssessesestesesentessesees | seesessesesssessesesanean LS I 588,516,529
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 | o [ 0 | oo (0 0 | oo {0 0 [ e 0




Statement for March 31, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 14 ...ttt ettt b a s s a s bt s bt s b nenn (45,458,977)

2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance...........c.ccccovvvrvererverrererereerernnens 3,279,763

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 (42,179,214)

4. PartD, SECHON 1, COIUMN 5.ttt 5,549,832

5. Part D, SECHON 1, COIUMN B.......coveveiieiecictctes ettt s bbbt bbb s s se et s st s st nen (47,729,046)

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 16......c.cviuiiiiiiieiceieetete ettt bbb bbbttt et s st s s bbbt b et es s e (44,706,407)

8. Part B, SECHON 1, COIUMN 13......coiiiiieciei ettt bbbttt bbb b s bbbt s et bt et s e (3,471,757)

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 (48,178,163)

10. Part D, SECtioN 1, COIUMN B..........ouiiiiiiiiiiciiii it 3,143,827

11, Part D, SECHON 1, COIUMN ..ottt s s bbbttt (51,321,990)

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, COUMN 21 14,406,804
14, Part B, SECHON 1, COIUMN 20..........iiiiiiiiiiee s 43,561,731
15. Part D, SECtioN 1, COIUMN 1. ...t 57,968,535
16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15)........ciueiiiiieiieiciiisiie ettt sas st s b bbbt s s bbb s bbb bbb st (0)

Qsio7



Statement for March 31, 2017 of the NATIONWIDE MUTUAL 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 ACCTUAL OF QISCOUNL.....vuvvvere ettt sttt

. Unrealized valuation iNCrease (ABCTBASE)............cvueuevericerireseieeiess sttt sae st s

. Total gain (I0SS) ON AISPOSAIS........c.cvvervrerieeieiceess ettt st tes st es st s st en s s sassnsenes

. 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 @MOUNES............ccccieiiiiiieiecc et nnn

. 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 NATIONWIDE MUTUAL INSURANCE COMPANY

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

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
Plaza 3, 245 N. High DES MOINES ..o 04/30/2001.... 152,079,135 | coovvercirriiniieeieeiseseisesiensies | aeveeseieeniesisessnsinns 134,392,087 | .ooovvreririeeieriennns 1,021,329
One Nationwide Plaza (Home OffiCe)..........coveerreerereereerireineens COUMDBUS ..o 01/01/1976.... 124,181,404 | oo | eereeeeeeee e 74,862,178 | oo 1,477,489
Data Center North, 281 East Powell Rd....... Lewis Center .. 06/30/1986.... 63,337,721 24,730,050 161,713
Hotel & Conf Ctr, 100 Green Meadows DI............ccccvevvvrvererinennns Lewis Center .. 01/01/1960.... 23,076,460 24,912,945 42,562
Plaza 2, 280 N. High St........c.ccocvnriinneineiiniinnins COlUMDBUS ..o 01/01/1996.... 26,900,342 | ..oocvoiieieieienieeennenins | i 20,026,397 178,963
215 N. FTONE St Columbus ... 01/01/1998.... 19,235,485 ....16,669,085 87,878
Plaza 3, 245 N. High Columbus ... 01/01/1989.... 116,600,880 ..133,553,866 ....159,040
Data Center East, 7300 SOUAET R..........couureuirmrieriieeiseissiesiesisseseesesseesses NeW AIDANY ... 11/25/2008.... 005,000,060 | ..o | e 78,903,422 | ...ovvvveiereriecereens 17,182
4401 Creedmoor Rd. Raleigh 01/01/1987.... 10,903,237 17,791,893 2,353,322
1300 Walnut St DES MOINES ...covveveerrireiieiieeise i 03/18/2011.... ....2,544,421 2,529,769 118,151
285 N. Front St, Parking Garage..............c...... Columbus 01/01/1998.... 14,471,037 | oo | eeereseeenns 21,506,458 357,000
202 N. Marconi Blvd, Hickory Garage...........ccc..coce.e. Columbus 01/01/1978.... ....7,938,496 5,990,762 118,974
0199999. Totals......ccoovvrrrirerens 566,268,678 555,868,912 | ....ovvvivriririiniinniinnd 6,093,603
Acquired by Internal Transfer
Florid
3300 SW WIllISTON RA......cvvvereriiiiineiieiiseeiseisseisssse e GaINESVIllE ... a 01/01/1979.... 9,614,250 | e | s 8,042,517 445,548
Arizo
8877 N. Gainey Center Dr.........ccoovreierrcinnenns Scottsdale ...........oooeeerererieiiciereenn. na |07/31/2007.... 27,485,668 17,507,195 | ooovovveceeeeeeeee (7,144)
0299999. Totals.. 37,099,927 25,549,712 438,404
0399999. Totals.. 603,368,605 581,418,624 | ....coovvvrrrireirerinninnn 6,532,007
Showing aII Real Estate DISPOSED Durmg 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
Property Disposed
Des
Moin
Plaza 3, 245 N. High...........c....... lowa €S [ e [ e | e (311 RTINS I (81,359) 0 | o | rereseersseissnsnenns | e 0
Colu
mbu
One Nationwide Plaza (Home Office)....... Ohio [ O OSSR PSRN (PSSR (41,922) | oo | e (41,922) (0 RO SOOI RRRRIREN ORISR 0
Colu
mbu
Plaza 2, 280 N. High St Ohio S [ [ | e (1,210,172) [ oo [ e (1,210,172) 0 | e | e | e 0
Colu
mbu
Plaza 3, 245 N. High...........c....... Ohio S [ [ | s (59,973) | ovevererrrrnnnes | e (59,973) 0 | e | e | e 0
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Statement for March 31, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 3

Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | 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./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances Incurred
0199999, TOAIS.. .. verrterste sttt b ke eh8eE e bbbt | aniienes (1,393,426) | ...oooocrinninnnn 0 [ (1,393,426) 0 0 0 0 0 ] i) 0 0 0 0 0 0 0
Property Transferred
Flori
3300 SW Williston Gainesville ... da (1,261,525 | .. (1,261,525) 0 0
0299999, TOAIS. ... veretersteee sttt ee stk ehb bbbt | anirenes (1,261,525) .0 ].n(1,261,525) 0 0 0 0 0 . 0 0 0 0 0
0399999, TOMAIS........vvvrerieeraiereriseeeiees sttt ehees bbbkt | ertienes (2,654,951) | .oovvevrierinnn (V)] (2,654,951) 0 0 0 0 (V1 [P 0 0 0 0 0 0 0
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Statement for March 31, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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

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
00-1102701 . |PLANO . | 02/14/2017.... 3.800 32,150,000
00-1102706.... ... |FOSTER CITY 03/31/2017.... 3.730 20,250,000
0599999. Total - Mortgages in Good Standing - Commercial MOMGAZES = All OFNET. ... vttt ehsebsen bbb bbb ensnsnes | annsas XXX.oene XXX 52,400,000 | ..o 0
Mortgages in Good Standing - Mezzanine Loans
99-0000042.......cvvrieirieiiieiissiseis s ens JACKSONVILLE 12,000 [ 1eeieiiii s 3,237,853
0699999. Total - Mortgages in Good Standing - Mezzaning LOaNS.........c.eoveweiiniiniiiess e XXX 0 3,237,853 ...42,022,191
0899999. Total - Mortgages in Good StANAING........cvieieriiiiiiriirisersns s XXX 52,400,000 3,237,853 .135,632,191
3399999. Total MOMHGAGES. ........cvvrverrerrererirerirerirereeeereeierias XXX 52,400,000 3,237,853 .135,632,191
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..........cocoovvrenee EAST MEADOW....... NY oo [ 12/29/2000.... [ 01/19/2017.... | ...... 2,854,840 | oo e | e | s | e 0 ..2,854,840 0
99-0000035 TAMPA. FLoiiiiiiinns i 02/20/2015.... | 02/01/2017..... | ...... 9,093,303 79,566 79,566 .9,172,870 0
0199999. Total - Mortgages ClOSEd by REPAYMENE..........iuuiiriieiriitisierisisseessssrsssssssserssses | eeressssssssesssssssssesssessss s sessesssssensensssssnssnsssnssssessessas | sressesssansnnes 11,948,144 | ..o 0 0 0 79,566 79,566 (L] 12,027,710 0 0 0
Mortgages With Partial Repayments
00-1000038 VISTA oottt [OF. U B 08/31/2000.... | covoocvererirerirnins | cenee 436,748 0
00-1000391.... ... |BROOKLYN (0] SV DR 01/11/2001.... | covoreveevirnerenes | v 1,806,146 0
00-1000450.... ... | MIDLAND PARK |\ VRSSO DO 12/29/2000.... | cevovererrreriviinen | vvere 2,728,507 0
00-1000714.... ... | CLOSTER..... N [ 11/08/2001.... [ oo | s 1,017,671 0
00-1000791.... ... | MILWAUKEE... Wi e 12/1712001.... | ceovvrerererrenns | e 213,944 0
00-1000804...........ooorerenee DAVENPORT.....cotvirirrireerenssersessessessseesessssssesssenssenes A e i 02/1412002.... | covorevereverneranes | o 1,223,276 0
00-1000869.... ... | CINCINNATI....... (0] USSR IR 03/13/2002.... [ cvoovvverrircrirans 53,375 0
00-1000926.... MARIETTA..ccoorierieiinns [C7. N PR 12/23/2002.... | ..ovveovvriirenen | s 1,088,415 . 0
00-1000949 STOW OH..oovivvies | e 05/30/2002.... | covoocvererirrinnns | e 486,549 ce(4,085) | oo | | e (4,085) [ | i 16,162 | oo 16,162 0
00-1001038 ITHACA. ..ot NY oo [ 10/01/2002.... | .ooveeeevrrrenes | s 7,922,269 | ovoovercereeieniseinns | oveineriesieseesinees | e | e | e 0 63,675 | ....... 63,675 0
00-1001090 MASON......ovvrirriierieieieinas (0] VSN IO 12120/2002.... | .oovveovrerireri | s 8,552,839 (10,655) (10,655) | oveveverirrieeeireeins | e 79,555 | cooviveiiinns 79,555 0
00-1001203 NILES......oviieririnnierierireseseessssissnsensenssssssessssssssssnenses | Ioeinsiinniines | e 12/30/2002.... | ..oveonverirreren | s 2,213,806 0
00-1002016 OBETZ | OHeec | e 03/31/2003.... | covovcvererirneienne | e 2,717,885 0
00-1100109 MILFORD (0] SV DR 09/23/2003.... | covorcverererneerees | cenee 178,051 0
00-1101391...ccouiines JACKSONVILLE FLutirirrrirnes v 05/01/2007..... | covovevererirneiranne | e 6,808,524 0
00-1101437.... ... | STAMFORD.......... (O} ISR D 03/01/2007..... | covereververnerenns | v 8,816,464 \ 0
00-1101824 ... |BURLINGTON KY. .| 08/06/2012.... | .o 4,044,411 .158,109 158,109 0
00-1101891.... ... |HOUSTON . L. ST B 09/06/2012.... | covoreververrrrienns | v 17,427,492 92,958 | ....... 92,958 0
00-1101917.... ... |LASVEGAS.......ccocoommrirnnn. NV e 512012 [ o | e 10,630,655 48,491 0
00-1101969.... .| JACKSONVILLE FLuoiiririnee [ v 09/12/2013.... | covoeverevernerenns | v 5,695,501 135411 0
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Statement for March 31, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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

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

00-1102024.... ... |LAS VEGAS.......cccooomrrn. NV v 10M1172013... [ o | s 1,413,776 0
00-1102039 ... |FT WORTH X .109/10/2013.... | ... .18,711,958 0
00-1102154.... v | BUENA PARK ...t (07 TR B 05/28/2014.... 8,554,443 0
00-1102207.... ... | CINCINNATI..... OH..ovvveves | v 01/05/2015.... | covoreververnerenns | v 6,205,201 0
00-1102212.... ... |SCOTTSDALE.........osvrrrrnnne J- VAR IR /0772014 .. | oo | s 4,318,655 0
00-1102221.....ooveevrrierins NEW ALBANY. OH..ovvveres | v 07/01/2015.... | cooovvreericrirns 14,490,567 0
00-1102248 ORLANDO. FLuiriierirnes [ 11/04/2014.... 22,795,894 0
00-1102398 RENTON. ....cvmmrirriieemeiserie et sesssssseses WA e | e 08/06/2015.... | ccvooeverrererines | e 4,017,205 [ oo | cerierineeeninsieni | e | e | e (V] I 99,035 | ....... 99,035 0
00-1102417 NATICK ..ottt MA i [ 09/30/2015.... | covocverererneianne | e 4,231,932 0
00-1102456..........ccoereerirnn ALLENTOWN......... PA. o 01/1412016.... | covorevereverrerenns [ v 8,743,723 0
00-1102486 CHELSEA MA oo | e 12/10/2015.... | oo | e 7,262,243 0
00-1102637......cvevivvriricrinn ATLANTA......... [,V 08/08/2016.... | covoveverererirernens | vrrenas 26,017,293 0
0299999. Total - Mortgages With Partial REPAYMENES...........ceieiiireieieis et ieiisieis coetntessessessssssessessatansesetassensessessnsansessessssessessessnsansess | cossssssssessa 210,825,419 | .o (14,741) 0 0 0 0 0
Mortgages Disposed
00-1102408..........ovvverrerenne GREENWOOD VILLAGE [0 U I 12/15/2015.... [ 03/01/2017.... | woveovvrrrrennc 64,100,000 | ...veorereereeireinens | ceeerienieeiensnnins | resenenenseneneeenss | ceneesnsinsssssessnee | sesesnsnssnesennn0 | e | s 64,100,000 | ......... 64,100,000 0
00-1102518.......coouvirrierirns ANN ARBOR........octuiririrriniiiiesiesiesessesesssessenesesees M [ 05/13/2016.... | 03/01/2017.... | .... AT,850,000 | cooooveaierieriienies | e [ | e |0 | v, | o 47,850,000 | ........ 47,850,000 0
00-1102533 ORLANDO FLuiriieriines [ 03/11/2016.... | 03/01/2017.... | .... 125,500,000 | cooooernirneiierirneines | e [ e | e | o0 | e | s 25,500,000 25,500,000 0
00-1102548..........cvvvirierinn SALT LAKE CITY UTeerees [ 04/11/2016.... | 03/01/2017.... | wovvvrvernvne 27,000,000 | ..ocvooreriniiniiniens | e | s | e | sreesssesenn0 | e | o 27,000,000 | ......... 27,000,000 0
00-1102633 POWAY... (67 U Do 09/14/2016.... | 03/01/2017.... | .... 10,088,385 | oo | e [ e | seresessesssnsensn | oeesessssessessensnnnn0 | e | oo 10,068,385 0
00-1102652.......c0ccvvweiricrinnns NORTH LOGAN.......covviriiririnne UTeiviiin [ 10/25/2016.... [ 03/01/2017.... | .... 0 P 21,500,000 21,500,000 0
0399999. Total - MOrtgages DISPOSEM. ... ..uruusrussrreseresersaresseesssesssrsssnsssssssessensssnssssssensns sesssssssssssnsssssssesssssssssssssssensssssssesssssesssssensssesenssnsess | anseesnness 190,018,385 [ covviviseisssrinninnnd 0 0 (V1 0 [V 196,018,385 | ....... 196,018,385 0 0 0
0599999. TOtal MOMGAGES. .......vvvrvriieietiriiiieieirtieeitietes st nesesissisne tensisssesenssssssenssenssesessensssessenssenssenessenssensensssnsensenes | cvnneenrereeen b 18 TN | it (14,741) 0 79,566 64,825 0 . 210,251,321 | ....... 210,251,321 0 0 0
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Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Luxe
mbou
Clareant European Direct Lending Fund Il SCSp..........ccccovvivciiniiienes Kirchberg g Alcentra LImited. ..o 09/17/2015.... 3,312,356 .30,118,010
GSO Capital Opportunities FUNA 11 LP..........ccoivirireeeseeeereesee e New York .| GSO Capital Partners LP 06/30/2011.... |.... 3,340,743
GSO Capital Opportunities Fund Il LP Wilmington.... .| GSO Capital Partners LP 06/03/2016.... | .... 2,952,260 .25,626,162
GSO Capital Solutions Fund Il LP..........c.cceveneee NEW YOrK.......ovveeereeeeereinieeeneens .| GSO Capital Partners LP..........cccoeeerireeereenee. 06/06/2013.... 2,312,545 112,303,628
Guggenheim Private Debt Fund 2.0-I, LLC.... Wilmington.... .| Guggenheim PDF 2.0... 06/03/2016.... | .... 2,888,889 11,229,291
Kayne Senior Credit Il Fund, L.P.......ccovrrrreercnecrceees Wilmington.... . | Kayne Senior Credit 06/23/2014.... | .... 1,865,177 | cooeeeeeeeereinererereeseeenees | ceereeeeeeneeneend 6,842,891
Newstone Capital Partners II, LP. Wilmington . | Newstone Capital Partners 12/29/2010.... 937,500 | ..o [ e 2,165,684
Newstone Capital Partners I, LP... Wilmington .... | Newstone Capital Partners 09/20/2016.... |.... ....1,116,788 .11,315,396
NW Private Debt, LLC.......ccocrirririerniseerireesieseesiesineine Los Angeles. CA....| Kayne Anderson Capital AdViSOrs, L.P..........cccccnriimiiniivciiniinissiceiins 01/01/2016.... | .... . ...1,115,673 .10,707,342
Vista Credit Opportunities Fund Il - B, L.P.... San Francisco. CA.... | Vista Credit Opportunities Managment.......... 06/01/2016.... | ..ccoverenvnn 2 [ | s 2,002,577 | oo | s 5,325,406 .
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated..............cccoooiiiririiniiiiiins v (L [P 21,844,508 115,633,810 | ....... XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Turke
Actera Partners L.P . | Istanbul y Actera Group, Ltd 08/24/2007.... | .o | e | eeees 28,571 123,944
Engla
ACHS GIODAI 4 LP......oovirrirrireieiiie s LONAON. ... nd |Actis GP, LLP 1211572011 | o 3 | s | e 2,944,532 10,010,102 | veocverne 1.360
Franc
Activa Capital Il.........cccccorene. Paris. e Activa Capital 04/23/2007.... | .... 87,791 689,423
Advent International GPE VIII-B, LP Wilmington.... . | Advent International Corp. 01/28/2016.... | .... 3,408,000 .12,256,000
Caym
an
Island
Affinity Asia Pacific FUN [1]........c..coviiiieiieeeseesisssesins Grand Cayman............coeveeerirerinens s Affinity EQUity Partners...........cc.ocuverernrinnionineieninens 12/15/2006.... | ...coorrenan 3 [ s | s 39,415 925,130 | ........... 0.610
Mauri
AIF Capital ASIA HTLP......cvviieviiieiieeriseessss st sses POM-LOUIS ... tius | AIF Capital ASia lll; GP LEd........covuivrireireririeieniisiesiessssssiesesisesessssssssssessssenes | seeessesssnens 12/15/2008.... | ..overerrnes 3 | 6,333
Ampersand Partners VIII Wilmington.... ....| DE.... | Ampersand Managment LLC 03/13/2015.... | ... 3,900,000
ArcLight Energy Partners VI, LP Wilmington.... «... | DE.... | ArcLight Capital Partners LLC........c..ccccuvmiuiimiinnniiiierieeissiesiiesiesissessssessiiens 07/02/2015.... | .... . 3,596,954 | ..o | e 6,948,184
Carlyle Europe Partners II, L.P. NEW YOrk.......oovereereeeerenirireneens NY.... | Carlyle Group, L.P. 12/13/12004.... | .coovenenve K T [, 1,571 788,416 .
Carlyle Europe Partners |Il, L.P. NeW YOrK.......cccoveevireerieeeceeinnns NY.... | Carlyle Group, L.P 02/05/2007.... | coovverrnes KT I A5 [ e | s 1,460,448 | .......... 0.250
Cana
Catalyst Fund V, L.P. .| Toronto. da Catalyst Group, LLC.......ccvvvvrveiririrines 08/12/2015.... | .coevvvrennn 3 | s | e 14,651 24,570,010 | ........... 2.000
Engla
CBPE Capital FUNA VIITA LP.......oiiiiiieisiseiee et LONAON. ..o nd | CBPE Capital...ccccoouverrernrirriinnes 03/03/2009.... | ..ovvrerees B | s | e 77,370 396,310 | ..ooovenee 1.230
Mauri
ChrysCapital V, LLC........cc.ocnuce. Port Louis tius | ChrysCapital 07/20/2007.... | ..ovvvernves 3 | i | 243,830 | ..o | e | e 0.480
Engla
CVC European Equity Partners IV L.P. London nd | CVC Capital Parners..........cocvevriiereriniinsierseeersss e 07/29/2005.... | .covvenene 3 [ s [ s (9,268) 876,750 | .......... 0.120
Engla
CVC IV Tandem Fund........cocovrvrrvirrcrninnne London nd | CVC Capital Parners........ccoouevviiiereriisessseesesseeessssisssnes 01/02/2007.... |.... (23,003) [ ..o [ e 1,574,446
Cyprium Investors IIl, LP(fka KPP Investors Ill) s Cleveland.........coocevvereerireeincineen OH... [ Cyprium INVEStOrs..........coverevrereeerreenieeneens 12/29/2006.... | .... 57208 SRR IR L 8 1 T ORI ISP 2,476,935
Cyprium Investors IV, . [Cleveland.........cccoevvioieniinciiiinens OH... | Cyprium INVESOrS........couevvrvririrircirnirnne 07/18/2012.... | covorverne 2 [ s | s 47,587
Dyal Capital Partners Il NEW YOrK.......cooveeereeeeercininieneene NY....|NB Dyal Associates Il LP... 09/30/2016.... | cvvrieeeened | cereereineeeeereireeeeineenenees | eereereene 2,054,950 .23,209,101
EnCap Energy Capital Fund IX LP........ccccoouiiiiniiininiiciieissniccis Dalla TX.... | EnCap Investments, L.P...... 1200772012, [ i3 | | e 606,961
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EnCap Energy Capital Fund VIII LP. Houston TX.... |EnCap Investments, L.P.......cccccovirervrnererniiciniinns 12/15/2010.... | covvercrrne 3 [ [ e 210,019 | oo | e 1,835,058 | .......... 0.500
EnCap Energy Capital Fund X, L.P........cooeiierirrencreeeceeeees Houston TX.... |EnCap Investments, L.P.. 03/31/2015.... |.... 992,310 .10,183,941
EnCap Flatrock Midstream Fund [, L.P..........ccoooviiniiiniiiiinincssicciveecnnis Houston.... .| TX.... | EnCap Investments, L.P.. 04/30/2014.... 321,832 7,656,641
Energy Spectrum Partners V, LP.............. Dallas. TX.... | Energy Spectrum Partners 12/01/2007.... | ... 7,788
Energy Spectrum VI, LP......c..ovniiininiieiieinicnin Dallas TX.... | Energy Spectrum Partners 02/28/2011.... | .... 460,198
Energy Spectrum VII, L.P Dallas. TX.... | Energy Spectrum Partners 11/03/2014.... 1,341,225
Energy Trust Partners Fund IV, L.P........cccoocvivvininnincciis Dalla: TX.... | Energy Trust Capital.......c.ccccoevvvrrrererninns 08/30/2013.... | ... ....1,676,247
Global Infrastructure Partners............ccccoveene.. New York.. .|NY.... | Global Infrastructure Management LLC............cccooreurrinminrreeneneincesireenees 12/14/2007.... | ... 75,552
HarborVest Partners VI - Partnership Fund, LP............ccccooooinniiciniiiniinninn. New York.. NY.... | HarbourVest Partners, LLC.. 12/31/2000.... .4
ICG Europe Vl......cccooevvvvenenne St Helier.... . | Jersey| Intermediate Capital Managers LIMited............c.coeurrrrninireinisecsec s 06/26/2015.... | .... 2,983,347 .25,251,338
Mauri
IVF V (Mauritius) HOldINgSs LIMItEd. .......c.evvririrrieieiece e iennns Port Louis. tius | India Value Fund Advisors. 03/18/2015.... | .cvovvernne K T [T OTRRRRN [BORR 3,351,115 [ i | v 9,037,885 | .......... 2.860
Kayne Anderson Mezzanine Partners (QP) L.P........c.ccoovreenieicnreinierenes Los Angeles CA.... | Kayne Anderson Capital AdViSOrs, L.P.........cccoovirieieininieeeeiesene 08/31/2010.... | .covrereevn 2 | e | e 88,519 | e | e 4234240 | ........... 5.000
Lovell Minnick Equity Partners IIl LP El Segundo.......c.ocvvniervirnrniinins CA.... | Lovell Minnick Equity Partners, LP. 09/26/2008.... | ...ovvenene K T RN SR 395,206 6.350
Hong
MBK Partners FUNG 111, LP.........vireriiirieiissise s sssssns Grand Cayman.........c.ocrervrnnirenens Kong | MBK Partners..........c.cocrvvrnrenns 05/17/2013.... | covoevrrrnes 3 [ s | e 3,228,215 | oo | e | e 1.120
Caym
an
Island
MBK Partners Fund IV, L.P. Grand Cayman..........cc.ueeereenerenens s MBK Partners.........coccveeeenne 03/09/2017.... | cevoeverncns 3 2,810,316 | covoeerreieierieeieniens 21,189,684 | ........... 0.600
Luxe
mbou
MCP Private Capital Fund IL.... Luxembourg City.........ccccerurrernnnne rg Metric Capital Partners Il GP S.a.r.| 05/07/2014.... | .coovrennnn 2 | s | s 3,327,762 | oo | e 3,627,309 | ........... 2.670
Mercato Partners Growth lll, L.P.........c.cocvvvrnnee. Salt Lake City......ovvvvervveeirerinririinns UT.... | Mercato Partners Growth Ill, GP..................... 03/12/12015.... | .ovoevrrne 3 [ s | s 2,300,000 .13,800,000 | ........... 8.130
Malay
Navis Asia FUNA V, L.P.......cciiiiiicee s . | sia Navis Asia Fund, Ltd........c.cccoviiriniieicccccenn 02/01/2007.... |.... 39,470
NCT Ventures Fund Il LP DE.... |NCT Ventures 06/20/2008.... 273,896 | ..veorereerenierierieninens [ e 1,069,044
New York Life Investment Management Mezzanine Partners Il, LP...........cccccrviviis New York.. .... |NY.... | GoldPoint Partners 10/31/2007.... | .... T,027 | oo | e 2,905,139
Northstar Mezzanine Partners V, L.P...... Minneapoli . | MN... | Northstar Capital, Ltd............cccovrrurenee 02/12/2008.... | .... TATA | e | e 1,962,480
Peppertree Capital Fund IV, LP. Chagrin Falls.........ccccooiverrnrinnins OH... | Peppertree Capital...... 09/30/2013.... | .... 77,000 | oo | v 1,148,000
Peppertree Capital Fund VI, LP Wilmington..........coevverenireeineneen DE.... | Peppertree Capital...... 05/05/2016.... 900,000 .14,256,000
Permira [V......coovieeieecee e New York.. . .... | Permira....... 07/18/2008.... | .ccveveeeeinn3 | eoeeereieieieeieeieseiens | ceeveieiessese s ses 38 218,423
Prudential Capital Partners II, LP Chicago.... . |IL... Prudential Capital Group. 04/28/2005.... |.... 3,815 | o | s 1,155,967
Prudential Capital Partners Ill, LP ChiCago......cvvvvrirrirririserierins IL...... Prudential Capital Group 10/15/2008.... 24945 | oo [ s 1,498,070
REVI FUN |, LLC ...ttt Columbus........ccvvveecrieiieiiicne . |Rev1 Ventures . 06/30/2016.... | .... 646,131 | oo | e 2,724,228
Sierra Private Investments L.P Wakefield . | Siris Capital Group, LLC................ 03/10/2017.... | covovvevred | v 10,021,917 | o
Silver Lake Partners II, LP..........ccccceeene. Menlo Park . | Silver Lake Partners, LLC........ 07/28/2004.... 3,034 | oo | e 1,765,793
Silver Lake Partners 1, LP............cccevevecerrerennne Menlo Park... .| Silver Lake Partners, LLC........ 12/19/2006.... | .... 172,207
Silver Lake Partners [V, LP.......c.oeeeereesessessee s eesessenenes Menlo Park... . | Silver Lake Partners, LLC........ 04/02/2013.... | ... . 1,684,115 12,415,992
Siris Partners Ill, L.P Wilmington . | Siris Capital Group, LLC................ 12/02/2014.... | ..o 3 | s | e 515,364 | ..o | e 3,342,722
Sorenson Capital Partners I, L.P........ccooverrencnecrres Wilmington.... . | Sorenson Capital Associates I, LP...........cccccoreueenee. 05/31/2014.... | o3 | s | s 212,873 .18,012,624
SVB Capital Partners Ill, L.P............ Menlo Park... . | SVB Capital Partners Il LLC 01/31/2014.... | .... A s | 502,500 [ ..veuiveririeienieieriniees | e 2,060,250
SVB Venture Overage Fund, L.P Wilmington .| SVB Capital Partners IIl LLC 06/17/2015.... | .covveeerene L ORI IR 192,655 | oo | e 4,111,146
Caym
an
Island
TPG Asia VI, L.P.....ovverirrirnns Grand Cayman...........coeeerrenerenens s TPG ASIB.....oeeeiaie it 04/07/2014.... | cooovvvennens KR URINN IV 711,092 12,329,978 | ... 0.710
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TPG PAMNErS VI, LP..ooiooiciieiieiee st FOrt WOmth........cveerinieriniiee | TPG GenPar VI, L.P......ooereeeenae 05/2712015.... | cvvovrvireennd | o | e 1,379,391 29,935,207 | ..cvenee 0.450
Trident IV, LP.......... Greenwich.... . | Stone Point Capital LLC 05/21/2007.... | .... 76,917 | coeeereeeerenereeenens | eeereeereeieineens 3,250,876
Trident V, LP........... Greenwich.... . | Stone Point Capital LLC 12/20/2010.... 73,884 | oo | e 1,085,522
VEPF V Co-Invest 1, L.P......coooverirenne Dover. DE.... | Vista Equity Partners, LLC 12/04/2014.... | .... 5,560
VEPF V Co-Invest 2, L.P.......c.cccoovvveverenee. Dover. DE.... | Vista Equity Partners, LLC 02/29/2016.... | .... 26,762
Vista Equity Partners Fund V, L.P Dover. DE.... | Vista Equity Partners, LLC 07/11/2014.... 621,146
Vista Equity Partners Fund VI, L.P Dover. DE.... | Vista Equity Partners, LLC. 02/29/2016.... | .... 516,481 15,614,034
Vista Foundation IlI, L.P. . | Vista Equity Partners, LLC.........c.coereereeirerieierereeeeseeeeeseeseeseseeeeees 05/12/2016.... | .... ....(26,437) .14,665,174
Yukon Capital Partners I, LP. . | Minneapolis . | DE.... | Yukon Partners. 11/05/2013.... ....2,154,549
Yukon Capital Partners, LP... Minneapoli . | DE.... | Yukon Partners. 06/15/2011.... | ... [EORTRRY R 17,761 .
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..........cocoiiiiiniiiiis v 12,832,233 | oo 48,652,862 0 384,585,045 |....... XXX......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Nationwide Private Equity Fund, LLC..........ccoovvrerininiirniniircenis ... | Columbus OH... | Nationwide Mutual INSUFANCE CO.........cvurvurermiiiiirieieieeieireresisee e 10/14/2004..... | ..overenee. 3 [ s | s 22,832
Nationwide Ventures, LLC . | Columbus OH... | Nationwide Mutual INSUraNCe CO.........cviiieiiiiiinisie s 06/30/2007.... | .cccovvnnenns T s ....1,749,989
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 0 1,772,821 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
AEW Core Property Trust (U.S.), Inc. Baltimore. . | AEW Core Property Trust.................... 03/31/2015.... | .... 1,618,666
CIM Fund VI, L.P s Los Angeles.. .| CIM Fund VIII, GP, LLC 12/31/2014.... 93,750
Crow Holdings Realty Partners V, L.P................ Dalla . | Crow Holdings Capital Partners, LLC 01/14/2008.... | .o | cerreeereieeeeeseiesieseenes | evees 13,611 | oo | e 2,470,767
Crow Holdings Realty Partners VII, LP..........c.cocvivirnieinineessinsssssiesssseeenes WIIMINGtON. ..o . | Crow Holdings Capital Partners, LLC 05/01/2015.... | covvvvvirerires | cerevenrrseississnieisnsseeennes | ceves 75,000
Crow Holdings Retail Fund, L.P. . | Dover. . | Crow Holdings Capital Partners, LLC 04/01/2015.... | oveeeeeeeees | e | e 56,250 | .oveveiieieeeiee e | e 3,574,297
Exeter Industrial Value Fund lll, L.P.........cccoovirieniiiennnn Conshohocken...........ccevcvueveeverininns PA.... | Exeter Property Group 11, LP.........cvviiiiiiiseenssese e essssssessenes 03/2712014..... | .ovoeveervries | e | ceveeieseinienns 1,399,636 600,364
Golden Belt Durham NC....| Golden Belt..........cooeeverenrrrrerreeircenne 01/08/2008.... | covovvvrererees | cevrreeirnerineins 2,900
PCCP Credit IX, LP.. Dover. | PCCP Credit IX GP, LC.....ooiiiiiiieiiericeiisie e sessssssssessens 03/28/2017.... | covoevereverenns | e 2,891 | oo 140,000,000
PCCP Equity VII, LP.....oovierieieeieeieeieeieenne Dover. .|PCCP, LP 05/10/2016.... | covoreverererees | eerrrerireerersnsissessenisseens | cereees 265,942 .10,154,463
Pretium Residential Real Estate Fund Il, L.P.........c.cccooeviiinininiiiicccscie New York.. . | Pretium Residential Real Estate Fund Il GP, LLC..........cccoovumevimrinrinniinerrerineeieeins 09/01/2016.... | .... 9,647 .16,306,321
Prime Property FUN, LLC........c.ooiiiieirereeee et esseenes New York.. . | Morgan Stanley Real Estate Advisor, Inc... 03/31/2015.... | overeeeerens | e eeeeeneines | veeees 699,599
River House Landlord LLC..........ccccevervneeernrinsinninines Roanoke . | Edward B Walker. 12/05/2012.... | covoverervrenes [ v 162
Rubenstein Properties Fund Ill, L.P. Wilmington..........coevevereenireeineneens . | Rubenstein Partners 10/23/2015.... | .... (606,305)
Stonehenge REV | LLC........coouvivierinriniricnivesiseris Columbus . | Stonehenge Capital Company LLC...........cccuiiiimiiriiniiensesiesienens 12/22/2015.... | .... 3,770 .11,108,196
Stonehenge REV [T LLC........covuovrenereerereece e Columbus . | Stonehenge Capital Company LLC...........coouieriirirereereeseeeeeeeeesessee e 04/26/2016.... | .ccooveeererene | e 2,586 | oo | s 9,155,750
US Office Development Program, L.P.......cooiinisssssrsnsssssssssseensnes Wilmington.... .|ODP GP, LLC 12/02/12014.... | oo | e 2,378,375 .31,583,923
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f Real EStAtE = UNGFfIIAIEA. ........c.rurueiuieri e ettt st sttt ees st st esee et esee s et et eetees e seEeesee et e o2 8o e seE e Eee8eE 12 E e e 428 e EAeE e E e e 8422 E e 42 E e e e st e a8 eE e b e ee A et e et ens et et et ensenses et ensensetantents | ceenes 2,891 6,013,589 0 124,954,081
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
[NW REL LLC oo [ L T L T T I R e e e T e 100.000
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated 0 0 0] XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
| Pretium Mortgage Credit PAMNers I, LP.........c.coeesemseeesmsesssesesne [WiMINGtON.....crcsccrcsccsrsseseecs | DEevcr | Pretium Mortgage Credit Partners | GP, LLC.....eseeresmesesessmesseseseseses [11/25/2014.... [ e 3 [ | e 377,906 11,335,318 | oo 10.000
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. 0] . 377,906 0 11,335,318 | ....... XXX......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
[ Rothschild Special Opportunities Fund LLC e [Wimington [10001/2015... [ ... 3 o 313,339 | oo | 100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated...........ccccouiiiiiniiiiiiiiiii s 0 [ 313,339 0 0] XXX

Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
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Nationwide Affordable Housing Fund 53 — RBC Tax Credit Fund-90 LLC.................... Cleveland . |RBC Tax Credit IV LLC........ccoovvevirrcirerinne 1073072014 ... oo [ | e 8,079,280 .31,540,838
Nationwide Affordable Housing Fund 55 RBC Tax Credit Fund 95 LLC..........cccovevenve Cleveland . |RBC Tax Credit IV LLC 02/12/2016.... oo | coreerereereeneeeeeeereeseeeees | eeees 15,043 .20,268,988
Raymond James Housing Opportunities Fund 35, LLC St Petersburg.... Raymond James Tax Credit Funds, Inc... 12/08/2014..... 10,398 158,911
WNC Institutional Tax Credit Fund NW 2015 LP.......ccooviviiininniiiisnisessssessessninns Irvine. CA.... | WNC Advisors LLC........... 05/15/2015....  covovvvireriinens | correriseissnissnssenienennens | e 984,191 .11,018,336
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated. ..ot oo ssrsnsanes | srssissesensssssssansenes (] 9,088,912 0 .62,987,073
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated
[NTCIF-2011 e | COUMBUS. ...coccrcscescesescssess | OHece | NationWide MUtUal INSUFANCE CO..vervesesesrssesrssesessesesesrsesesesseesses | [04/03/2012.0. [ oo | e | s I e 50.000
3499999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated.........ccccccocovvivrnnnee. 0. 164,468 0 0 ... XXX
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
[ Patrick Henry Lofts (611 Jefferson SIF, LLC)......corsrec [Roanoke | [06/102011.... [ oo
3799999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 0 0
4499999. Subtotal - Unaffiliated 0 699,495,327
4599999. Subtotal - Affiliated........csvreirresiiieisi s 0 0
4699999, TOMAIS........vvrreeieeieeieeees et ek SLEf RS skt febetb e 0 699,495,327
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on| (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./A.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Clareant European DLF Investor Feeder LP (fka: Jers
Alcentra) St. Helier......ccooverrireiene ey | Distribution..........cccoviininiciiiiccn 11/13/2014 | 02/13/2017 2,859,259 0 | | e 2,859,259 | ..... 2,859,259 0
Nationwide Mutual Fire Insurance
GSO Capital Opportunities Fund Il LP..........ccocovvninne New YOrK......ccocvevinicnnes NY.. | Company 06/30/2011 | 03/31/2017 | ..... 32,951,443 | ....... (780,736) | vvvvvvverevereererns [ ererveineirerinsienes | veveveerineissnens | v (780,736) | covovvvveverrrrerne | s 35,511,450 |....37,086,110 | ..ccovrvvrrvrrvrres | e 1,574,660 | ..... 1,574,660 | ....ocovvvvrrernne
GSO Capital Solutions Fund Il LP. New York NY.. | Distribution. 06/06/2013 | 03/29/2017 293,466 0 293,466 ..293,466 0
Kayne Senior Credit Il Fund, L.P..........ccccoovvcniincnns Wilmington.........ccccoeuerieee DE.. | Distribution... .. | 06/23/2014 | 03/13/2017 ...756,506 0 ...756,506 756,506 0
Newstone Capital Partners II, LP............cccovvevivnereens Wilmington.. .. | CA.. | Distribution... . [12/29/2010 | 03/27/2017 | ....... 2,145,177 0 2145177 | ... 2,145,177 0
NW Private Debt, LLC. Los Angeles . | CA.. | Distributio 01/01/2016 | 03/15/2017 5,519,965 0 5,519,965 ,519,965 0
Cay
man
Islan
Oaktree Opportunities Fund X, L.P........cccccoevivrninenne Grand Cayman................. ds | Distribution...........coveevrcirieiirrens 05/12/2015 | 02/27/2017 | ....... 1,500,000 {1 [T S 1,500,000 | ..... 1,500,000 0
Nationwide Mutual Fire Insurance
TCW Direct Lending LLC........cccoovvemrrverrerireriniiinins DOVET ... DE.. | Company 03/20/2015 | 03/01/2017 | ... 28,045,818 | ...... (614,736) | evvooevceririeens | e [ e | s (614,736) | cvovvercerrrienns | o 27,431,082 |....28,045,818 | ...cccovvvverrnrrs | v 614,736 | ........ 614,736 | ..ovvvveriiirinne
Vista Credit Opportunities Fund Il - B, L.P......c.cccoove.e. San Francisco.................. CA.. [ Distribution...............cccccoevrervcrerereriennne. 06/01/2016 |02/27/2017 | ....... 5,150,896 0 | eoeeeeeereeen | e 5,150,896 | ..... 5,150,896 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated............ccoiininiiniiiicscssecsssisesessisnsensnes | s 79,222,530 | ....(1,395,472) 0 0 0]...(1,395472) | .cocovven 0 | s 81,167,801 |....83,357,197 | oo 0] ... 2,189,396 | ... 2,189,396 | ..o 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Engl
Actis Global 4 LP. London......cccveevererrerennns and | Distribution..............cocereeeoneeneinernneinseinns 12/15/2011 | 01/23/2017 | ....... 1,035,696 (V1 IO PP 1,035,696 | ..... 1,035,696 0
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration |  Disposal Disposal Disposal Income
Fran
Activa Capital Il............. Paris ce |Distribution 04/23/2007 |03/16/2017 0 [ 1,710,469 | ... 1,458,307 (252,162) (252,162)
Advent Central & Eastern Europe IV, LP......... Boston MA. | Distribution 02/19/2008 | 03/23/2017 0. ...350,554 322,620 | ......... (27,934) | ...
Cay
man
Islan
Affinity Asia Pacific Fund Ill...........ccccoovniniiniinnins Grand Cayman................. ds | Distribution 12/15/2006 | 03/10/2017 | .......... 366,605 (V1 UOORORTORTOROPORN IOV 366,605 | ........ 366,605 0
Mau
AIF Capital Asia Il LP. Port-Louis ritius | Distribution 12/15/2006 | 01/18/2017 | ............ 31,977 (V1 PRI IV 31,977 | ... 31,977 0
Nationwide Mutual Fire Insurance
Ampersand Partners Vll............cccocoocinivnniiciincinenns Wilmington.........ccccccee. DE.. | Company 03/13/2015 | 03/31/2017 | ......7,793,025 | ....... (516,609) | ...oovvvvnieiinnis | e [ | s (516,609) | ..ooovvvririicenns | e 11,176,416 | ... 11,763,133 | ..cooovvivricciins | e 586,717 | ........ 586,717 | ..ocviviiciiins
Apax Europe VII New York.... .. |NY.. | Distribution 03/10/2007 | 03/21/2017 0. cern 972,561 | L 811,019 | ... (161,542) | oo | v (161,542) | coovvocvc
ArcLight Energy Partners VI, LP.. Wilmington.. . | DE.. | Distribution. 07/02/2015 |02/27/2017 0. .....1,684,286 ,684,286 0
Ger
man
Bridgepoint EUrope [V LP..........ccccooourvemmrvirnrriirinniinns Frankfurt..........cccccoovvvnnens y |Distribution. 11/22/2007 | 03/30/2017 | .......... 766,734 (V1 EOUUPPITRTOIN IV 766,734 | ........ 550,982 | ....... (VA 6572 I I (215,752) | covvveoeevierii
Carlyle Europe Partners Il LP...........cccocivnriiiiniinns New York........cccouvvvvannnns NY.. | Distribution 12/13/2004 | 01/24/2017 | ....... 1,391,551 (V0 [URPRIRRN IPP 1,391,551 | ... 960,602 | ....... [GIURST1e) N R IS (430,949) | ..o
Carlyle Europe Partners [, L.P..........cccoooonnriinnriinans New YOrK.......cccomrvverenees NY.. | Distribution 02/05/2007 | 01/24/2017 | .......... 628,200 (V0 EOUUPPORPRSPOIN IOV 628,200 | ........ 341,721 | ... (286,479) | .cvooerveeriiies | v (286,479) | .vvoorrierri
Engl
CBPE Capital Fund VIITALP......cccooooiriiriiireireceenns London.......cc.oecevnereiinnes and | Distribution 03/03/2009 | 03/27/2017 | ...... 1,416,901 0 | e | e 1,416,901 | .... 1,386,851 | ......... (30,050) | v | e (30,050) [ ..ooorveverirens
Mau
ChrysCapital V, LLC........ccooreeareireceireceireceiiecei Port LOuiS...........ccccoocenen. ritius | Distribution 07/20/2007 | 03/30/2017 | .......... 490,447 0 | e | e 490,447 | ........ 490,447 0
Nationwide Mutual Fire Insurance
Comvest Investment Partners IV, LP..............ccccocoeeuu. West Palm Beach............. FL...| Company 07/29/2011 | 03/31/2017 | ... 13,521,850 | - oo (V0 [ORPRORPRPION R 13,521,850 |....13,957,573 | ..o | o 435,723 | ........ 435723 | oo
Engl
CVC European Equity Partners IV L.P..............ccccoecee London........c.coecvunnreiinanes and | Distribution 07/29/2005 | 02/15/2017 | .......... 304,152 (VI EOUPROPRRPION IOV 304,152 | ........ 304,152 0
Engl
CVC IV Tandem Fund..........c..cooveeereemnreenenineniiinnns London........c.coeeeenreiines and | Distribution 01/02/2007 | 02/24/2017 | .......... 425,906 (VI RO IOV 425,906 | ........ 318,283 | ....... (107,623) | .cveovveeriiies | v (107,623) | vvooerierri
Nationwide Mutual Fire Insurance
Cyprium Investors IV Cleveland OH. | Company 07/18/2012 | 03/31/2017 | ... 22,271,009 | ... (249,207) | .cvoovveriiies | e [ e | e (249,207) | covvveveverirans | e 22,069,389 |....22,554,009 | ....coooommrrireniis | crviena 484,620 | ....... 484,620 | ..ooviviic
Dyal Capital Partners Ill... .|New York.... . | NY.. | Distribution 09/30/2016 |01/25/2017 ...429,661 0. ...429,661 429,661 0
Nationwide Mutual Fire Insurance
EnCap Energy Capital Fund IX LP........ccccccvvvinrirnnnne Dallas TX.. | Company 12/07/2012 | 03/31/2017 | ..... 15,195,604 | - oo {0 [ TR (o 15,802,565 |....19,521,031 [ ..covvivrrvrrvrris | veven 3,718,466 | ..... 3,718,466 | ...covvrvririrrinne
EnCap Energy Capital Fund VII, L.P....... Dallas TX.. | Distribution, 09/28/2007 | 03/08/2017 | .......... 183,050 (VSOOI IO 183,050 | ........ 183,050 0
EnCap Energy Capital Fund VIII LP........ Houston TX.. | Distribution 12/15/2010 | 03/29/2017 | .......... 525,073 {0 I OO (R 525,073 525,073 0
EnCap Energy Capital Fund X, L.P.. Houston.. .. | TX.. | Distribution. 03/31/2015 | 03/28/2017 ...775,576 0. e 175,576 | . 775,576 0
Energy Spectrum VI, L.P............. Dallas ..| TX.. | Distribution 02/28/2011 | 02/17/2017 8,837,810 0 ... ......8,837,810 | ... 8,837,810 0
Energy Trust Partners Fund IV, L.P............ Dallas TX.. | Distribution 08/30/2013 | 03/30/2017 (1} [T I 108,888 | ........ 108,888 0
HarborVest Partners VI - Buyout Partnership Fund, LP | New York.... .. |NY.. | Distribution 12/31/2000 | 03/23/2017 0 ... 22,400 ...22,400 0
HarborVest Partners VI - Partnership Fund, LP........... New York.... . | NY.. | Distribution 12/31/2000 | 03/24/2017 0. 22,476 0
Aust
Ironbridge Fund II, LP... ralia | Distribution 09/01/2006 | 03/10/2017 0. .107,282
Kayne Anderson Mezzanine Partners (QP) L. . | CA.. | Distribution 08/31/2010 | 02/14/2017 0 e | 201,166,536 | ... 1,166,536
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration |  Disposal Disposal Disposal Income
Nationwide Mutual Fire Insurance
Lovell Minnick Equity Partners [1l LP...........c.cccocovrneenes El Segundo.......cc..ovuvvennne CA.. | Company 09/26/2008 | 03/31/2017 | ... 19,925,495 | ....(4,935,239) 10er(4,935,239) | oo | e 15,385,462 |....21,641,286 | ......ccooorrmmrrrns | oo 6,255,824 | ... 6,255,824 | ....oovvriiri
Nationwide Mutual Fire Insurance
Macquarie Infrastructure Partners A/B, LP................... New YOrK......ocovevererrenns NY.. | Company 02/08/2007 | 03/31/2017 | ..... 31,454,521 | ....(2,541,918) 2(2,541,918) [ v | e 28,912,603 |....32,695,249 | ...ccccoovvvrerierns | wonnn 3,782,646 | ..... 3,782,646 | ...ccvvvvrrerrnnne
Hon
g
Kon | Nationwide Mutual Fire Insurance
MBK Partners Fund I, L.P.......c..occeveniinerrerienenns Grand Cayman................. g |Company 05/17/2013 | 03/31/2017 | ..... 23,331,256 | ....(2,274,059) 1(2,274,059) | covooiennns | e 24,285,412 |....26,559,471 | ..ovvvvvvevirrcrns | o 2,274,059 | ... 2,274,059 | .o
Mercato Partners Growth IIl, L.P............cccevevvinernnnnee Salt Lake City......cocovernene UT.. | Distribution. 03/12/2015 |03/23/2017 | ............ 25,207 0 oo | e 25,207 | oo 25,207 0
Mala
Navis Asia Fund V, L.P. Kuala Lumpur................... ysia | Distribution 02/01/2007 | 03/21/2017 | .......... 327,925 0 [ oo | e 327,925 | ... 327,925 0
New York Life Investment Management Mezzanine
Partners I, LP New YOrk........coceeevenrennce NY.. | Distribution. 10/31/2007 | 03/02/2017 | .......... 249,902 (V1 ORI IOV 249902 | ....... 249,902 0
Northstar Mezzanine Partners V, L.P.... Minneapoli MN. | Distribution 02/12/2008 | 03/17/2017 | .......... 569,267 (1 [T I 569,267 | ........ 569,267 0
One Rock Capital Partners, L.P..........cccoccnernriennernens New YOrk........cocevrenrennee NY.. | Distribution. 01/30/2014 | 02/16/2017 2,036,417 (V1 ORI PP 2,036,417 | ..... 2,036,417 0
Paine and Partners Capital Fund Ill, LP(fka Fox Paine
Capital Fund I11) Foster City.......ccocneerenn. CA.. | Distribution 08/15/2006 |02/17/2017 (V1 VORI IOV 89,374 0
Peppertree Capital Fund IV, LP... Chagrin Falls.........ccccc...... OH. | Distribution 09/30/2013 |02/13/2017 0 [ 14,371 0
Prudential Capital Partners I, LP. . Chicago IL.... | Distribution. 04/28/2005 |01/24/2017 0 ... 23,016 0
Prudential Capital Partners Ill, LP............ Chicago IL.... | Distribution. 10/15/2008 | 02/22/2017 0 [ | s 340,211 0
Silver Lake Partners Il LP...........c.oounerirereneinseineis Menlo Park..........ccccouevenee CA.. | Distribution 07/28/2004 | 03/06/2017 (VI ORI IOV 254,880 0
Nationwide Mutual Fire Insurance
Silver Lake Partners Ill, LP... Menlo Park. . | Company 12/19/2006 | 03/31/2017 | ..... 24,881,808 | ....(2,994,308) 11(2,994,308) | covoovvrirerinies | 22,059,707 |....25,961,806 | ...ocoovvrerrerrreres | o 3,902,099 | ... 3,902,099 | ..ovvrveririrens
Silver Lake Partners IV, L.P Menlo Park. . | Distribution. 04/02/2013 | 02/27/2017 | .......... 297,679 0 [ o | v 297,679 | ........ 297,679 0
Cay
man
Islan
Sprint Co-Invest, L.P.......ccccovvvunnce. Grand Cayman... ..|ds | Distribution 08/03/2007 | 02/14/2017 3,391,136 (VN IO 3,391,136 | ..... 1,256,508 | ....(2,134,628) | ...cocovvrvrerirnecn (2,134,628) | oo
Stonehenge Opportunity Fund I, L| Columbus .| OH. | Distribution. 11/30/2010 | 03/30/2017 0 [ 98,400 | .......... 98,400 0
TAX LPoeeeeenne Boston, MA. | Distribution. 05/27/2004 | 01/27/2017 (V1 PRI IOV 255,015 | ........ 255,015 0
Trident IV, LP............ Greenwich.. ..| CT.. | Distribution, 05/21/2007 | 03/27/2017 0 ... 1,601,197 | ... 1,601,197 0
Trident V, LP............. Greenwich.. .| CT.. | Distribution 12/20/2010 | 02/21/2017 (V1N I ..257,120 | ........ 257,120 0
Nationwide Mutual Fire Insurance
Vista Equity Partners Fund V, L.P .. | DE.. | Company 07/11/2014 | 03/31/2017 | ..... 20,171,579 | ....... (348,4681) | cvvveercererinees | rerierineernnines [ ererieeisennnnins | e (348,461) | .ooovvereercriinns | o 20,444,264 |...21,277,299 | ..covvvvvvmirrncns | oreenns 833,035 | ........ 833,035 [ ..o
Yukon Capital Partners II, LP. .| Minneapolis. . | DE.. | Distribution 11/05/2013 | 02/08/2017 2,357,758 (V1 POOROOPOOROOR PO 2,357,758 | ..... 2,357,758 0
Yukon Capital Partners, LP. Minneapoli DE.. | Distribution. 06/15/2011 | 03/01/2017 | ....... 1,038,888 (] IR P 1,038,888 | ..... 1,038,888 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..........c..cccccvoiiiiniiicsiiiciinns .|...215,511,219 | ..(13,859,801) ..(13,859,801) ...210,622,740 |..229,266,292 | ....(3,629,637) | ....22,273,189
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Nationwide Private Equity Fund, LLC............ccoocoeennnen. |Columbus ......................... |OHA | Distribution 10/14/2004 | 03/31/2017 0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated..........ocooorrnninisinisceicicens 0 0 0 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Nationwide Mutual Fire Insurance
AEW Core Property Trust (U.S.), INC.......cccvvevrrinnens Baltimore...........ccccoveeeeen. MD. | Company 03/31/2015 | 03/31/2017 | ..... 74,448,877 | ....(6,822,466) +0::(6,822,466) | ... | e 69,245,077 |...77,384,567 | ...ccoovommrrimunrs | o 8,139,490 | ..... 8,139,490 | oo
CCP NI Master Tenant 2 LLC...........cocervvenrrirnirneriens Santa Monica..........c........ CA.. | Distribution 12/10/2015 | 03/14/2017 | ............ 95,508 (V1 PRI IO 95,508 | .......... 95,508 0
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration |  Disposal Disposal Disposal Income
CCP NI Master Tenant LLC..........cccvverrenerrereennenns Santa Monica................... CA.. | Distribution 07/31/2015 | 03/08/2017 | ............ 26,363 (V1 PRI IR 26,363 | .......... 26,363 0
Centerline High Yield CMBS Fund II, LLC .| Irving TX.. | Dissolution 06/28/2004 | 01/30/2017 | cvvvovvvveererrerrernes | v 18,384 | ..o | e [ e | e 18,384 | oo | e 18,384 | .......... 18,384 0
Nationwide Mutual Fire Insurance
CIM Fund VIII, L.P....ccrnen Los Angeles CA.. | Company 12/31/2014 | 03/31/2017 | ..... 17,965,204 | ...... (618,308) | ...vevevverrrrires | cervirenrirenniiens [ e | e (618,308) | cvvvververrriees | e 17,440,646 |....18,019,859 | .....cooorrvrvrrrns | coriran 579,214 | ....... 579,214 | oo
Crow Holdings Realty Partners V, L.P.... Dallas SD.. | Distribution 01/14/2008 |03/23/2017 | .......... 122,862 (V1 USRI IOV 122,862 | ........ 122,862 0
Nationwide Mutual Fire Insurance
Crow Holdings Realty Partners VII, LP..........cccccocounn Wilmington..........c.oeeeen. DE.. | Company 05/01/2015 | 03/31/2017 23,112 23,112 | | e 12,215,164 |....12,569,685 | ......ccocovvrvurrns | verrrn 354,521 | ....... 354,521 | oo
Crow Holdings Retail Fund, L.P....... . | DE.. | Distribution, 04/01/2015 | 03/16/2017 0 ...361,334 0
Exeter Industrial Value Fund IIl, L.P . | Distribution 03/27/2014 | 02/21/2017 0 74,445 0
Nationwide Mutual Fire Insurance
Harbert U.S. Real Estate Fund V, L.P..... .| Birmingham. . | Company 11/26/2013 | 03/31/2017 | ..... 16,311,410 | ....(1,345,031) ce(1,345,031) | oo | e 14,966,379 |....16,603,909 | .....ccocooverrverne | venee 1,637,530 | ... 1,637,530 [ .ovvevieririininne
Metropolitan Real Estate Partners V, L.P. .| New York.... . | Distribution 04/16/2007 |02/27/2017 | .......... 199,368 0 oo | v 199,368 | ........ 199,368 0
Was
hingt
on,
Nationwide Sol 1 LLC Washington. ..|D.C |Distribution, 07/21/2016 | 02/22/2017 1,863 0 1,863 0
PCCP Equity VII, LP, . | DE.. | Distribution, 05/10/2016 |01/25/2017 | .......... 265,942 (VI ORI IOV 265,942 0
Pretium Residential Real Estate Fund II, L.P............... New York.........cccovvrnnen. NY.. | Distribution 09/01/2016 | 03/27/2017 9,647 0 9,647 0
Nationwide Mutual Fire Insurance
Rubenstein Properties Fund Il L.P........c.ccoocvvvinniinns Wilmington.........cc.oeeeen. DE.. | Company 10/23/2015 | 03/31/2017 | ....... 5,874,106 | ........ 425,894 | ..o [ e [ | 425,894 | ..o | v 5,693,695 | ..... 5,084,828 | ....cccooovrvmrinins | ceri (608,867)| ....... (608,867) | ...voovverierrires
Stonehenge REV | LLC Columbus... ... | OH. | Distribution 1212212015 | 02/27/2017 40,617 0 40,617 ...40,617 0
Strata Fund 25 Lessee LLC..........cccovvvrerinrinirininines Chapel Hill.. .|NC.. | Distribution. 06/30/2015 |02/22/2017 | ... .10,500 0 .10,500 | ..........10,500 0
Urban America LP Il L INEeW YOrK. ..o NY.. | Distribution. 01/23/2007 [01/30/2017 | ....vvvenee 10,104 | ..... 7,327,858 | covouveereneeiienns | cvevnerienineennens | overivenieniseenns | cones 7,327,658 | ooovvvverierineen | s 7,337,762 | wceeence 20,014 |, (1,317,748) | . (7,317,748) | oo
Nationwide Mutual Fire Insurance
US Regional Logistics Program, L.P..........cccccouuinninnnns DOVET....cevrisrissrienenes DE.. | Company 10/18/2016 | 03/31/2017 | ..... 30,920,370 (V] IR 30,920,370 |....31,675,462 | ..oovivivnininnins | oneinns 755,092 | ........ 755,092 [ ..o
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated. ........cco.viiriiiiiisiiiiisinssnssisessnssisssssessssnssssensasens ....158,855,572 | ....... (990,757) | oovvrvrierinniad [ I {1 [ 0 ... (990,757) | cvvvvvrirrinnead 0 |...159,045,926 |..162,585,157 | ................... 0]... 3,539,232 | ..... 3,539,232 | .o 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
[NW REL, LLG...cootoes s [ ColumbUS....c.oorcrrcs [oH. [ Distribution 0210812008 [03/31/2017 | .....11,057,650 0 [ | o 11,057,650 | ....11,057,650 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. ........cooerriiriiieesscess s ceseesnnseeessesneensees | s 11,057,650 0 0 (L] (] (L] 0]... 11,057,650 |....11,057,650 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
[ 400 Capital Credit Opportunities FUNd LP............coc. [ WINSOr...ocs e .. | Distribution [04/01/2014 [01/3012017 | ......5.422,002 0 [ | v 5,422,092 | ....5,422,002 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated...........cciiiiiiiiiiiiiiissssss s ssnssssssssenes | seneees 5,422,092 0 0 (L] [ {0 [ (L] [ 0 ... 5,422,092 | ... 5,422,092 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
Nationwide Mutual Fire Insurance
OYS Fund LLC NEW YOrK.....occvevenvreniinnns NY.. | Company 04/01/2011 | 03/31/2017 |....175,941,865 0 ....175,941,865 |..200,000,000 . |....24,058,135 |....24,058,135
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated...........ccccouiniiiniiiniiiiccens .|....175,941,865 0 0 0 i, 0 | i (V] [ 0 |....175,941,865 |..200,000,000 ....24,058,135 | ....24,058,135
Non-Collateral Loans - Unaffiliated
[ City of Dayton Loan [Dayton......oooecce [oH. [ Distribution [ 0210412002 [ 0212712017 4,759 0 4,759 4,759 0
2799999. Total - Non-Collateral Loans - UNGffillAte. ..o e ersess st 4,759 0 0 0 | i (U I (O I (U I 4,759 ,759 0 0 0 0
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated
INTCIF-2011 ................................................................ |Columbus ......................... |OH. |American Tax Credit Fund 2017-A, LLC... |04/O3/2012 |02/14/2017 9,830,518 0 ...11,389,279 1,558,761 | ... 1,558,761
3499999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - AffIlIAtEd. ... i ittt enenes | eniaees 9,830,518 0 0 (L] (] P (L] 0 ....11,389,279 1,558,761 | ..... 1,558,761

Any Other Class of Asset - Unaffiliated
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Statement for March 31, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration |  Disposal Disposal Disposal Income
GiveForward, Inc Wilmington...........cccccoeeeee DE.. | Dissolution 04/06/2015 | 03/31/2017 | .......... 500,003 0 | | v 500,003 | ...vviieniianii | | e (500,003)] ....... (500,003) | ...
4299999. Total - Any Other Class 0f ASSEt = UNGITIIAIEN. ..........rvuuriiiiiiiis ik sttt | nnnicoas 500,003 0 0 0 |0 i |0 | s 500,003 | ..o O I 0] (500,003) ] ....... (500,003) | ..o 0
4499999. Subtotal - Unaffiliated ....459,516,175 | ..(16,246,030) | ........cc......... [ I 0 ....456,763,321 |..480,635,497 | ....(3,629,637)|....27,501,814 | ....23,872,177
4599999. Subtotal - Affiliated............cccorviisrriisriiisniin ....196,878,326 0 0 0 . .0 |....196,878,326 |..222,495,222 | ........ccouunenn. 0 |...25,616,896 | ....25,616,896
4899999, TOAIS. ... LR EERE e eeEEE LRSS ....656,394,501 | ..(16,246,030) | ......ooccovnnenncd [V I () 0 | ..(16,246,030) | ...ccooorerrnennnd 0 |....653,641,647 |..703,130,719 | ....(3,629,637) | ...53,118,710 |...49,489,073 | .......cc......... 0
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Statement for March 31, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

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
361798 T7 2 ‘GNMA Pool MA4174  5.000% 11/20/24........cciiiiiiiiiiiniinisssissssss s 01/31/2017........ DiMECL. v ceveerreri s 46,036 | oo 44,480 93 |1
0599999. Total - BONdS = U.S. GOVEIMIMENL. ...........ouieeiieieeiiieieeieiiitesietsisseessessssssesessssssessessessssessesssssses | esessesssssssassessesassessessessnsassessessnsessesssssnsansessesnsens 46,036 | ..occoovrerinnns 44,480 93 XXX
Bonds - All Other Government
000000 00 O |Argentina (Republic of) St Nt 6.875% 0.......cccovvvervrirrernriinnes [ D 02/16/2017........ DIMBCL. ..ot 525,000 12,031 [4FE ..o
000000 00 O |Provincia de Buenos Aires Sr Nt 7.875%............ D.... 02/08/2017. Direct.... 225,000 2,953 | 4FE,
040114  HJ 2 |Argentina (Republic of) St Nt 6.875% 0........cccoeuvriiverrnirienns D.. 01/19/2017. Direct.... 1,550,000 4FE
682051  AF 4 |Oman Gov Interntl Bond Sr Nt 6.500% 03......... Do 03/01/2017. Direct 400,000 2FE
1099999. Total - Bonds - All Other Government ..2,700,000 14,984 XXX
Bonds - U.S. Special R e and Special A
362762 MQ 6 |Gainesville & Hall Cnty GA Rev Preref NE 02/17/2017. Tax Free Exchange 7,539,553 | oo 7,650,000 2,125 (12
362762 MU 7 |Gainesville & Hall Cnty GA Rev Unref NE 02/17/2017. Tax Free Exchange 2,236,159 2,350,000 653
613549  KH 6 |Montgomery Cnty OH Rev Preref Catholic H...........c..cccco..c... 03/09/2017. Tax Free Exchange 3,606,081 3,485,000 65,053
613549 KL 7 |Montgomery Cnty OH Rev Unref Catholic He..........ccvvevvveeiniercrireniccne 03/09/2017. Tax Free Exchange ..6,444,072 6,515,000 121,613
977100 FM 3 | Wisconsin St Gen Rev Preref Ser A 5.75. 02/01/2017. Tax Free Exchange ,066,674 ..1,070,000 15,381
977100  FV 3 | Wisconsin St Gen Rev Unref Ser A 5.750 02/01/2017. Tax Free Exchange ..9,712,881 9,800,000 140,875
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENES.............iiiieiiieiisieeieiistatietieiss  eerettssssasseesssassessesssssssessessesassessesssssesessessesassessesssssssessessesassessesassessessessesassessesassessessesassassessnsassessessnsessassesansassessessnss | shessessessssessessesassessesssssstessessesansessesanss | ebasssssessessesssansessessnsnsas 30,605,420 | ..ooovovvviireeieeie 30,870,000 345,700
Bonds - Industrial and Miscell
000000 00 O |Animal Supply Company Term LnNt1 8.5 02/06/2017........ DIMBCL. vttt bbbk | Hebse R bbbt ens | eesb ettt 5,880,000 6,000,000 47
000000 00 O |Valeant Pharmaceuticals Inc Term Ln B Se 03/08/2017. TaX FTEE EXCRANGE. .. .ovuveiiiiciicec et | fessess bttt essenrens | sanesebesiens sttt nes 11,024,321 11,116,759 3FE
000000 00 O |USFoods Inc New Term Ln Nt 1 4.232% 0......covvvereunrererieireeineineisesiseessiseeins 02/17/2017. Tax Free Exchange 19,252,184 19,130,683 4FE
000000 00 O |CWGS New TermLnNt1 4.732% 11/08/23... 03/31/2017. Tax Free Exchange 172,859 173,693 4FE
05508T AR 3 |B&G Foods Inc TermLn BNt 1 3.983% 11............. 03/30/2017. Tax Free Exchange ..795,596 789,000 3FE
07386H NU 1 |Bear Stearns Alt- A Tr RMBS Ser 2004-12 . 01/20/2017. Raymond James & Assoc Inc 1FM
08579  AQ 5 |Berry Plastics Corp Term LN J Nt 1 3.6, 02/07/2017. CHtIGIOUD. ..t . . 3FE
12543K  AJ 3 | Community Health Systems Inc Term Ln A N........... 02/28/2017. TaX FIEE EXChANGE. .....vvorveiriicieieiie sttt ssnes | essesssssess s bss et b s ssssssensensnes | sesessessasssessessasssensensssssansseses 281,090 281,908 3FE.
12543K AL 8 | Community Health Systems Inc Term LN F N.......oooviiriiiieeseeeeeeeeeeneines | ceveeeeneineens 02/28/2017. Tax Free Exchange 45,028 | .o 45,028 | oo 1| 3FE e
12543K  AM 6 | Community Health Systems Inc Term Ln G N...... 02/28/2017........ TaX FIEE EXCHANGE. ...ttt ssnes | essessssss st bss st sss s ss st ensensnes | sesessessasssessessasssensensssssnseses 485,237 64 |3FE
12543K AN 4 | Community Health Systems Inc Term Ln H N........coooiriirirneeeceeeeseeeeeieees | ceveeeeeenees 02/28/2017. TaX FTEE EXCRANGE. ..ottt snas | eesessessesssesses e tessesse st sssessessssensessesns | seensessesassnssessesssansesseenenes 1,013,436 123 | 3FE
12594E  AD 8 | CNT Holdings IIl Corp New 1st Lien Term 01/23/2017. TaX Free EXCaNGE.........cvuiiiiiiiiicii s | esssinis bbb sbnns | enesess s 26,939,828 4FE,
126700 AB 3 [CWGSTermLnNt2 4.597% 11/08/23 03/09/2017........ TAX FIEE EXCNANGE......vvveriieuiieieiciieteis et | cbseses bbbt ees | aebbsess st 206,084 55 | 4FE.
14880B  AE 1 |Catalent Pharma Solutions Inc Term Ln Nt.......... 02/02/2017. VBIIOUS. 1ottt | ebsnbne bbbttt nbnes | sttt 1,533,037 3FE
24422E  TL 3 |Deere /John/ Cap Corp SrNt 2.650% 01/ 01/03/2017. Bank of AMEriCa BISD DEAIET ... rssisseesiesins | soesieesessssssssess s essessssses | coressssssssessesssnsessessnsenes 14,995,800 1FE
25746U  CR 8 | Dominion Resources Inc SrNt SerB 2.7 01/09/2017........ BarCIAYS CAPILAL...........uevierieeiieiiseiseiiss et ssenes | sebsesises ettt | eebtsess st 24,964,000 | .ooooviiereeee e 25,000,000 2FE
26443)  AG 3 |Duke Finance LLC Refinancing 1st Lien TL...... 02/21/2017. TaX FTEE EXCRANGE. ..ottt sns | essessessssessesse st esses e essesse s s ssnsessessnsas | ssessesessessessssansessessessnsnes 11,301,211 | o 12,406,015 4FE.
29103D  AF 3 |Emera US Finance LP SrNt 2.700% 06/15 01/17/2017. TaX FIEE EXCRANGE...... oottt | erssbse s bbbt enssbnes | fresssssss st 4,995,685 5,000,000 12,000 [2FE......coovevererene.
31428X  BM 7 |Fedex Corp SrNt 3.300% 03/15/27......... s 01/03/2017........ WEIIS FAIGO.....vvreirrerseiaseriesieses st ntenes | cbseesess s bbbt nes | eesees it 14,939,700 | cooovvurvrerrerieeereeirninne 15,000,000 2FE
32007U  BS 7 |First Data Corp New Term LN B NE 1 3.9.....ciiiiiiiiicnesseesssissiensnins | ceveeeniiennns 02/01/2017. VTIOUS. ...ttt ettt sa ettt ns et s s et s aneaes 2,349,876 2,332,384 4FE
404122 AU 7 [HCAInc Term Ln B8 Nt 1 3.233% 02/15/2.......ccovvumevemrrieeiieirseerseiserisesiesessensssenns 03/31/2017. Tax Free Exchange 1,629,084 | ..ocooerrcireeceieieinne 1,621,549 169 | 3FE.
41242+ AR 3 |Hardwood Funding LLC SrNt 3.010% 06/0. 03/28/2017........ COWEN & COMPANY.....ouririveirriireriiieisesisiees sttt sb s | Henessb b s bt s bt s bbb ntes | ebsessassessess s entensaees 6,077,880 6,000,000 55,685 | 1FE.....cccoveviriirenns
44701P  AX 2 |Huntsman International Inc 2015 Extended 01/31/2017. Tax Free Exchange 5,396,774 5,443,805
452308  AX 7 |lllinois Tool Works Inc Sr Nt 2.650% 1 01/05/2017. CIGIOUD..... oo 8,635,320 9,000,000 41,738
45256#  AB 8 |Impact CIL Parent LLC ABS Revolving Nt S 03/13/2017........ DIFBCL. vttt | Sebee bbb | eeeb b A.2T6,248 | .o 4,276,248
56081# BE 9 |Major League Baseball Tr Sr Sec Nt Ser A.... 02/09/2017. Bank of America BISD Dealer..............cccoiuriiniiiiieriniiniissiesiesissiiniiens 3,000,000 3,000,000
56081# BF 6 | Major League Baseball Tr Sr Sec Nt Ser B.... 02/09/2017. Bank of America BISD DEaIET ..ot eseeseseseeeisnneens 4,000,000 | oo 4,000,000 1Z
60662W  AJ 1 | Mitchell International INC 1t LieN TL N.......covivcueieiieieeieeeree e eeeeeeseeeseseseievennies | evevveieienenns 01/31/2017........ Tax Free Exchange 32,959 | oo 33,053 4FE
655044  AH 8 |Noble Energy Inc SrNt 3.900% 11/15/24.......... 03/22/2017........ VBIHOUS. ...ttt ennt | Hhiestseee bbbttt | Shies st 7,095,440 | ooooveorrrereeris 7,000,000 | ¢.vovveenrierierieeeenina 99,775 | 2FE.....ivviririiiinne
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Statement for March 31, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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)
71579U  AF 2 | Petco Animal Supplies New Term Ln B-1 Nt........... 02/17/2017........ CHIGIOUD. ..ttt ts | Hiesbses s en st es bbb sres | ebsessnesen bttt 1,007,500 | oeovoevrrerieieeee e 1,000,000 4FE
71579U  AF 2 | Petco Animal Supplies New Term Ln B-1 Nt........... 01/27/2017........ TaX FIEE EXCRANGE. ...t ss e tsns | eeseesesesiessessesesssses e s st ssesssasessessnnns | ereesessssessessssnssessessessesanes 13,084,723 | oo 13,000,000 4FE
72584D  AD 6 | Yum Brands New Term Ln BNt 1 2.976% 0.......cccoevvevvinriiviinns 03/21/2017. Tax Free Exchange 6,438,149 | ..o 6,467,500 2,643 | 3FE
774341 AH 4 |Rockwell Collins SrNt 2.800% 03/15/22.........covrerveereierreeirereenes 03/28/2017. WEIIS FAIGO......ovuirrieicierieirie e 3,997,320 4,000,000 2FE.
774341 AJ 0 |Rockwell Collins SrNt 3.200% 03/15/24..........coocvirviniirerniriireinniees 03/28/2017........ WEIIS FATGO.....uuevuirriaicirerii bbbt | erssbseses bbbt enssbnes | sttt 1,994,240 2,000,000 2FE.
80875A AL 5 | Scientific Games Corp Term Ln B-3 Nt 2 02/14/2017. TaX FIEE EXCRANGE. ..ottt ssns | eeseesessssessesssesesesses st esse s e sssessensnnns | sreesesssssssessssnnsesssssessesanes 11,380,981 11,402,002 4FE
80875A AL 5 | Scientific Games Corp Term Ln B-3 Nt 1 03/17/2017. TaX Free EXCRANGE. ..o | cobres s nes | sebneb s 17,595,872 17,628,660 4FE
81211K  AX 8 |Sealed Air Corp Sr Nt 5.500% 09/15/25..........ocoovvmrirereeiriererrerrierenies 03/14/2017. Nomura Securities INETINC........covirreeese e ..6,841,250 6,500,000 1,986 |3FE....ccociviviiinnne
835788  AJ 2 |Sophia LP New Term Ln Nt 1 4.897% 09/3 03/31/2017. Tax Free Exchange 26,615,967 26,704,791
88632N  AH 3 | Tibco Software Inc Term Ln BNt 1 6.50. 01/18/2017. TaX FTEE EXCRANGE. ..ot sse e tsns | eeseesesessessesse e s sssess et essesssesssessensnnns | eaeesesessessessssstesssssessesanes 14,491,430 14,737,500
89236T DP 7 | Toyota Motor Credit Corp Sr Nt 2.600%.... 01/04/2017. CHIGIOUD. ..ttt snsnienins | snnissesinssenssensennssnssenesssssennssenses | annnnennenenoessnsensesnenes 3,986,500 | woviriiiniveineirerisnsceeriens 10,000,000
90290M  AB 7 |US Foods Inc Sr Nt 5.875% 06/15/24. 03/29/2017. Deutsche Bank Capital 3,250,000 57,281
90346Y  AE 9 |US Shipping Corp Term Ln B2 Nt2 5.250 01/31/2017. Tax Free Exchange 825,538
90351H  AB 4 |US Foods Inc Term Ln Nt 1 4.232% 06/27....... 01/30/2017. Barclays Capital............cooeviiiiiie e 2,992,481
000000 00 O |Burger King Term Ln B3 Nt2 3.750% 02/. A 03/31/2017. Tax Free Exchange 17,052,409
000000 00 O |Burger King Term Ln B3 Nt 1 3.792% 02/. A 02/17/2017. TaX FIEE EXCNANGE........vvverieevieiiisiieie st ssssssnns | sosesssesssssssses s st sssssssssesssenss | sosssssssssssssnsssesssesssesseas 28,675,886 28,674,280
335934  AK 1 |First Quantum Minerals LTD SrNt 7.250 A 03/24/2017. Direct.... ..212,850 215,000 303
335934 AL 9 |First Quantum Minerals LTD Sr Nt 7.500. A 03/24/2017. Direct ..396,160 ..400,000 583
000000 00 O |Grupo Famsa SA de CV SrNt 7.250% 06/0..........ccoverivrermniereriiirirnrirerissieeeriseessins D 03/07/2017. Direct.... ..212,500 250,000 4,984 |4FE......oooviviere.
000000 00 0 |Camposol SA 1stLien 10.500% 07/15/21........ccovvemrrirerimrerrenirriireiinns D... 02/16/2017. Direct 783,750 750,000 8,094 |4FE
00176  AM 8 | American Money Mgmt Corp CLO Ser 2015-16..........cccevuruermiencerererererneeeriseisnieeens C 03/29/2017. Mitsubishi UFJ Sec.. 12,000,000 12,000,000 12
00248P AP 1 |A Voce CLO Ltd CLO Ser 2014-1A CI A1R C... 03/16/2017. BarClays CaPItal...........ovueriumiireriiiiiiiieri e sienes | sebiiesi e | eesir e 25,000,000 25,000,000 1FE
04964K AL 5 | Atrium CDO Corp CLO Ser 9A CI AR 2.294 C.... 03/30/2017. Credit Suisse First Boston 11,500,000 11,500,000 1Z
05618D  AJ 3 |Babson CLO Ltd CLO Ser 2014-IA CI A1R e C 03/07/2017. MOTGaN/JP/SECUMHES = BONGS. .........cvveirerisriieiisesississsisssssessiesssssssssssssssessssens | sesssesssesssssssssssesssesssesssssssssssessssnssns | senes ,500,000 ,500,000 1FE
05618L  AF 3 |Babson CLO Ltd CLO Ser 2014-11A Cl AR .......coruivincieriieseiererisseesieieeseseenes C.... 03/10/2017. Merrill LyNCh......coocveicnceercieienee 10,000,000 1FE
095560  AQ 1 |Blue Hill CLO Ltd CLO Ser 2013-1A ClAR.......cvvuuiiieriirierierireiesieesisessesissessniens D... 02/10/2017. Morgan Stanley & Co INC.........cvurrereirrineiierieriesessisesiesiereseeens 1FE
12504P  AD 2 | Credit Bank of Moscow Sub Nt 7.500% 10.......ccocveverrerernirreniiiircrenienns D... 03/29/2017. . 3FE.
20445P  AE 5 |Cia Latino Americana St Nt 9.500% 07/2........c.coouvuevirererieimienirieriereiesisessesissieens [ DI 02/06/2017........ DIrECt....ocrc e 825,000 4,354 |4FE......ccoovivin
25156P  AY 9 |Deutsche Telekom Nt 2.820% 01/19/22....... D... 01/09/2017. Morgan Stanley & Co Inc. " 10,000,000 2FE.
25156P  BA 0 |Deutsche Telekom Nt 3.600% 01/19/27....... . D... 01/09/2017. Morgan Stanley & Co Inc. ..8,988,750 ..9,000,000 2FE.
456837  AG 8 |ING Groep NV Sr Nt 3.150% 03/29/22.........ocueremrierninrieriniisiesirereeisseesiesesseseseees [ DI 03/21/2017........ Morgan/JP/SECURtIES = BONAS..........cuuurereieiicireriiirieeiereeisrieresissi e sississesensiens | soesitesesisss e sineres | ceressesisessessenssniessesinsenes 14,971,050 | .ooocverreerererceeris 15,000,000 2FE.
532621 AQ 2 |Limerock CLO CLO Ser2014-2ACIB1R 2 C... 01/10/2017. Credit Suisse First Boston 1FE
55818P AL 4 |Madison Park Funding LTD CLO 2014-12A AR........ccovvmrimrirerninieersereeeeeeeseneenes C.. 01/12/2017. CHIGOUP. .. 1FE
64130H  AA 9 | Neuberger Berman CLO Ltd CLO Ser 2017-24 [ 03/31/2017........ WEIIS FATGO.....covuiiiiecii it snies | etbessebte bbb nsenas | cbeniessen ettt 6,000,000 6,000,000 1Z
697660 AA 6 |Pampa Energia SA Sr Nt 7.500% 01/24/27.........ovvvevvenerernirceeireeninne D... 01/17/2017. Direct.... ..594,816 600,000 4FE.
71647TN  AS 8 | Petrobras Global Finance Sr Nt 7.375% D.. 01/09/2017. Direct.... ..325,000 325,000 3FE
87875Y  AA 2 |Technoglass Inc Sr Nt 8.200% 01/31/22.........ccrvvevervenirrerveirrienns D 01/23/2017........ DITECE. .ot | Heeeb et | eebeess et 691,586 700,000 3FE.
P4833J  AA 4 | Geopark Latin Amer Chile 1st Lien Nt 7.....ociiiviiiiniiiinisinsins Do 03/08/2017......... | DITECL.......voveceevvceceeieeceeeeeteee et seteaes e aese s assesnseassesesannsnsseaesans | eoeeeiesesesssesesssesesesssesssnsesesessssssssins | oevereserssesissssasesseesesesesanas 532,875 525,000 3,500 |4FE.
3899999. Total - Bonds - Industrial and Miscellaneous 516,276,721 | oo 518,808,930 295,123 XXX
8399997, Total - BONAS = PaIt 3. bbb ..549,647,400 [ coovoviiiiis 552,423,410 655,900 XXX
8399999, TOAl - BOMAS. ...ttt EeefenE R e ..549,647,400 | oo 552,423,410 655,900 XXX
Common Stocks - Mutual Funds

63867N 50 5 | Nationwide Dest 2010-INS SVC (S€ed).......c.vrurirerriirieireineieeeeiseseeie e enes 03/14/2017........ Direct 5.330 [ v 43 XXX 1
63867R 50 6 | Nationwide Bd Fd-R (Seed) 03/31/2017........ | Direct.... 0.670 6 XXX |
63867R 61 3 | Nationwide Fd-R (Seed) 03/10/2017........ | Direct.... 0.030 1 XXX |
63867V 24 2 | Nationwide Alt Alloc Fund Cl Ins Sv(Seed........ccocervvmrvrvinrinnne 03/10/2017........ Direct 1870 | e 18 XXX |




Statement for March 31, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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)
63868C 77 1 |Nationwide Ziegler WI TXEx Fd Inst (S€ed.......cccrvrivriinniinrinnins 03/31/2017........ Direct.. 8.570 XXX |
9299999. Total - Common Stocks - Mutual Funds XXX

9799997. Total - Common Stocks - Part 3

XXX
9799999. Total - Common Stocks.........c.ccc.... XXX
9899999. Total - Preferred and Common Stocks..... XXX
9999999. Total - Bonds, Preferred and Common Stocks ...549,647,552 XXX 655,900 XXX

Z'¥030

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.




Statement for March 31, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

6030

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
36179S  T7 2 | GNMA Pool MA4174 5.000% 11/20/24.....|.. | 03/01/2017. | Paydown (14) (L)) — 409 0 11/20/2024.
36202C 4P 5 | GNMA Pool #2630 6.500% 08/20/28........ .. | 03/01/2017. | Paydown . . 412 (16) (16) 396 0 4 |08/20/2028.
36217D M5 0 | GNMA Pool #190380 7.500% 06/15/17.... | .. | 03/01/2017. | Paydown 104 ...104 104 0 104 0 1 |06/15/2017.
36218C HY 4 |GNMA Pool #218147 8.500% 05/15/17.... | .. | 03/01/2017. | Paydown 1,117 A7 M2 1,113 4 4 1,117 0 11 105/15/2017.
GNMA REMIC Ser 2011-82 CILP  3.250%
38377W WS 9 |02 .. [ 03/01/2017. | Paydown.........ccovivvirinricciieniienis [ e | o 810,405 | .......... 810,405 | .......... 826,360 809,828 577 Y A RN I 810,405 |.... (U I 4,101 [02/20/2037. [ 1....cccoovvrenee
GNMA REMIC Ser 2011-112 CI GN
38377X NE 8 |2.000% 1 .. [ 03/01/2017. | PaydOwn.........ccoveriiiiirinrisciieis [ evevieninniesiicssiens | v 1,569,725 | ....... 1,569,725 | ....... 1,563,362 | ........... 1,567,577 2,148 2,148 | oo | s 1,569,725 0 | e 4,946 | 11/20/2036. [ 1........cecvenee
Vendee Mtg Tr RMBS REMIC Ser 1994-2
911760 EJ 1 |3ZB .. [ 03/01/2017. | PAYAOWN......ccooirireicieiieninees [ e | coeneins 152,272 | v 152,272 | v 148,931 150,648 | ..ooeererirriiens | e 1,624 | .ovveiens [ e 1,624 | oo | e, 152,272 0| e 1,566 | 06/15/2024. | 1................
Vendee Mtg Tr RMBS REMIC Ser 1995-3
911760 GT 7 |1Z .. [ 03/01/2017. | PAYAOWN.......ccoorerriineieieiieriinees [ e | coeneis 112,872 | v 112,872 | v 116,014 114,162 | oo | i (R0 R PR (1,290) | cooovvnerrreinces | e 112,872 0| e 1,477 [09/15/2025. | 1.......cvvvvnce
Vendee Mtg Tr RMBS REMIC Ser 1996-2
911760 HH 2 |1Z .. | 03/01/2017. | Paydown . 84,657 84,657 | 84,237 ...84,316 341 341 0 907 |06/15/2026.
Vendee Mtg Tr RMBS REMIC Ser 1998-2
911760 LQ 7 |Cl1 +. [ 03/01/2017. | PAYAOWN......ccoorevrerrieinerieninees [ eoreirneeiinsisenienies | ceeneies 106,495 | .......... 106,495 | .......... 111,820 109,105 (V2 10) ) RS I 106,495 |.... 0 | e 1,332 | 06/15/2028.
912810 QV 3 |U S Treasury 02/15/2042 TIPS 0.750% 02| .. | 03/29/2017. | Nationwide Mutual Fire..........ccccoew. | covrvrerirerirmrernenenns | e 17,622,421 | ..... 15,000,000 | ..... 17,622,421 | ......... 17,565,486 | ..... (822,135) | .vooer(13,134) [ oo [ v (835,269) | ...vvvvvererirriins | v 17,622,421 | oo | e 892,204 | ....... 892,204 | ....... 74,111 | 02/15/2042.
912810 RR 1 |U S Treasury 02/15/2046 TIPS 1.000% 02| .. | 03/29/2017. | Nationwide Mutual Fire.........ccooosees [ correinnrnmmiinsernenanns | aeens 40,640,979 | ..... 36,000,000 | ..... 40,640,979 | ........ 40,506,180 | ..... (156,655) N (184,819) | vvvvvrsrirnniis | onrinaa 40,640,979 | ..o [ o 319,618 | ... 319,618 | ..... 226,162 | 02/15/2046.
0599999. Total - Bonds - U.S. GOVEINMENE.......uuuiiiiiiiisirisiisiiiseiiinisiniss | eoiisssmssssissens s ssesssssssssssess s enesssssssssssssssensenssesssssnssnnes | sven 61,101,852 | ..... 53,838,452 | ... 61,116,179 | ......... 60,908,931 | ..... (978,790)| ........(40,534) | ..cooeceeen 0 [ oo (1,019,324) | ..covvovvirennl0 | s 61,101,852 1,211,822 |..... 1,211,822 | ..... 314,620 XXX
Bonds - All Other Government
000000 00 O |Provincia de Buenos Aires Sr Nt 7.875%..|D| 02/09/2017. | Direct ceererern223,538 | e 225,000 | .......... 221,697 | .o [ e [ e | | 0 | o | ererreeeenn221,697 | e | v 1,841 | e 1,841 | ... 2,953 | 06/15/2027.
000000 00 O |Province of Neuquen Nt 8.625% 05/12/28 | D [ 01/20/2017. | DIfEC...........ovveemrveererrermenieieneiiens [ cevieneiirereiieneiiiinns | e 1,322,250 | ....... 1,250,000 | ....... 1,281,500 | .cooovevene 1,281,226 | .o | eerrrerne(198) e | v (198) | v | e 1,281,027 | e | 000n81,223 | 41,223 | 21,862 | 05/12/2028.
040114 GS 3 |Argentina (Republic of) SrNt 7.500% 0.... | D| 02/13/2017. [ DIFECL........ccrvvrerrirrerrerrnrernrieiisinnnes | ervvrerensisrssssineninns | corenienns 955,800 | .......... 900,000 | .......... 950,435 | ..o 927,500 | ......21,180 | .ovovreereea(d93) [ i [ e 20,687 | e | v 948,188 | i [ el 7612 | 7,612 21,375 | 04/22/2026.
744090A AA 7 |Province of Santa Fe SrNt 6.900% 11/0.. | D| 01/25/2017. | DIF€Ct........coovvvuirieinriiiimriisriiisnnies | | s 141,000 | .oovoeees 150,000 | .ocveeees 150,000 141,000 | 000ee09,000 | oo | [iinenenn,000 | i | e 150,000 | e [ 000e(9,000) | ..........(9,000) | ..o 2,520 | 11/01/2027.
1099999. Total - Bonds - All Other GOVEIMMENL. .......evuiieiiiieiiriiereristiiens aorsassissssssseesssssssesenssssssesesssasssssssssessessssssessenssssssnsensesssans | soenees 2,642,588 | ....... 2,525,000 2,603,632 2,349,726 | .......30,180 | ....ooeen(69) | o0 29,489 |0 ] il 2,600,912 0 [ 41,676 L 41676 48,710 XXX
Bonds - U.S. States, Territories and Pc i
677520 YA 0 |Ohio St GO Infrastructure Impt Ser A 5.... |..|03/01/2017. [Call  100.0000.........ccccooimmriremree | vorermrnremrisiriverirenes | cvv 3,045,000 | ....... 3,045,000 | ....... 3,158,266 3,049,433 3,045,000 |.... (VN 76,125 | 09/01/2021.
677520 YD 4 |Ohio St GO Infrastructure Impt Ser A 5.... |..|03/01/2017. [Call  100.0000.........ccceurrmerrrmmerne | verermemrmrrserrserirenes | cevee 7,955,000 | ....... 7,955,000 | ....... 8,307,963 | ........... 7,962,348 ....7,955,000 |.... 0. 198,875 | 09/01/2024.
677520 YE 2 |Ohio St GO Infrastructure Impt Ser A 5.... |..|03/01/2017. |Call ~ 100.0000.........ccccoimmrremrne | vorermreremiinirvcirenns | v 8,360,000 | ....... 8,360,000 | ....... 8,711,204 8,367,321 ....8,360,000 |.... 0 ... 209,000 | 09/01/2025.
956553 XE 6 |West Virginia St GO Unref Ref Infrastruc... |.. | 02/13/2017. | Call  100.0000.........cccommwmmmnmminne | corenemmssmmssrssninnnes | cvvns 3,655,000 | ....... 3,655,000 | ....... 3,745,099 3,655,000 3,655,000 | .... 0 | 51,779 | 11/01/2020.
1799999. Total - Bonds - U.S. States, TErtories & POSSESSIONS. ......iiiiies orrririreieissesasissssssssssesssessassssssssssssessssensssssasssssssssssessens | sees 23,015,000 | ..... 23,015,000 | ..... 23,922,532 | ........ 23,034,102 | .coooocieen0 | cien(19,102) [ o0 [ iiieen(19,102) [ o0 | i 23,015,000 0 ... 535,779 XXX
Bonds - U.S. Political Subdivisions of States
074347 TT 2 |Beaufort Cnty SC GO Ref SerB 5.000% 0| .. | 02/01/2017. | MAUFitY..........ccorvvvrriererireriieriniiiins | veverrreinnisniveniienes | v 1,135,000 | ....... 1,135,000 | ....... 1,166,985 | .......... 1,136,118 [ oo [ v (1,118) s [ () OO I 1,135,000 |.... 0 28,375 | 02/01/2017.
145628 VS 9 | Carrollton TX Fmrs Brh ISD GO Preref Sch | .. | 02/15/2017. | Call ~ 100.0000...........coveveerrreres [ worererererneerveirsernes | veeene 2,095,000 | ....... 2,095,000 | ....... 2,106,029 2,096,258 ..(1,258) 2,095,000 |.... 0 | 47,138 |02/15/2018.
145628 WD 1 | Carrollton TX Fmrs Brh ISD GO Unref Sch. | .. | 02/15/2017. | Call ~ 100.0000............ccocueerrcmercs [ vorerirerinriiriicsiinns | oo 2,905,000 | ....... 2,905,000 | ........ 2,919,353 2,906,638 ...(1,638) 2,905,000 0 65,363 |02/15/2018.
167485 QW 4 |Chicago IL GO Proj & Ref Ser A 5.000%.. | .. | 03/03/2017.|Call  100.0000. +....5,000,000 | ....... 5,000,000 5,325,350 5,000,000 .0 0. 168,056 | 01/01/2019.
251093 S5 0 |Detroit Mich GO Dist St Aid 5.000% 11/... |.. | 03/01/2017. | Call ~ 100.0000.........cccccormrrremrne | voremreremircserveirenns | cvvs 7,500,000 | ....... 7,500,000 7,381,050 | ........... 7,408,101 751 751 | | e 7,408,852 | oo [ e 91,148 | ....... 91,148 | ..... 350,000 | 11/01/2030.
Fort Bend Cnty TX GORD  5.000%
346766 LB 2 |03/01/1 ..103/01/2017. | Call  100.0000.........coocomerecmrreers [ roverirerinriisiicsiinns | v 2,000,000 | ....... 2,000,000 | ....... 2,062,644 2,004,105 | ....coovvererns [ e (4,105) [ oo [ (G0 — 2,000,000 |.... 0 [ 50,000 | 03/01/2019. | 1FE............
849476 JQ 0 |Spring Branch TX Sch Dist GO Ltd Tax 5. |..| 02/01/2017. | Call  100.0000.........cccoouvmmmrmmnne | corermmmmsmmnmrinsnirnnes | coves 7,090,000 | ....... 7,090,000 | ....... 7,337,583 | ........... 7,092,879 (2,879) [VX74)] T [N 7,090,000 | ... 0. 186,113 | 02/01/2027. | 1FE............
2499999. Total - Bonds - U.S. Political Subdivisions of States. ..........cccciiii oo | oo 27,725,000 | ..... 27,725,000 | ..... 28,298,994 | ........ 27,644,099 | ..o 0] .. (10,247) [ v 0 [ (10,247) | o0 | i 27,633,852 | ...coovieinnnn 0. 91,148 | ......... 91,148 | ..... 895,045 XXX XXX

Bonds - U.S. Special Revenue and Special A it
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Cleveland OH Pub Pwr Sys Rev Unref Ser
186398 JX 2 |A . [01/13/2017. | Call  100.0000...........cooremvererrrer [ corimreriireiiieeiiiines | e 3,210,000 | ....... 3,210,000 | ....... 3,241,197 3,210,000 | ..o | e | e | e 0 [ oo | e 3,210,000 | ... 0 ... 25,858 | 11/15/2018. | 1FE............
Cleveland OH Pub Pwr Sys Rev Unref Ser
186398 KD 4 |A . [01/13/2017. | Call  100.0000..........ccoormmvvrarni [ eoveerrriireiinniiines | e 3,885,000 | ....... 3,885,000 3,909,325 3,885,000 | ..o | i | s | e (U OO O 3,885,000 | ... 0 .. 31,296 | 11/15/2024. | 1FE............
FHLMC Gold PC Pool #D62830 7.000%
3128F2 EB 7 |08/1 .. [03/01/2017. | PaydOWN. ... [ e | v 312 | o 312 | o 304 307 B | s [ e B [ s 312 ... 0 4 108/15/2025. | 1................
FHLMC Gold PC Pool #D62882 7.000%
3128F2 FX 8 |08/1 .. | 03/01/2017. | Paydown 978 17 995 |.... 0 12 | 08/15/2025.
3128NE A5 9 |FHLMC Pool #1A0028 3.638% 10/25/35.. | .. | 03/01/2017. | Paydown.........c..coevemvvnriveivniiincins | verennevennissivennenns | vvviennenn T42 | i 742 | i 4787 | 4,785 (43) 4742 | ... 0 30 |10/25/2035.
FHLMC REMIC Ser 113-C  8.500%
312903 HR 1 |05/15/21 .. | 03/15/2017. | Paydown 8,018 | .. 8,018 | .o 8,123 | oo 8,030 (12) (12) | covverrreri 8,018 |.... (U I 123 [ 05/15/2021. [ 1....cooornvene
FHLMC REMIC Ser 1085 CI G 8.500%
312905 E4 0 |05/15 .. | 03/01/2017. | Paydown 1,865 | oo 1,865 | oo 1,854 | oo 1,856 9 | s | e 9 [ 1,865 | ... 0 27 | 05/15/2021. [ 1....cooovne
FHLMC REMIC Ser 1077-E 9.000%
312905 YJ 5 |05/15/21 .. | 03/01/2017. | Paydown 9,069 | .. 9,069 | ..oorveennn 9,569 | oo 9,330 (261) (261) | covvorvecii 9,069 |.... 0 [ 135 | 05/15/2021. [ 1....coooruvne
FHLMC REMIC Ser 1116-XA  8.400%
312906 E5 5 |08/152 .. | 03/01/2017. | Paydown 2,247 | .. 2,247 | o 2,162 | oo 2,222 25 25 | s 2247 |... 0 27 | 08/15/2021. 1.
FHLMC REMIC Ser 1437-HD  7.000%
312913  ZE 9 |12/152 .. | 03/01/2017. | Paydown 8,524 | ..coovvvenn 8,524 | ..coovvi 8,743 | oo 8,619 (96) (1) I 8524 |... 0 75 [12/15/2022. | 1........cc.....
FHLMC REMIC Ser 1504 Z 7.000%
312915 UF 6 |05/15/23 .. | 03/01/2017. | Paydown . 30,138 | ...........30,138 | ........... 31,001 ..30,514 (376) (376) 0 347 |05/15/2023.
FHLMC Gold PC Pool #C00418 7.000%
31292G PB 6 |08/1 o [ 03/01/2017. | PaYAOWN. ... [ ceviereiinieiieeeiiines | cerevienenienes 184 | s 184 | s 179 180 4 184 |.... 0 2 | 08/15/2025.
3132GK  ZN 9 |FHLMC Pool #Q04649 3.500% 11/15/41. |..| 03/01/2017. | PaydOWN........covvervieriiciinniinnins | vevernreinsissiisenirenes | evvens 1,553,622 | ....... 1,553,622 | ....... 1,614,786 | .coconee 1,612,252 | oo | e (G0 — . 0 11/15/2041.
3132GL XT 6 |FGLMC Pool #Q05490 3.500% 01/15/42. |.. | 03/01/2017. | PAYAOWN........coveurveereiieriiieniiiens | cerevieeeeiseesiensnis | cevvirenes 592,497 | ......... 592,497 | ......... 615,736 614,549 | oo | e (22,052) JEVV (22,052) 0 01/15/2042.
3132GR  AS 0 |FGLMC Pool #Q06017 3.500% 02/15/42. | .. | 03/01/2017. | PaydOWN.........coovreveireiriireirmniinnns [ e | e 745479 | ... 745479 | .......... 774,778 TT3.271 [ e | v (27,792) P I (27,792) 0 02/15/2042.
3132GR ZW 4 |FGLMC Pool #Q06757 3.500% 03/15/42. | .. | 03/01/2017. | Paydown ..48,581 | ... 48,581 | ............ 50,071 ...50,042 (1,461) ...(1,461) 0 03/15/2042.
3132GT GV 3 |FHLMC Pool #Q08012 3.500% 04/15/42. | .. | 03/01/2017. | Paydown 962,305 997,986 35,681) B (35,681) 0 04/15/2042.
FHLMC Gold PC Pool #C80131 6.000%
313356 EC 5 |031 .. | 03/01/2017. | Paydown 1917 | 1917 | 1,873 | e 1,889 29 29 [ 1,917 | ... 0 19 [ 03/15/2024. | 1...cvvvvvnnvs
FHLMC REMIC Ser 2415 CE  5.500%
31339D KD 9 [02/15/1 .. | 02/01/2017. | Paydown 3,087 | .. 3,087 | coovris 3,188 | oo 3,082 L J [N IR LI 3,087 |... 0 16 | 02/15/2017. | 1o
FHLMC REMIC Ser 1628-KZ 6.250%
313373 KF 4 [12/152 .. [ 03/01/2017. | PaYAOWN. ... [ v | cvvieniens 17,001 | e 17,001 | o 17,861 L7311 (310) [CCHL0) ) TR IS 17,001 |.... (U I 176 [ 12/15/2023. [ 1....coooeen.
FHLMC REMIC Ser 1674-Z 6.750%
313373 Q2 7 |02/15/24 .. [ 03/01/2017. | PaydOWN.........cvviiiiiiirinrirciiei [ e | e 40,323 | ............ 40,323 | ............ 41,719 ...40,915 (591) [CSISL D RN I 40,323 |.... 0 375 | 02/15/2024. | 1...oovvvvennee
FHLMC REMIC Ser 1683 Z 6.500%
3133T3 X8 6 |02/15/24 .. [ 03/01/2017. | PaydOWN........oocvviiiiriirisrinciiei [ e | e 46,309 | ............ 46,309 | ............ 46,600 ...46,348 (38) [(C1:) ) SOOI ISR 46,309 | ... (O I 434 | 02/15/2024. | 1...ovvvvos
FHLMC REMIC Ser 1837-Z 6.500%
313376 M4 0 |04/15/26 .. [ 03/01/2017. | PaydOwn.........cvvriririiiinrirciieis [ e | e 18,903 | .ccovenee 18,903 | ..covvenee 19,488 ...19,182 (279) (V24°) ] TR I 18,903 | .... (O I 199 | 04/15/2026. [ 1.......covvveen.
FHLMC REMIC Ser 1967-BA  7.000%
3133TA CQ 3 |06/17/2 .. | 03/01/2017. | Paydown 3,903 | .. 3,903 | .o 4,029 | .o 3,950 (47) (G0 3,903 |... 0 46 | 06/17/2027. | 1....oovvvvernnee
FHLMC Structured Ser 2008 M 7.000%
31337C 6P 8 |11/ .. | 03/01/2017. | Paydown . 55,120 | ..oovvvenncs 55,120 | ..oovvvenecs 57,231 56,304 | i | s (1,183) | oo [ e (LK) | — 55,120 |.... 0 [ oo 625 | 11/20/2027. | 1.
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FHLMC REMIC Ser 2120 CI PC  6.000%
3133TH RV om .. [ 03/01/2017. | PaydOWN. ... [ e | v 148,059 | .......... 148,059 | .......... 147,618 147,669 390 390 | s | e 148,059 (U I 1,417 | 01/15/2019. | 1......ccc..cecce
31340Y GR 04/15/20 .. | 03/15/2017. | Paydown 1,485 L R 5 1,485 0 23 | 04/15/2020.
31342A P4 FHLMC Pool #780443 2.657% 03/25/33.. | .. | 03/01/2017. | Paydown 18 L2 SO IS 11,700 0 51 | 03/25/2033.
FHLMC Gold PC Pool #D49973 6.000%
313568 CJ 03/1 .| 03/01/2017. | Paydown 1,433 95 95 1,433 0 14 | 03/15/2024.
FNMA REMIC Ser 1990-64Z 10.000%
31358E MW 06/25/2 . [03/01/2017. | PaydOWN. ... [ o | oo 10,615 | ............ 10,615 | ............ 11,914 ..11,062 (448) (G R I 10,615 0 [ 176 | 06/25/2020. [ 1................
FNMA REMIC Ser 1990-72B  9.000%
31358E RK 07/25/2 .| 03/01/2017. | Paydown 4421 | 4421 | 4316 | s 4,377 44 A4 | 4,421 0 66 | 07/25/2020. | 1................
FNMA REMIC Ser 1990-83A 9.250%
31358E  XG 07/25/2 .| 03/01/2017. | Paydown 3,436 3,436 | oo 3425 | 3,417 19 19 | 3,436 0 52 |07/25/2020. [ 1................
FNMA REMIC Ser 1991-39J 9.000%
31358G PP 05/25/2 .| 03/01/2017. | Paydown 2,790 2,790 | oo 3,003 | coovvieriii 2,850 (60) [([0) I 2,790 0 36 |05/25/2021. 1.
FNMA REMIC Ser 1991-56G  8.600%
31358G X4 06/25/2 .| 03/01/2017. | Paydown 2,096 2,09 | .o 2,059 | .o 2,078 18 18 | o 2,096 0 30 |06/25/2021. [ 1................
FNMA REMIC Ser 1991-73A  8.000%
31358H GT 07/25/2 . [03/01/2017. | PaydOwN............cvvrviiriiciiinis [ o | v 829 | oo 829 | oo 796 818 1" M| 829 0 11 07/2512021. | 1.
FNMA REMIC Ser 1991-92Z 8.500%
31358H XU 07/25/2 .| 03/01/2017. | Paydown 4726 | ..o 4726 | oo 4,924 | oo 4,765 (39) [(C1E) 1 I 4,726 0 66 | 07/25/2021. | 1..............c.
FNMA REMIC Ser 1992-71X  8.250%
31358M P4 05/25/2 .| 03/01/2017. | Paydown 7,828 | oo 7,828 | oo 8,144 | .ot 7,905 (76) ([0 I 7,828 0 [ 107 |05/25/2022. (1................
FNMA REMIC Ser 1992-49 CIL 7.000%
31358M  WZ 04/ .| 03/01/2017. | Paydown 4155 | oo 4155 | oo 4,085 | ..o 4,097 59 59 | s 4,155 0 49 | 04/25/2022. [1....covvvrerne
FNMA REMIC Ser 1992-124 PZ  7.000%
31358N 5B 07/2 .| 03/01/2017. | Paydown TA13 | o TA13 | e 7,627 | oo 7,483 (69) (1)) I 7,413 0 92 | 07/25/2022. [1....covvveene
FNMA REMIC Ser 1993-115G  5.500%
31359B DN 07/25/ .| 03/01/2017. | Paydown 1,666 | ..coovvrenee 1,666 | ..cooverne. 1,642 | v 1,651 15 15 | 1,666 0 16 | 07/25/2023. [ 1...ccovvvrnnes
FNMA REMIC Ser 1993-119GA  6.500%
31359B  ZK 07/25 . 103/01/2017. | PaydOWN........oocverrieiieiinrinciiens [ e | v 19,671 | coovvree 19,671 | oo 19,413 ...19,541 130 130 [ oo [ s 19,671 0 216 | 07/25/2023. [ 1........cocoeuee
FNMA REMIC Ser 1996-M7 CI Z 6.640%
31359K 2K 05/ .1 03/01/2017. | Paydown 752 9 0 8 | 05/17/2036.
FNMA ACES Ser 1997-M2 CI Z 7.125%
31359P  DJ 011 .1 03/01/2017. | Paydown ..12,500 | ..........12,500 | ... 13,426 13172 (673) 0 01/17/2037.
FNMA REMIC Ser 1997-63 ZA 6.500%
31350Q LQ 09/18 .1 03/01/2017. | Paydown 61,805 | ........... 61,805 | ............ 60,587 ...61,048 757 LT/ R I 61,805 (U I 614 | 09/18/2027. | 1...ovvvvvrnnee
FNMA REMIC Ser 1998-73 CI MZ
31359V BH 6.300% 10 .1 03/01/2017. | Paydown 1,624 | oo 1,624 | oo 1,665 | oo 1,647 (23) [VX) ] 1,624 0 17 [10/17/2038. | ..o
FNMA REMIC Ser 1989-67D 9.000%
313602 3E 10/251 .1 03/01/2017. | Paydown 3,463 3463 | .o 3,451 | s 3,443 19 19 [ 3,463 0 52 10/25/2019. [ 1....coooeene
FNMA REMIC Ser 1989-62G  8.600%
313602 W4 107251 .1 03/01/2017. | Paydown 2,965 2,965 | ..o 2,853 | oo 2,932 33 33 | 2,965 0 39 [10/25/2019. [ 1....vvorevne
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FNMA REMIC Ser 1990-35E  9.500%
313603 2H 4 |04/252 .1 03/01/2017. | PaYAOWN. ... [ e | covevieneienend 885 | oo 885 | oo 885 881 L2 TR IR LI O 885 0 14 | 04/25/2020. | 1........cconc.
FNMA REMIC Ser 1990-41D 9.500%
313603 5J 7 |04/252 L[ 03/01/2017. | PaydOWN. ... [ o | oo 19,819 | oo 19,819 | oo 21,627 ...20,365 (546) [(SZTC) T O IS 19,819 0 284 | 04/25/2020. | 1..............c.
FNMA REMIC Ser 1989-86E 8.750%
313603 GW 6 |11/2511 .| 03/01/2017. | Paydown 2,043 2,043 | 1,980 | oo 2,022 21 21 [ 2,043 0 23 [ 11/25/2019. [ 1.
FNMA REMIC Ser 1989-90E 8.700%
313603 JJ 2 |12/2511 .| 03/01/2017. | Paydown 7 1,363 0 20 | 12/25/2019.
FNMA REMIC Ser 1990-1D 8.800%
313603 QH 8 |01/25/20 .| 03/01/2017. | Paydown 669 5 674 0 10 | 01/25/2020.
FNMA REMIC Ser 1990-4Z 9.350%
313603 TW 2 |01/25/20 .. | 03/01/2017. | Paydown ..21,728 (368) 21,360 0 322 | 01/25/2020.
313730  ZC 4 |FNMA Pool #304139 9.000% 01/25/25.... | .. | 03/01/2017. | Paydown 159 (5) 154 0 2 |01/25/2025.
FNMA DUS Pool #377810 7.500%
31377TH VB 5 |05/25/27 .| 03/01/2017. | Paydown 29 29 28 28 | s [ e | e | e (U POOOPOORPOUROTS PPN 29 0 05/25/2027. | 1.
FNMA DUS Pool #380814 6.030%
31377M AP 6 |12/25/19 .| 03/01/2017. | Paydown 56,443 | ..ocoovennn 56,443 | ........... 60,580 57,118 (674) (B74) | covvorrerii 56,443 0 568 | 12/25/2019. | 1....covvvvenece
FNMA DUS Pool #386237 4.950%
31377T BE 5 |06/25/19 .| 03/01/2017. | Paydown 8,964 | ..ocoovunne 8,964 | ..ccoovuennc 9,354 | oo 9,006 (42) (G2 I 8,964 0 74 106/25/2019. [ 1.
FHLMC REMIC Ser 3751 CIMC  4.000%
3137A3 HS 1 |071 .1 03/01/2017. | PaYAOWN..........covverreriieciiienis [ cevieeniieeeiieeeiiiees | cvienenes 572,903 | .......... 572,903 | .......... 573,934 572,283 620 620 07/15/2037.
FHLMC REMIC Ser 3786 CIEB 4.000%
3137A5 R7 1 |08/1 .. [ 03/01/2017. | PaydOWN. ... [ ceviereiieneiiineiienes | e 343,832 | .......... 343,832 344,634 (802) (802) 08/15/2035.
31381L  NY 9 | FNMA Pool #464007 6.650% 01/25/28.... | .. | 03/01/2017. | Paydown 9,323 | .. 9,323 ..11,572 (2,250) (2,250) 01/25/2028.
3138A8 F4 3 |FNMA Pool #AH6486 4.000% 03/25/41... |.. | 03/01/2017. | PAYAOWN..........coeourveecieiereireniins | eereeeireneeiinnsisnnees | e 314,866 | .......... 314,866 316,978 (2,112) (2,112) 03/25/2041.
3138AE  J8 7 |FNMA Pool #A11186 4.000% 04/25/41..... .1 03/01/2017. | PAYAOWN......cvuirerrieiieieieriniiiees | erieressseeensssiinines | erensen 679,077 | .......... 679,077 683,628 | ..o | e (4,551) [ cooevoeiriinins [ v (4,551) 04/25/2041.
3138MC  3U 6 |FNMA Pool #AP8910 3.500% 10/25/42.... | .. | 03/01/2017. | PAYdOWN........ooorveerveieniiinniiiens | covevieeeiiseneieneiins | cevvieees 173,680 | .......... 173,680 175,320 | oo | v (1,640) | ..o 10/25/2042.
3138W9 GP 9 | FNMA Pool #AS0205 3.000% 08/25/43.... | .. | 03/01/2017. | Paydown 62,758 2,758 ...59,688 3,070 08/25/2043.
3138W9 KQ 2 |FNMA Pool #AS0302 3.000% 08/25/43.... | .. | 03/01/2017. | PAYAOWN........ooeurveecreiireiieniiiens | covevieeeeienneieneiins | ccvviees 282,888 | ... 282,888 269,107 | .oovvvrrererevirnens | e 13,781 | oo 08/25/2043.
3138W9 LM 0 |FNMA Pool #AS0331 3.000% 08/25/43.... | .. | 03/01/2017. | PaydOwn.........cccoovevemrimrineiimriinens [ e | e 103,469 | .......... 103,469 ...98,428 5,040 103,469 08/25/2043.
3138WE NA 3 |FNMA Pool #AS4884 3.000% 05/25/45.... | .. | 03/01/2017. | PAYdOWN........coocrveerriiireirereiiins | coverieseeieeesisnenins | cevenes 1,389,294 | ...... 1,389,294 | ....... 1,403,729 | ........... 1,403,303 | ..oovvveivriens [ s (14,010) | oo [ (14,010) 1,389,294 05/25/2045.
3138WE RA 9 |FNMA Pool #AS4980 3.000% 05/25/45.... | .. | 03/01/2017. | PaydOwn.........cccovevemminrireiimniinnns [ e | e 620,399 | .......... 620,399 | .......... 623,592 623,502 (3,102) 620,399 05/25/2045.
3138WE VB 2 | FNMA Pool #AS5109 3.500% 06/25/45.... | .. | 03/01/2017. | Paydown ,239,810 .1,239,810 11,283,009 ....1,281,962 . ..(42,153)| .. 1,239,810 06/25/2045.
3138WF B6 2 | FNMA Pool #AS5460 3.500% 07/25/45.... | .. | 03/01/2017. | PaydOwn.........cccccoeuuirinriveiiniinnns [ e | i 807,300 | ......... 807,300 | ......... 841,232 840,409 I (33,109) 807,300 07/25/2045.
3138WF NY 8 |FNMA Pool #AS5806 3.000% 09/25/45.... | .. | 03/01/2017. | Paydown 383,736 | .......... 383,736 | .......... 387,064 386,969 3,232) | o | e 383,736 09/25/2045.
3138WW BR 9 | FNMA Pool #AT8147 3.000% 07/25/43.... | .. | 03/01/2017. | Paydown 36,482 | ............ 36,482 | ............ 35,336 ...35,381 07/25/2043.
3138X0 Y2 8 |FNMA Pool #AU1628 3.000% 07/25/43... | .. | 03/01/2017. | Paydown 123,854 | ......... 123,854 117,449 117,800 07/25/2043.
3138X0 Y5 1 |FNMA Pool #AU1631 3.000% 07/25/43... | .. | 03/01/2017. | Paydown ..108,728 108,728 | .. 105,314 105,506 07/25/2043.
3138X0 Y6 9 |FNMA Pool #AU1632 3.000% 07/25/43... | .. | 03/01/2017. | PAYAOWN..........cooomveeceeereireniins | eoeenireneriseniiennnes | v 657,051 | .......... 657,051 | .......... 627,554 629,175 07/25/2043.
3138X2 VU 5 |FNMA Pool #AU3326 3.500% 07/25/43... | .. | 03/01/2017. | PaydOWN..........ccomiuimiiirinniiniins | coviveeieeisniisiinnies | e 339,748 | .......... 339,748 | .......... 343,146 342,787 07/25/2043.
3138X3 CJ 9 |FNMA Pool #AU3672 3.500% 07/25/43... | .. | 03/01/2017. | Paydown 4,921 | o 4,921 | o 4,970 | oo 4,966 07/25/2043.
3138X3 EJ 7 |FNMA Pool #AU3736 3.000% 08/25/43... | .. | 03/01/2017. | PaydOWN..........ccuvmiviiriiirinrinniins | cevieeienisniiisiinnies | cvveeieas 472,778 | .......... 472,778 | .......... 457,930 458,773 . 08/25/2043.
3138YH U2 4 |FNMA Pool #AY4200 3.000% 05/25/45.... | .. | 03/01/2017. | Paydown 678,502 | .......... 678,502 682,318 682,166 ...(3,664) 05/25/2045.




¥'5030

Statement for March 31, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

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)
3138YP A2 8 |FNMA Pool #AY9024 3.000% 05/25/45.... | .. | 02/01/2017. | PaydOwn.........cccovevuirinrivciinniinnns [ e | v 346,246 | ......... 346,246 | ......... 351,765 351,612 (5,365) (5,365) | cvooureerereriens | i 346,246 0| e 1,019 | 05/25/2045.
3138YP A2 8 |FNMA Pool #AY9024 3.000% 05/25/45.... | .. | 03/01/2017. | Nationwide Mutual Fire.............cccc.. | covvvermrerrmmerrinciirns | coeee 24144783 | ... 23,777,180 | ..... 24,156,129 | ......... 24,145,631 (848) (848) | v | v 24,144,783 0. 178,329 | 05/25/2045.
3138YY DT 7 |FNMA Pool #AZ6413 3.000% 11/25/45.... | .. | 02/01/2017. | PaydOwn.........cccovevmmrinnriiciinniienns [ e | v 188,735 | ..ccoouue. 188,735 | ..ccovuuee 191,278 191,261 (2,525) [V72) | RS I 188,735 0 535 | 11/25/2045.
3138YY DT 7 |FNMA Pool #AZ6413 3.000% 11/25/45.... | .. | 03/01/2017. | Nationwide Mutual Fire.............cccc.. | covvvemrerrmnerrinciirns | coene 14,100,361 | ..... 13,914,799 4,102,274 | ........ 14,100,977 (616) (616) 14,100,361 0. 104,361 | 11/25/2045.
FNMA REMIC Ser 2001-47 ZK  6.500%
313920 XA 3 |09/25 .| 03/01/2017. | Paydown 9,616 9,616 | .coovveennn 9,942 | oo 9,780 (164) (LT 9,616 0 [ oo 100 |09/25/2031. [ 1.......cceveeee.
FNMA REMIC Ser 2001-W2 Cl AF6
313920 XZ 8 |6.589% 1 .| 03/01/2017. | Paydown 6,822 6,822 | ..ccoovuennn 6,782 | oo 6,847 (25) (V1) 6,822 0 90 | 10/25/2031. | 1.....ccevvvennce
FNMA REMIC Ser 2002-67 Cl AN
31392E  6A 3 |5.000% 11 L[ 03/01/2017. | PaydOWN. ... [ e | oo 78,633 | .ccoovennne 78,633 | .ccoovenee 78,475 ...78,389 244 284 | | s 78,633 0 634 | 11/25/2017. | 1.
FNMA REMIC Ser 2002-55 Cl GC
31392E  FL 9 |5.500% 09 .| 03/01/2017. | Paydown 5,990 5990 | oo 6,187 | oo 5,979 12 12 | 5,990 0 33 09/25/2017. [ 1....cooovnvee.
FNMA REMIC Ser 2002-59 CI B 5.500%
31392E  SX 9 |09/ .1 03/01/2017. | PaydOWN. ... [ o | oo T42 | oo T42 | oo 771 TA2 | i e | oo | e (U O 742 0 5 09/25/2017. [ 1....oooonven.
FHLMC REMIC Ser 2489 CI PE  6.000%
31392R  YX 3 |08/1 . [ 03/01/2017. | PaydOWN. ... [ o | oo 73,136 | oo 73,136 | oo 72,745 ..712,810 326 326 | . | s 73,136 0 558 | 08/15/2032. | 1........c.....c.
FHLMC REMIC Ser 2478 JF  6.000%
31392T WT 0 |08/15/2 . [03/01/2017. | PaydOWN. ... [ o | o 16,320 | .o 16,320 | ..o 16,998 ...16,498 (178) (£:) ) R I 16,320 0 [ 171 08/15/2022. [ 1................
FHLMC REMIC Ser 2504 N 5.500%
313920 KL 7 [09/15/1 . [03/01/2017. | PaydOWN...........cvverriiriiriiiinis [ o | o 13,469 | .......... 13,469 | .......... 13,761 ..13,462 L OO P (G O IS 13,469 (U I 121 [09/15/2017. {1...ccvvovnveen.
FHLMC REMIC Ser 2503 BH 5.500%
313920 MQ 4 |09/15/1 .| 03/01/2017. | Paydown 28,054 | ............ 28,054 | ............ 28,972 ...28,049 2 O I 5 [ 28,054 0 248 | 09/15/2017. | 1....ccvvvvvene
FHLMC REMIC Ser 2501 AN  5.500%
313920 RH 9 |09/15/1 .| 03/01/2017. | Paydown 9,350 9,350 | .ooovrivnnn 9,619 | i 9,347 K2 RO I 3 | 9,350 0 61| 09/15/2017. | 1.....ccccoooeec
FNMA REMIC Ser 2003-38 CI MP
31393A 2V 8 |5.500% 05 .1 03/01/2017. | Paydown 98,615 | .oovveune 98,615 | ...oece. 100,833 ..98,872 (258) (258) [ ovevvrrrrrienns 98,615 0 835 | 05/25/2023. [ 1...ccovvvrnne
FNMA REMIC Tr Ser 2003-W6 1A41
31393B T4 7 |5.398% .1 03/01/2017. | PAYAOWN.....ovvuirerrieiiereierineiiees | ereersssseeensssiinins | eresnens 168,647 | .......... 168,647 | .......... 169,965 169,079 (432) (G 72 | N R, 168,647 0 [ 1,956 [ 10/25/2042. | 1.....ccovvvnec.
FHLMC REMIC Ser 2773 CICD  4.500%
31394W  CK 2 |04/1 .| 03/01/2017. | Paydown 31,339 31,339 | e 28,397 ...30,070 31,339 0 235 | 04/15/2024.
FNMA REMIC Ser 2011-30 CILC  3.500%
313978 KV 5 |12 .| 03/01/2017. [ PAYAOWN......vovvrieiirrieisniriens | vevererenierisssssiennns | cervniennd 678,403 | .......... 678,403 | .......... 669,190 675,424 | ..o | 2,979 [ [ 979 | e | 678,403 (V1 4,603 | 12/25/2036.
31403A WY 7 |FNMA Pool #743263 3.500% 10/25/18.... |.. | 03/01/2017. | Paydown 9,228 9,228 9,228 0 54 |10/25/2018.
31408G KD 8 |FNMA Pool #850892 5.000% 10/01/35.... | .. | 03/01/2017. | Paydown 3,700 3,700 3,700 0 31 1 10/01/2035.
31408) BM 2 |FNMA Pool #852444 5.000% 10/01/35.... | .. | 03/01/2017. | Paydown 4,836 | ..cooovrennnn 4,836 4,836 0 42 |10/01/2035.
31409Y L6 2 |FNMA Pool #882449 5.000% 01/25/36.... |.. | 03/01/2017. | Paydown 2,041 2,041 0 17 | 01/25/2036.
3140E2 4V 0 |FNMA Pool #AZ9835 3.000% 09/25/45.... | .. | 03/01/2017. | PaydOWN..........coommvvemiiieriiiiniins | eoereiienesiinniiennies | v 116,079 | ......... 116,079 | ......... 117,086 117,059 0 582 | 09/25/2045.
3140E6 WA 6 |FNMA Pool #BA2440 3.000% 11/25/45.... | .. | 03/01/2017. | PaYdOWN..........ccvvmiviiiiirinrinniins | ceviveriesisniisiisnies | v 387,615 | .......... 387,615 | .oooovue 394,670 394,530 0| e 1,932 | 11/25/2045.
3140E8 FP 8 |FNMA Pool #BA3773 3.000% 11/25/45.... | .. | 02/01/2017. | PAYAOWN..........cooorveereeereireniins | eoreenireneeiseniiennnes | e 560,117 | .......... 560,117 | .......... 570,313 570,104 | oo | vereerene(9,987) [ [ everrenennc(9,987) | e | e 560,117 0 | e 2,099 | 11/25/2045.
3140E8 FP 8 |FNMA Pool #BA3773 3.000% 11/25/45.... | .. | 03/01/2017. | Nationwide Mutual Fire............cccccc. | covrerirnrinnicnniinnis | v 14,213,192 | ..... 13,964,672 | ..... 14,218,873 | ......... 14,213,669 | ..o | overrerenlBTT) | o | e ATT) | s | s 14,213,192 0 .. 104,735 | 11/25/2045.
31412W  TB 2 |FNMA Pool #937146 6.500% 05/25/37.... |.. | 03/01/2017. | PAYdOWN........coocrveerriiriiieniiiens | covevieniisnenienesins | oeeesisnneenns 422 430 422 0 5 | 05/25/2037.
31413H G3 6 |FNMA Pool #945818 6.000% 07/25/37.... | .. | 03/01/2017. | Paydown 6,653 ..6,673 6,653 0 65 | 07/25/2037.
31417D LN 1 |FNMA Pool #AB6632 3.500% 10/25/42.... | .. | 03/01/2017. | PaydOWN........coooirvveriiiniiieniiiinns | covvieeneiiesniiinniins | crvvennnd 641,008 669,958 641,008 0 | e 2,800 | 10/25/2042.
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31417G  ZX 7 |FNMA Pool #AB9757 3.500% 06/25/43.... | .. | 03/01/2017. | PaydOown........cccocovvvmiuiimivnrinniieis [ wverierisniiniiisnines | oo 4,505,220 | ....... 4,505,220 | ....... 4,550,273 | ........... 4,547,630 | .covovvrrinnenne ..(42,409) ....4,505,220 0 .. 20,873 |06/25/2043.
31418B SY 3 |FNMA Pool # MA2334 3.500% 07/25/45.. | .. | 03/01/2017. | Paydown v 283,074 | 283,074 | ........ 292,296 292,076 ..(9,002) 283,074 |.... 0 | e 1,487 | 07/25/2045.
31419B CT 0 |FNMA Pool #AE0981 3.500% 03/25/41.... | .. | 03/01/2017. | PaydOWN..........ccvvmririiiirinrinniins | cevivesiesisniiiniinnies | v 250,152 | .......... 250,152 | oo 257,488 257,456 l7,305) | oo | i 250,152 |.... 0| e 1,284 |03/25/2041.
31419L 3D 3 |FNMA Pool #AE9795 3.500% 11/25/40.... | .. | 03/01/2017. | Paydown . 86,351 | . ..86,351 | .. ..90,624 ...90,605 (4,254) | .. 86,351 |.... 0 389 | 11/25/2040.
362762 JZ 0 |Gainesville & Hall Cnty GA Rev Northeast. | .. | 02/17/2017. | Tax Free EXChange.........ccoovvevreine | vovveerernevenirnniveninns | covenee 9,775,712 | ..... 10,000,000 | ....... 9,704,700 9,774,183 9,775,712 0f... 252,778 | 02/15/2030.
389532 GZ 9 |Grays Hrbr Cnty WA Pub UtilRev Preref Re|.. | 01/01/2017. | Call  100.0000.........cccoevererernreens | orrermereererererneennns | cvvverenes 100,000 | ..coveeee 100,000 | ..ccvveeee 105,189 100,000 0 2,500 | 07/01/2017.
389532  JK 9 |Grays Hrbr Cnty WA Pub UtilRev Preref Re|.. | 01/01/2017. | Call  100.0000.........cccocuuerummies | ormrcmmrirerirenisnienns | coviienes 335,000 | ......... 335,000 | ......... 341,524 335,000 0 8,375 | 07/01/2017.
389532 JR 4 |Grays Hrbr Cnty WA Pub UtilRev Unref Ref| .. | 01/01/2017. | Call  100.0000.........cccorvrevermrerne | vereremrmrmserirerirenes | covees 1,065,000 | ....... 1,065,000 | ....... 1,081,057 | .coovvvene 1,065,000 0. 26,625 |07/01/2017.
41415W AX 0 |Harris Cnty TX Rev Hosp Dist Ref Sr Lien. | .. | 02/15/2017. | Call ~ 100.0000 ......3,860,000 | ....... 3,860,000 | .......3,905,818 3,860,730 (730) 0. 96,500 |02/15/2019.
41415W AY 8 |Harris Cnty TX Rev Hosp Dist Ref Sr Lien. | .. | 02/15/2017.| Call ~ 100.0000..........cccouvreerrmeres [ worererererneerreinirnes | vveene 3,750,000 | ....... 3,750,000 | ....... 3,780,450 3,750,485 (485) 0| 93,750 | 02/15/2020.
452024 DF 6 |llinois Mun Elec Agy Supp Rev SerA 5... [ .. [02/01/2017.[Call  100.0000........ccoccmremerenee | errmrimerrrerieeineinns | erveees 5,000,000 | ....... 5,000,000 5,206,800 5,002,258 (2,258) 0. 131,250 | 02/01/2022.
592597 3J 5 | Metropolitan Trans Auth NY Rev Svc Contr .. | 01/01/2017. [ Call  100.0000.........cccouvverirererne | vererrmmrmernerirerirenes | covees 1,730,000 | ....... 1,730,000 | ....... 1,979,656 | ........... 1,742,806 [ ..o | e | v | e 0 | oo | rerreenn 1,742,808 | o | e (12,806) | ........ (12,808) | ....... 47,575 |07/01/2017.
60636P RZ 5 |Missouri St Env Impt Engy Rev St Revolvi. | .. [ 01/01/2017. | MatUrity..........ccocoovevvieviiiiinicniiinnis [ e | s 5,000,000 | ....... 5,000,000 | ....... 5,413,850 5,000,000 | ..oovvveiiierins [ | e | e 0 0. 131,250 | 01/01/2017.
Monroe Cnty NY Auth Aprt Rev Ref AMT

610749 CA 9 |Gre o+ [ 01/01/2017. | MAEUIIEY. ... [ ereeieeiseessesineins | veenns 4,645,000 | ....... 4,645,000 | ....... 5,086,275 | ........... 4,645,000 | ..o [ e [ | e 0 { o | s 4,645,000 0. 136,447 | 01/01/2017. | 1FE............
Montgomery Cnty OH Rev Catholic Health

613549 HW 7 |S .. | 03/09/2017. | Tax Free EXChange.........cccccovveveee | corneirnveinneieeineinns | e 10,050,153 | ..... 10,000,000 | ..... 10,186,600 | ......... 10,054,234 | .oooovviveiicins | i (4,081) [ oo [ s (4,081) | oo | e 10,050,153 0. 186,667 | 05/01/2029. | 1FE............
North Carolina Hsg Fin Agy Rev LBASS

658207 FY 6 |AMT ..101/01/2017. | Call  100.0000..........cceeeremrrreres [ errerrreeernemreniineines | veenns 4,050,000 | ....... 4,050,000 | ....... 3,984,228 | ........... 4,004,914 | oo e [ | e 0 { o | s 4,004,914 | oo [ e 45,086 | ......... 45,086 | ..... 103,275 | 07/01/2028. | 1FE............

812643 DQ 4 |Seattle WA Mun Lt & Pwr Rev Ref & Impt-S| .. | 02/01/2017. | MAtUFiY..........ccvvverrrnirrererincrnns | vererneeisseisenrenenes | cvvs 1,000,000 | ....... 1,000,000 | ....... 1,126,660 | ........... 1,001,744 | .o | v (1,744) | oo [ (1,744) | oo | v 1,000,000 |.... 0 25,000 | 02/01/2017. | 1FE............
South Carolina St Hsg Fin Rev LBASS

83712D PY 6 |AMT ..101/01/2017. | Call  100.0000.........cccremrrrerirenes [ eorerermriinrinerireries | i 990,000 | .......... 990,000 | .......... 990,000 990,000 | ..vovverrerrnis | v | e | o0 | | 990,000 |.... 0. 26,235 |07/01/2023.
85732G UE 8 |State Public Sch Bldg Auth PAL Const Bds | .. | 03/01/2017. | Nationwide Mutual Fire...........ccccoee. | ovevrnerreriecerneeinns | veens 11,407,452 | ..... 10,000,000 | ..... 11,442,800 | ......... 11,427,204 | oo | v (19,753) [ 1oovereereinne L(19,753) | i | i 11,407,452 | ... 0. 145,833 | 06/01/2030.

87638T AH 6 |Tarrant Cnty TX Rev Cultural Ed Facs Fin. | .. [ 02/15/2017. | MAtUMItY.........cccovvrerireremreniniininnns [ e | eevenes 5,000,000 | ....... 5,000,000 | ....... 5,311,700 5,004,720 | ...oovrverrerrne | e (4,720) [ oo [ (4,720) | oo | e 5,000,000 |.... 0. 125,000 | 02/15/2017.

915137 F3 2 |University TX Rev Sys Ser F 5.000% 08/. |.. | 02/15/2017. | Call  100.0000.........ccccouvmerrrmrerne | verermemrmrrmersserirenes | ceves 3,745,000 | ....... 3,745,000 | ....... 4,039,582 3,749,309 | oo | e (4,309) [ oo [ s [CCT0LS) T U IO 3,745,000 | .... 0. 93,625 | 08/15/2019.

977100 BZ 8 |Wisconsin St Gen Rev Ser A 5.750% 05/0] .. | 02/01/2017. | Tax Free EXChange........cocouivinriies [ ovnmnnnnnmneisseseninns | aeens 10,779,556 | ..... 10,870,000 | ..... 10,757,713 | v 10,779,267 288 | oo o288 [ | o 10,779,556 | .... 0. 156,256 | 05/01/2033. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special A MS. i ....164,434,538 | ....162,489,980 | ....167,000,565 | ....... 164,743,294 | ...ccooovvvnn 0. (341,032) | oo 0 | (341,032) | ..ccvvevevrennn0 | i 164,402,258 | .....cccoconene. 0 | 32,280 | ... 32,280 | ..2,349,509 XXX XXX
Bonds - Industrial and Miscellaneous

000000 00 O |Duke Finance LLC 1stLien TLNt1 7.14....|02/21/2017. | Tax Free EXChaNge........ccccvvvvvverre | verevermrirerivnrsvreninns | e 11,301,211 | ... 12,406,015 | ..... 11,165,414 | ......... 11,275,012 26,199 26,199 | o | e 11,301,211 |.... 0 ... 251,911 | 10/28/2021. | 4FE............

000000 00 O |Animal Supply Company Term LnNt1 8.5|..|03/31/2017. |[Redemption ~ 100.0000...........cccee | verereerrmemermrerirenes | voverrrinnne 75,000 | ..ocooneee. 75,000 | ..ocooneee. 73,500 | cooovvreereniieirnerines | cevvrerirerirseens | everenens 1,500 | oo [ v 1,500 [ oo | e 75,000 |.... 0 952 |12/15/2021. | 4Z..............

000000 00 0 |Valeant Pharmaceuticals Inc Term Ln B Se .. | 03/27/2017. | Redemption ~ 100.0000.........cccovr. | vorrererrmnrenermnirnrinns | voveres 3,181,464 | ....... 3,181,464 | ....... 3,155,010 26,454 26,454 | oo | e 3,181,464 |.... 0 [ 7,356 | 04/01/2022. | 3FE............

US Foods Inc New Term Ln Nt 1 4.232%
000000 00 O |0 .. | 03/31/2017. | Redemption  100.0000..........ccoue. [ vverererernrerrmniinninns | oo 48,067 | ............ 48,067 | ..oooovnv 48,372 (305) [CCI0L<) TR I 48,067 |.... 0 [ 198 | 06/27/2023.
001192 AM 5 |AGL Capital Corp SrNt 3.250% 06/15/26. | .. | 03/29/2017. | Nationwide Mutual Fire...........ccccoews | ovrvrverrrerereeencennns | veene 10,296,144 | ..... 10,000,000 | ..... 10,310,480 | ..ccvoeee 10,302,853 | oo [ e ((GI01S) O PR [(CI/01<) O I 10,296,144 | ... 0| 93,889 | 06/15/2026.
00162F AC 4 |Apple Leisure Group 1st Lien Term Ln Nt... | .. | 03/31/2017. | Redemption ~ 100.0000.........cccccee | corvrerermrermmmirmiienins | v 10,694,752 | ..... 10,694,752 | ..... 10,592,804 | ......... 10,652,685 | ....cvvvvvrvcres | crirs 42,067 [ ..o [ e 42,067 | oo | e 10,694,752 0. 189,238 | 02/28/2019.
ACE Securities Corp RMBS Ser 2006-NC2

00441X AD 6 |CI . [ 02/27/2017. | PaydOwn.........ccvviiciiirisriiciici [ e | e 15,678 | ..ccovene 15,678 | c.cevvene 10,027 | oo 7,230 2,797 5,652 8,449 | oo | s 15,678 | ... 0 16 | 07/25/2036. | 1FM...........
ACE Securities Corp RMBS Ser 2006-NC2

00441X AD 6 |CI .. | 03/01/2017. | Nationwide Mutual Fire...........ccccccc. | ooevverinriinicniiinns | o 2,080,987 | ....... 4,400,155 | ...... 2,813,974 | .......... 2,028,986 | ... 784,988 | ..o | i [ cevrii 784,988 | ..o 2,813,974 | .... (732,987) | ..... (732,987) | ..o 7,154 | 07/25/2036. | 1FM...........
ACE Securities Corp RMBS Ser 2006-SL1

004421 VE 0 |Cl .. | 03/27/2017. | Paydown . 54,902 | ..coonne. 54,902 | ..coonne. 35,891 35,891 | e | e 19,011 | oo | s 19,011 |, 54,902 |.... 0 | 101 | 09/25/2035. | 1FM...........
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00764M BT 3 |Aegis ABS Trust RMBS Ser 2004-2 CI M1. | .. | 03/27/2017. | PaydOWN.........ccovvuiiimiinrieniinins | oreisniieiiesissienns | evvienns 127,617 | s 127,617 | . 116,770 118,923 8,694 8,694 127,617 0 245 | 06/25/2034. | 1FM...
00817Y AU 2 |AetnaInc SrNt 2.400% 06/15/21............. ..103/16/2017. | Call ~ 100.0000..........ccovmrvrererener [ correernrerrerirerirenirns | e 10,000,000 | ..... 10,000,000 9,999,000 9,999,128 38 38 19,999,166 | ..o | cerierins 834 | oo 834 | ... 160,667 | 06/15/2021. | 2FE............
00817Y AW 8 |AetnaInc SrNt 3.200% 06/15/26............. .. 103/16/2017. | Call  100.0000.........ccocmmrvemrrvers [ rrerirerinriisiicniinns | v 2,000,000 | ....... 2,000,000 | ....... 1,992,520 | ........... 1,992,888 132 132 | e | e 1,993,020 | ..oovvvorrrirrens [ o 6,980 | ..coveenn. 6,980 | ...... 36,178 | 06/15/2026. | 2FE............
00913@ AA 2 |AirNewco LLC 2nd Lien TLNt 1 10.557% | .. | 03/10/2017. | Morgan Stanley & CO INC.......c.ccouves [ vvererererncernrrenninnes | vvenne 4,600,000 .5,000,000 | ....... 4,750,000 4,506,250 | ...... 280,828 | ........... 4425 | .o [ e 285,253 4,791,502 | ..oveervierins .(191,502) | ...... (191,502) | ..... 159,092 | 02/13/2023. | 4FE....
00913M  AF 4 |Air Newco LLC 1stLien TLNt1 6.557%.. |.. | 02/28/2017. | Redemption  100.0000 6,667 | ..ocvvunven. 6,667 | ..ovvvernne 6,613 266 43 309 6,667 0 | 119 | 02/13/2022.
010392 EW 4 |Alabama Power Co Sr Nt Ser 07A 5.550%| .. | 02/01/2017. | MAtUFIY.........cvomeveereererierierencnnne | veverseeisniserisenienes | cove 9,500,000 | ....... 9,500,000 | ....... 9,485,105 9,499,659 341 341 | e | e 9,500,000 0. 263,625 |02/01/2017.
Alameda Cnty CA CTL Ser 2002-A
01082# AA 3 |7.500% .. | 03/15/2017. | Redemption  100.0000, 95,186 | ...cvvvvve. 95,186 | .......... 100,898 297148 [ | e (1,962) [ oo [ e (VA | I— 95,186 |.... 0 | e 1,192 | 06/15/2021. | 1....cooovvvrnee
01877K AB 9 |Alliance Pipeline LP SrNt 6.996% 12/3.... | .. | 01/26/2017. | Redemption ~ 100.0000.........coccoee | covrrrererererirnniinneins | cerveens (714,527) | ......... (714,527) | cooovnc (740,170) | ccovoevvene (T14,527) | oo [ [ e | i 0 | oo [ e (714,527) | ... 0 12/31/2019.
02150F AA 8 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2017. | Paydown 36,103 | .ovvernees 41,006 | ..coovveenn 34,956 234,956 | oo e e | o0 [ | e 34,956 | ..o | s 1,147 05/25/2037.
02150W AB 9 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2017. | PQYdOWN.........cvurrvrrereernrineirinies | everieeerseessssinneinns | vvenns 2,160,812 | ....... 2,255,174 | ....... 2,103,926 2,103,926 . . 2,103,926 | ..oovverirreiins | e 56,886 03/25/2047. .
02361D AP 5 |Ameren lllinois Co SrNt 3.250% 03/01/... | .. | 03/29/2017. | Nationwide Mutual Fire...........ccccees | wervrernvreonerverrernns | oeee 10,721,523 | ..... 10,000,000 | ..... 10,779,500 | ......... 10,741,346 | oo | v (19,823) | vooververcries [ e (19,823) | ..vvvvercrrcrin | v 10,721,523 03/01/2025. | 1FE............
American Airlines Inc LBASS EETC Ser
02376T AC 2 |201 . 101/15/2017. | Redemption ~ 100.0000.........cccoews | vorvvermrmemmrrerirerirns | woerrenes 218,133 | .......... 218,133 | .......... 224,879 222,242 | .o | e (4,109) [ oo [ e [C01S) RIS ISR 218,133 0 | e 6,108 | 07/15/2020. | 3FE............
American Airlines Inc LBASS EETC Ser
023772 AB 2 |201 .101/15/2017. | Redemption ~ 100.0000.........cccoows | worvermmemmrrerirenirns | woerre 124,321 | oo 124,321 | e 118,093 119,410 | oo | e A9 | s [ 4911 | s | v 124,321 0 | e 2,486 | 07/15/2025. | 1FE............
American Airlines Inc LBASS EETC Ser
023778 AC 0 |201 .| 03/22/2017. | Redemption ~ 100.0000. ...640,424 ....640,424 ....640,424 640,424 ..640,424 0. 14,089 | 09/22/2023.
023770 AB 0 |American Airlines Inc LBASS PTC Ser 2013 .. | 01/15/2017. | Redemption ~ 100.0000..........ccow. | vorrerrmemrrnerirerirns | woverrenn 668,686 | ......... 668,686 | ......... 672,843 671,634 (2,948) (2,948) | ..o | v 668,686 0. 16,550 | 01/15/2023. | 2FE............
American Honda Finance Sr Nt 2.300%
02665W BH 3 |09 .. | 03/01/2017. | Nationwide Mutual Fire 3,987,920 3,988,260 176 09/09/2026. | 1FE....
02932) AG 2 |American Rock Salt Co 1st Lien Term Ln N | .. | 03/31/2017. | Redemption  100.0000. ..73,073 775 244 05/20/2021.
03040W AK 1 | American Water Cap Corp SrNt 3.850% 0] .. | 03/29/2017. | Nationwide Mutual Fire...........ccoccves [ ovrerivierrneiveinnns | 00,107,737 | .......1,000,000 | .......1,117,920 | ........... 1,111,175 (3,437) ,107,737 03/01/2024. .
03040W AL 9 |American Water Cap Corp Sr Nt 3.400% 0| .. | 03/29/2017. | Nationwide Mutual Fire. 3,786,857 | .coovvvrerierins | e (7,657) X ..3,779,200 03/01/2025. | 1FE....
030728 KH 7 (10 .| 03/27/2017. | Paydown ....503,649 ....503,649 ....486,821 489,764 113,885 ..503,649 12/25/2033. [ 1FM...
Ameriquest Mtg Sec Inc RMBS Ser 2005-
03072S ZK 4 X1 o+ | 0312712017, [ PAYAOWN......vovvreirirrieisnieieis | vevererenserisssssienens | cvrvnienns 173,748 | .......... 173,748 | .......... 167,342 167,984 5,764 5,764 173,748 0 612 | 03/25/2035. | 1FM...
031162 BM 1 |Amgen Inc SrNt 3.875% 11/15/21........... .. | 03/01/2017. | Nationwide Mutual Fire...........ccccees | corveernvernververrenrns | e 14,734,328 | ... 14,500,000 | ..... 14,844,143 | ......... 14,741,788 | oo | v (1510 T R (7,460) 14,734,328 0. 165,441 | 11/15/2021.
Amresco Resdtl Sec Mtg Loan RMBS Ser
03215P BN 8 |199 .1 03/01/2017. | Paydown 8,631 8,631 | v 8,514 | v 8,586 45 45 | i 8,631 (U I 101 | 03/25/2027. | 1FM...........
Amresco Resdtl Sec Mtg Loan RMBS PTC
03215P DN 6 |Ser .. [ 03/01/2017. | PAYAOWN......ccvvnverrireirerierinerinens [ cerveriseiserisniesins | oeverseesseines 170 170 1 170 0 2 | 08/25/2027.
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls Tr CTL 6.3. | .. | 03/15/2017. | Redemption ~ 100.0000 51,491 | ..........51,491 | ...........51,491 ...51,491 51,491 0 545 | 02/15/2025.
037833 BZ 2 |AppleInc SrNt 2.450% 08/04/26............. .1 03/01/2017. | Nationwide Mutual Fire...........ccceve | corrrvmermnerirerinenns | woveees 9,974,080 | ..... 10,000,000 | ....... 9,972,700 9,973,687 393 [ s [ 393 [ | i 9,974,080 0. 140,875 | 08/04/2026.
039483 BL 5 |Archer-Daniels-Midland Co Sr Nt 2.500%. | .. | 03/01/2017. | Nationwide Mutual Fire..........cccccce. | ovvinnrverirnriinnienns | e 30,856,140 | ..... 31,000,000 | ..... 30,849,750 | ......... 30,853,894 2,247 2,247 .30,856,140 0. 430,556 | 08/11/2026.
040104 MF 5 |Argent Securities Inc RMBS Ser 2004-W11 | .. | 03/27/2017. | PAYAOWN.........vvurvmereermreeieniieins | oveesersensensssessnns | cvevienes 783,753 | .......... 783,753 | .......... 747,628 757,744 26,009 26,009 783,753 0 | e 2,431 | 11/25/2034.
Asset Backed Securities Corp RMBS Ser
04541G AL 6 |19 .1 03/21/2017. | Paydown 8,385 8,385 | ..o 8,385 8,385 | .o 8,385 0 70 | 06/21/2029. | 1FM...........
Asset Backed Securities Corp RMBS Ser
04541G GB 2 |20 L[ 03/27/2017. | PAYAOWN.......cvvnvrrrerirerierieeriens [ e | coeenen 478,069 | .......... 478,069 | .......... 459,076 461,570 | ..o | e 16,500 | .vvueveriens | e 16,500 | ..oveveercreciens | e 478,069 0 | e 1,486 | 11/25/2033.| 1FM...........
Asset Backed Securities Corp RMBS Ser
04541G UN 0 |20 L1 03/27/2017. | PAYAOWN. ..o | coreeiseriesienineens | s 1,735,504 | ....... 1,735,504 | ....... 1,501,211 | oo 1,556,612 | ... | s 178,892 | oo | e 178,892 | oo | e 1,735,504 0 3,577 | 11/25/2035. | 1FM...........
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Barclays Commercial Mtg Sec CMBS Ser
05491L  AE 8 |201 .. | 03/01/2017. | Nationwide Mutual Fire...........cccooe. | covvervrirmmeivinciianns | v 7,200,288 | ....... 7,000,000 | ....... 7,209,999 | .......... 7,203,420 | ..oovoiciicci | e (3,133) | oo [ e (T O 7,200,288 | ... 0 .. 56,705 |08/14/2036. | 1FM...........
05501T AC 3 |TGGT Holdings (Azure) LLC 1st Lien Term | .. | 03/31/2017. | Redemption ~ 100.0000.........ccccce. | coreerirmrinriiiniiinni | cvveriene 694,563 | ......... 694,563 | ......... 684,144 | ............. 638,998 | ........ 51,206 | ........... 4,359 | . [ e 55,565 | ..oorvverrriienns | i 694,563 0 .. 13,168 | 11/18/2018. | 5FE...........
B&G Foods Inc Term Ln BNt 1 3.789%
05508T AP 7 |11 .. | 03/30/2017. | Tax Free Exchange..........ccccocoveve [ eovnrinnicnniveiveinns | v 79559 | ......... 789,000 | ......... 795,904 795,707 145 (255) (110) | v | i 795,596 0 [ 8,780 | 11/02/2022. | 3FE............
BJs Wholesale Club Inc CTL (HG Bowie
05549@ AA 3 |Rea .. | 03/15/2017. | Redemption  100.0000. . 68,095 (252) (252) 0 [ 790 |05/15/2022. | 2................
05948K X7 9 |Bank of America Alt Loan Tr RMBS Ser 200| .. | 02/01/2017. | Paydown 229,346 | ........ 362,294 | .........353,779 | ...........342,113 | ....... 11,667 | oo | v ..(124,434) | ...... (124,434) | ......... 2,534 | 01/25/2036. | 1FM....
05948K X7 9 |Bank of America Alt Loan Tr RMBS Ser 200] .. | 03/01/2017. | Nationwide Mutual Fire............cccccc. | overvvermrerrmmniiineni | ceriend 6,048,706 | ......6,423,573 | .......6,272,602 | ...........6,065,748 | ...... 206,854 206,854 ..(223,896) | ...... (223,896) | ....... 92,339 |01/25/2036. | 1FM....
05950T AF 2 |Banc of America Mtg Securities RMBS Ser | .. | 03/01/2017. | Paydown ....43,750 7 ()] oo | cvererieene1799 i [ s 1,951 | e 1,951 11/20/2046. | 1FM....
05950T AF 2 |Banc of America Mtg Securities RMBS Ser | .. | 03/29/2017. | Nationwide Mutual Fire 491,287 | ......... 519,875 | .......... 485,568 491,336 (49) (49) 0 11/20/2046. | 1FM....
Banc of America Comm Mtg Inc CMBS Ser
059512 AE 3 |20 .. [02/01/2017. | PAYAOWN. ... [ eevieneeienniiseeiinens | e 12,779,395 | ..... 12,779,395 | ..... 12,540,886 | ......... 12,540,957 238,439 238,439 | ..o | e 12,779,395 | .... 0 ... 69,899 | 06/10/2049. | 1FM...........
06050T KN 1 |Bank of America NA Sub Nt 5.300% 03/15] .. | 03/15/2017. | MatUFity...........cocoovvvvmmieinmiiinriiiins | e | oo 3,000,000 | ....... 3,000,000 3,269,729 3,021,118 | oo | e (21,118) | s [ (21,118) | e | e 3,000,000 ... 0 ... 79,500 |03/15/2017. | 1FE............
06406F AE 3 |Bank NY Co Inc SrNt 2.450% 08/17/26... | .. | 03/01/2017. | Nationwide Mutual Fire...........cccccoe | ovurrvermrerrmmnirneni | ceveees 8,966,830 | ....... 9,000,000 | ....... 8,965,170 8,966,330 500 500 | .eoeeerereirneies | e 8,966,830 0 ... 119,438 | 08/17/2026. | 1FE............
Bayview Opport Mast Fund Trust RMBS
07331Q AA 5 (Ser .. [ 03/28/2017. | PaydOWN.........ccrveerrierrireriiieries [ e | e 700,662 | .......... 700,662 | .......... 721,051 721,049 | .o | e (20,387) | ..o 0 | e 4,621 | 06/28/2053. | 1FM....
07384M 7C 0 |2005- .. [03/01/2017. | PaydOwN...........ccvverviirriiiriiinis [ e | s 113523 | ... 113523 | ..cccooe. 114,587 114,522 (999) 0 578 |03/25/2035. [ 1FM...........
07386H MD 0 |Bear Stearns Alt- A Tr RMBS Ser 2004-10. | .. | 03/27/2017. | PaydOWN........c..cervvenrieereiieniiiiens | coreeieeesiesesiensiins | cevvienes 170,486 | .......... 170,486 | .......... 160,790 160,790 9,695 0 372 |09/25/2034. [ 1FM...........
Bear Stearns Mtg Tr RMBS Ser 2007-SL1
07401P  AA 2 |CI .. | 03/27/2017. | Paydown . 20474 | oo 20,441 | 8,881 | .o 8,881 | oo [ e [ e | e 0 [ oo [ e 8,881 | .o | e 11,593 | ......... 11,593 | oo 41 | 03/25/2037.
092113  AM 1 |Black Hills Corp Sr Nt 3.150% 01/15/27... | .. | 03/29/2017. | Nationwide Mutual Fire...........cccccoe. | vovvurriimneiiinniiianns | o 15,597,520 | ..... 15,550,000 | ... 15,600,210 | ......... 15,598,546 | .....ocoovvvicnnns | cerreeene(1,026) | o e (1,026) | o | s 15,597,520 |.... 0. 299,338 |01/15/2027.
10112R  AY 0 |Boston Properties LP SrNt 2.750% 10/0.. | .. | 03/01/2017. | Nationwide Mutual Fire............ccccc. | ooervvermrrermncirane | ceee 10,427,202 | ... 10,500,000 | ..... 10,423,455 | ......... 10,425,976 | ...ovovvvvvines | e 1,226 | i e 1,226 | i | s 10,427,202 | .... 0 ... 155,604 | 10/01/2026.
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AB 9 |Le .. [ 02/15/2017. | Redemption  100.0000..........ccoco. | coverrrrermmmririniririnns | o 303,307 | ..oooouee 303,307 | .oooouee 303,307 303,307 [ oo [ e | e | e 0 [ oo | s 303,307 |.... (U I 9,494 | 02/15/2023. | 1....cccvvvvneve
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AC 7 |Le .. [ 01/15/2017. | Redemption  100.0000..........ccoce. | covererrrermmeriririiriens | o 225271 | oo 225271 | oo 225271 | oo 225,271 | oo | e | e | e 0 [ oo | e 225271 |.... (U I 6,736 | 01/15/2024. | 1.....ccoocnc.
Burlington Northern Santa Fe LBASS ETC
12189P AH 5 (S < [ 01/15/2017. | PaydOWN. ... [ e | cvienenes 591,684 | ......... 591,684 | ......... 676,484 601,690 | ..o | e (10,007) | oo [ v (10,007) | ..o | e 591,684 0 23,395 | 01/15/2020. | 1FE............
124857 AR 4 |CBSCorp SrNt 2.900% 01/15/27............ .. | 03/01/2017. | Nationwide Mutual Fire...........cccoues | covemmrvirmmerirneniiriens | v 7,382,679 | ....... 7,500,000 | ....... 7,376,250 | ........... 7,381,024 | ..o | s 1,655 | oo [ i 1,855 | .ooveoceeiereies | eerviens 7,382,679 0 .. 138,958 | 01/15/2027. | 2FE............
Community Health Systems Inc Term Ln A
12543K  AJ 3 |N .. | 03/31/2017. | Redemption ~ 100.0000.........cccccw. [ vorrvrmrrrmiirnrivenirns | e 136,854 | ......... 136,854 | .......... 136,437 ..53,112 654 409 1,063 [ oo | e, 136,854 |.... 0 681 | 01/27/2019. | 3FE............
Community Health Systems Inc Term Ln A
12543k AJ 3 |N .. | 02/28/2017. | Tax Free Exchange..........ccccocoveves [ e | v 281,090 | .......... 281,908 | .......... 280,498 277,609 3,416 65 3481 | o | e 281,090 0 [ 2,421 | 01/27/2019. | 3FE............
Community Health Systems Inc Term Ln F
12543K AL 8 |N .. | 03/16/2017. | Redemption  100.0000, . 60,504 | ........... 60,504 | ............ 60,504 ...15,203 273 P45 T RO IR 60,504 |.... 0 215 | 12/31/2018. | 3FE............
Community Health Systems Inc Term Ln F
12543K AL 8 |N .. 1 03/16/2017. | Redemption ~ 100.0000.........ccccco. [ corrurmmrimmireiiiciinns | o 453,627 | .......... 453,627 | .......... 453,627 445,617 8,009 8,000 | .ovvorrreeerrinns | e 453,627 (O I 5,615 |12/31/2018. | 3FE............
Community Health Systems Inc Term Ln F
12543K AL 8 |N .. | 02/28/2017. | Tax Free EXChange..........ccccvvervees [ covemmeiinneiiiinniinens | e 45,028 | ............ 45,028 | ............ 45,028 ..44,233 795 795 | e | s 45,028 | .... (U I 469 |12/31/2018. | 3FE............
Community Health Systems Inc Term Ln G
12543K AM 6 |N .. | 02/28/2017. | Tax Free EXChange.........cccocvveeees | covemrrrimnneiiiineiienns | v 485,237 | .......... 485,237 | .......... 485,237 | ... 469,012 | ........ 16,225 | oo [ v | e 16,225 | ..o | e 485,237 (U I 4,598 |12/31/2019. | 3FE............
Community Health Systems Inc Term Ln H
12543K AN 4 |N .. | 02/28/2017. | Tax Free EXChange.........ccoocvcvmeves | covrmreevnnceiieneiiianns | v 1,013,436 | ....... 1,016,502 | ....... 1,012,192 980,379 32,943 114 33,057 ...1,013,436 0. 10,262 | 01/27/2021.
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12566U AN 4 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 03/01/2017. | Paydown 93,237 | .o 116,457 294351 | e e [ | s 0 | oo | e 94,351 | | (1,113) 02/25/2037. | 1FM....
12566U AT 1 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 03/01/2017. | Paydown 232,621 | .......... 232,621 229,379 32 32 [ [ 229411 | | s 3,210 02/25/2022. | 1FM....
12567A AP 2 | Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 03/01/2017. | Paydown 12,658 | 15,414 1,768 | e | e 15,026 | o | e (2,367) 03/25/2022. | 3FM....
12567A AP 2 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 03/29/2017. | Nationwide Mutual Fire 953,423 | ... 1,129,096 .971,114 129,532 ....(147,223) \ 03/25/2022. | 3FM
125896 BP 4 |CMS Energy Corp SrNt 3.600% 11/15/25| .. | 03/29/2017. | Nationwide Mutual Fire...........ccccce. [ oververirnrinnicniionns | o 3,157,267 | ....... 3,000,000 3,161,110 ...(3,844) cevenennn 3,157,267 0 [ 40,200 | 11/15/2025. | 2FE
125896 BQ 2 |CMS Energy Corp SrNt 3.000% 05/15/26 | .. | 03/29/2017. | Nationwide Mutual Fire..............ccc. | covvvrerevvinciiiniirns | coveeae 4,035,346 | ....... 4,000,000 | ....... 4,037,760 | ........... 4,036,158 (811) (G O ISP 4,035,346 0 ... 44,667 |05/15/2026. | 2FE............
Comm Mortgage Trust CMBS Ser 2014-
125910 AG 8 |UBS2C . [ 03/01/2017. | PaYAOWN. ... [ e | covviensisssinnens [ o | conesenees 21,898 ...15,060 0 584 | 03/10/2047. | 1FE.
12594E AC 0 |CNT Holdings Il Corp 1st Lien Term Ln N. | .. | 01/23/2017. | Tax Free Exchange..........ccccccueueee | onriemniivevirerinnienns | e 26,939,828 | ... 27,146,894 | ..... 26,911,467 | ......... 26,937,962 | ..oocvvennae 123 0. 95,014 | 01/15/2023.
12594E  AD 8 |CNT Holdings Ill Corp New 1st Lien Term.. | .. | 03/31/2017. | Redemption ~ 100.0000. 67,867 | .ocoovnen 67,867 | ........... 67,350 0 537 |01/22/2023.
12638P AB 5 |Credit Suisse Mtg Cap Cft RMBS Ser 2007+ .. | 02/01/2017. | Paydown 66,468 | ............ 66,468 | ........... 37,222 ..37,222 (U I 171 | 04/25/2037.
12638P AB 5 |Credit Suisse Mtg Cap Cft RMBS Ser 2007+ .. | 03/01/2017. | Nationwide Mutual Fire...........cccccoe. | covvonvvvinmiiinniiinns | v 2,600,406 | ....... 4,643,582 | ....... 2,600,406 2,600,406 | ......oovvvecinies | i | e | e 0 2,600,406 0 ... 39,072 | 04/25/2037.
CTL Cap Tr CTL Ser 2002-34 CI A
12644@ BQ 7 |Walgreen .| 03/15/2017. | Redemption ~ 100.0000. 27,788 | ..o 27,788 | ..o 27,788 W 2T788 [ [ [ s | e (U O 27,788 0 312 | 07/15/2022. | 2................
CTL Cap Tr CTLSer 2002-21Aurora
12644@ BR 5 |Heathcar .| 03/15/2017. | Redemption ~ 100.0000. 62,272 | ........... 62,272 | ........... 62,272 282,272 | i [ s | (O OO ISP 62,272 0 691 | 10/15/2022. | 1..............c.
CTL Cap Tr CTL Walgreens 6.620%
12644@ BS 3 |01/15/ .| 03/15/2017. | Redemption  100.0000. 26,162 | ............ 26,162 | ............ 26,424 ...26,268 (1086) (L) 26,162 0 289 | 01/15/2023. | 2........c..c.nc.
Credit Suisse Comm Mtg Tr RMBS Ser
126460 AM 0 |2013- L[ 03/01/2017. | PaydOWN. ... [ o | v 842,494 | .......... 842,49 | ... 866,189 861,375 0 3,960 | 03/25/2043. | 1FM..
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 4 |12 .1 03/10/2017. | Redemption  100.0000..........ccoce. | covermrrermmmiiinriiiinns | e 48,160 | ............ 48,160 | ............ 56,065 254228 | [ (6,088) | ....ocvvoorris [ e (6,088) | ...oovvvorriernns [ o 48,160 (U I 485 |12/10/2028. | 2FE............
CVS Health Corp LBASS PTC Nt 6.943%
126650 BQ 2 |01 .1 03/10/2017. |Redemption ~ 100.0000..........cccco. | covermmreimmiiinriiiinns | o 135,560 | .......... 135,560 | .......... 136,773 137,054 | oo | e (1,494) | oo [, (1,494) | oo | i 135,560 (U I 1,572 | 01/10/2030. | 2FE............
CVS Health Corp LBASS PTC Nt 7.507%
126650 BS 8 |01 .| 03/10/2017. | Redemption ~ 100.0000. 29,402 | ..ccooeeee 29,402 | ...ooooeee 38,246 236,547 | [ (TA45) | oo [ (T1445) | oo 29,402 0 369 | 01/10/2032. | 2FE............
CVS Health Corp ABS PTC Nt 4.704%
126650 AA 2 (011 .1 03/10/2017. | Redemption ~ 100.0000.........ccccevws | verrrrrrernniernrisrres | ovirerinns 74,838 | oo 74,838 | v 74,838 wTA838 [ i | e | s | e 0 [ oo | e 74,838 0 588 | 01/10/2036. | 2FE............
CWABS Inc RMBS Ser 2005-IM2 CI A3
126670 FB 9 |1.52 .| 0212712017, [ PAYAOWN......cvvurvrerriiireinieiiniee | vevrversisssisensnissees | vveeninnes 74,550 | .covvenne 74,550 | oovienee 72,889 12,889 [ | e 1,662 | oo | e 1,662 | oo | e 74,550 (V1 I 116 | 01/25/2036. | 1FM...........
CWABS Inc RMBS Ser 2004-U Cl 2A
126673 VE 9 [1.182% o+ | 03/15/2017. [ PAYAOWN......vovvrvirirriciinieieis | vevererenssrsssssiennns | cerveines 219,506 | .......... 219,506 | ....couc.. 91,537 91,537 [ | v 127,969 | oo | e 127,969 0 376 | 03/15/2034. [ 1FM....
12667G W7 4 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2017. | Paydown 284,965 | .......... 284,965 282,550 2,415 2,415 0 2,561 | 09/25/2035. | 4FM....
CWABS Inc RMBS Ser 2006-H CI 2A1B
126686 AC 8 [1.06 .. [ 03/15/2017. | PaydOWN..........corvoerriccieriiienins [ e | v 108,150 | .......... 108,150 | ..oooeve. 37,442 LT A82 | | e 70,709 | .o 0 11/15/2036. | 1FM....
12668A YS 8 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2017. | Paydown 28,024 | ... 28,336 | ..ccoonee. 23,706 223706 [ oo [ e |0 s | e 23,708 | [ s 4318 | ... 4,318 12/25/2035. [ 1FM....
CWHL Inc RMBS Ser 2005-27 CI 1A3
126694 NS 3 |5.500 .1 03/01/2017. | Paydown 35,130 | oo 35130 | oo 34,191 ...32,260 2,346 523 2,869 | ..o 35,130 0 376 | 12/25/2035. | 1FM...........
CWHL Inc RMBS Ser 2006-HYB1 CI 1A1
126694 WE 4 |32 .1 03/01/2017. | PaYAOWN. ... [ cevieneieneiisneiienes | e 263,315 | .......c.. 307,697 | ... 231,312 231,312 [ i [ [ | e 0 [ oo | e 231,312 | [ s 32,004 | ........ 32,004 | ... 1,657 | 03/20/2036. | 1FM...........
CWHL Inc RMBS Ser 2004-14 CI 2A5
12669F T2 9 |3.138 .1 03/01/2017. | PAYAOWN. ... | cevieeeiinseiinseiieens | cvieeenes 357,601 | .......... 357,601 | .......... 350,924 352,973 | oo | e 4628 | ..o [ i 4,628 | ... | s 357,601 (U I 1,448 | 08/25/2034. | 1FM...........
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Countrywide Home Loans RMBS Ser
12669G R3 7 |2005-15 .. | 03/01/2017. | Paydown 38,383 | oo 38,383 | .ccoovenne 37,777 ...35,107 2,927 2,927 | oo | e 38,034 | ..o [ i 349 | L 349 | . 236 | 08/25/2035. | 2FM...........
126700 AB 3 |CWGS TermLnNt2 4.597% 11/08/23.....|.. | 03/31/2017. | Redemption  100.0000 33,393 | oo 33,393 | oo 33,231 162 33,393 0 94 1 11/08/2023.
126700 AB 3 |CWGS TermLnNt2 4.597% 11/08/23..... .. | 03/31/2017. | Tax Free EXChange...........ccccocvcvee | wvsevvivmnererenceiinnies | covvevenns 172,859 | ......... 173,693 | ......... 172,853 B | oo [ eevereiieneenn® | | s 172,859 0 [ oo 489 | 11/08/2023.
126700 AB 3 |CWGS TermLnNt1 4.856% 11/08/23..... .. | 03/09/2017. | Tax Free Exchange............cccocuvves | ovmrrveeneiiinnciiinnnies | v, 206,084 | ... 207,085 | ......... 206,050 206,058 25 | o | eeriveriieneenin28 | e | e 206,084 (U I 2,624 | 11/08/2023.
131347 BY 1 |Calpine Corp 1stLien HY Nt 7.875% 01/..|.. | 03/06/2017.| Call ~ 100.0000..........ccccoorumrrrurns | corvrerrmeriiemriminirns | coeee 14,988,000 | ... 14,988,000 | ... 16,490,520 | ......... 15,624,990 | ...... 525,547 | ....... (28,274) | ..o [ oo B9T273 | | e 16,122,263 | ....ccoccvvvvvenne .(1,134,263) | ...(1,134,263) | ..1,347,590 | 01/15/2023.
13134M BE 2 |Calpine Corp Term Ln Nt 1 3.732% 05/27 | .. | 03/31/2017. | Redemption  100.0000, 25,000 | ..... 25,000 | ............ 24,850 ...24,879 121 121 25,000 0 237 | 05/27/2022.
Carrington Mtg Loan Tr RMBS Ser 2007-
144527 AB 4 |FRE .| 02/27/2017. | Paydown 93,242 | ..coooenn 93,242 | oovvvenn 82,810 282810 [ [ e 10,432 | coovveerieees | e 10,432 | oo 93,242 0 [ 115 | 02/25/2037. | 1FM...........
14880B AE 1 |Catalent Pharma Solutions Inc Term Ln Nt. | .. [ 03/31/2017. | Redemption  100.0000..........cccco. | coveemvremmmiirinniiinns | oo 46,787 | ............ 46,787 | ............ 47,047 ..42,467 22 (255) [ZSX)  RT IS 46,787 (U I 432 | 05/20/2021. | 3FE............
Centerpoint Anchorage Tr CTL PTC Lease
15189@ AA 7 |B .| 03/15/2017. | Redemption  100.0000. 95,650 | ..... 95,650 | .......... 107,162 299,570 | [ s (3,920 | ..o [ e (3,920) | ..ooovvvrriia 95,650 0 [ 1,262 | 09/15/2022. | 2................
Centex Home Equity Loan Tr RMBS Ser
152314 NU 0 |2005 L[ 0312712017, | PaydOWN. ... [ e, | v 570,936 | .......... 570,936 | .......... 536,145 544,275 | ..ooovvievviiinns | e 26,661 | ..oovvceriins [ i 26,661 | ..oovvevrrienns [ i 570,936 (U I 1,456 | 06/25/2035. | 1FM...........
Chase Mortgage Finance Corpora RMBS
16163Y AC 8 |Ser . [02/01/2017. | PaydOWN. ... [ e, | v 579,122 | ......... 579,122 | ......... 586,250 586,215 | ..ccovviirriiinns [ s (7,092) | ..o [ e (7,092) | oo | i 579,122 (U I 2,491 | 04/25/2045. | 1FE............
Chase Mortgage Finance Corpora RMBS
16163Y AC 8 |Ser .. | 03/01/2017. | Nationwide Mutual Fire............cccoe. | covvenviionniiinniiianns | 19,118,531 | ..... 18,888,642 | ..... 19,121,134 | ... 19,119,966 | .....ooovvvvcnni | v (1,435) | oo [ (1,435) | oo | e 19,118,531 0. 177,081 | 04/25/2045. | 1FE............
16165M AD 0 |Chaseflex Tr RMBS Ser 2006-2 CI A2B 1.|.. | 03/27/2017. | Paydown 23,383 28,801 | o 22,044 ...23,544 76 76 | e | e 23,819 [ [ s (VX141 — (237) ....51 | 09/25/2036. | 1FM..
16165V AM 0 |Chaseflex Tr RMBS Ser 2007-1 CI2A9 6. | .. [ 03/01/2017. | PaydOwN.........ccccoovirvvmmiiinmiiiinnis [ covienniienniiinniiinns | o 17,768 23,928 | .o 19,611 17,811 2,353 3 2,356 ceevrernnneen20,167 [ e [ (2,400) | .......... (2,400) | ............196 | 02/25/2037. | 1FM..
16165V AM 0 |Chaseflex Tr RMBS Ser 2007-1 CI 2A9 6. | .. | 03/29/2017. | Nationwide Mutual Fire...........ccccoe. | o | o 884,959 | ....... 1,202,221 | ........ 985,317 | ovvvoes 894,888 | ...... 118,228 | ..o 538 | oo | e 18,766 | .o | v 1,013,655 | ...coovverrinne ...(128,696) | ...... (128,696) | ....... 23,644 |02/25/2037. | 1FM...........
162765 AS 0 |CHEC Loan Trust RMBS Ser 2004-2 CI A3 | .. | 03/27/2017. | PaydOWN........co.irvviimiiiiniiiiniiinns | covviesseiisseiisnniis | cevvenns 723420 | .......... 723,420 | .......... 696,373 699,598 23,822 23,822 | .o [ s 723,420 0 2,940 | 07/25/2034. | 1FM...........
Countrywide Home Loans RMBS Ser
17025Q AC 1 |2007-J3 .. | 03/01/2017. | Paydown 83,575 | .oovvevnen 86,064 | ............ 73,128 ...69,114 5,730 6 5,736 | oo | e TA8ET | i | 8,725 | ......... 8,725 | ............ 799 | 07/25/2037. | 1FM..
17275R  AK 8 |Cisco Sys Inc SrNt 3.150% 03/14/17....... <. [ 03/14/2017. | MALUFItY.......oooocvceeriieriiecis [ e | e 1,000,000 | ....... 1,000,000 | .......... 998,373 999,917 83 83 0 .. 15,750 | 03/14/2017. | 1FE............
17275R  BH 4 |Cisco Sys Inc SrNt 2.200% 09/20/23....... .. | 03/01/2017. | Nationwide Mutual Fire...........ccccrvwr | vorvvrrnrrrerinnnererinns | e 12,974,811 | ... 13,000,000 | ..... 12,973,220 | ......... 12,974,232 580 580 0 ... 127,906 | 09/20/2023. | 1FE............
Citigroup Comm Mtg Tr CMBS Ser 2007-
17311Q BK 5 |C6C .. [ 03/01/2017. | PaydOWN.......cooevvriiirierinrineiienis [ rverierisniinsisnines | oveens 7,872,913 | ....... 7,872,913 | ... 7,765,043 | .......... 7,858,628 | .....ccovvvvrnnne 0 12/10/2049.
17323M  AA 3 | Citigroup Mtg Loan Tr RMBS Ser 2015A Cl | .. | 03/01/2017. | Paydown 556,281 | . .556,281 563,765 563,287 0 06/25/2058.
17324V AH 7 |P o+ | 03/01/2017. [ PAYAOWN......cvvvvrvierririininsieins | erveeerensssiisisssisennns | coneees 1,136,167 | ....... 1,136,167 | ....... 1,154,620 | ........... 1,153,710 | oo , . . 0 09/25/2042.
18976G AZ 9 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 03/01/2017. | PaYdOWN..........coovrveemeiiereiriniiins | eoeeerienerienniiinnnes | e 152,486 | .......... 152,486 | .......... 143,348 147,811 | s | s 4676 | .o [ v 4876 | oo [ e 152,486 0 06/25/2022.
191216 BZ 2 |Coca-Cola Co SrNt 2.250% 09/01/26...... .. | 03/01/2017. | Nationwide Mutual Fire...........ccccrvws | vorrvrrnrrrerinnsereninns | o 23,896,423 | ... 24,500,000 | ..... 23,881,180 | ......... 23,887,313 9,110 9,110 23,896,423 0 09/01/2026.
19416Q DX 5 |Colgate-Palmolive Co MT SrNt 1.300% O | .. | 01/15/2017. | MAtUFitY..........ccooomvvercriiniiinciiies | eoeeeiieeeriesniiiennes | e 2,000,000 | ....... 2,000,000 | ....... 1,991,816 | ........... 1,999,918 82 82 2,000,000 0 01/15/2017.
20030N BV 2 |Comcast Corp SrNt 1.625% 01/15/22 .. | 03/01/2017. | Nationwide Mutual Fire 9,991,157 | 10,000,000 .9,990,100 9,990,874 282 0 01/15/2022.
20030N BW 0 |Comcast Corp SrNt 2.350% 01/15/27..... .. | 03/01/2017. | Nationwide Mutual Fire...........cccooe. | covrmrvrirmnerrnnniiines | e 9,996,502 | ..... 10,000,000 9,996,325 9,996,452 50 0 01/15/2027.
207597 DW 2 |Connecticut Lt & Pwr Co 1st Mtg Bd 5.3... .. | 03/01/2017. | Maturity..........cccoevumrvmmiiverirmriineiins | verisrieniicssiveiiens | v 6,000,000 | ....... 6,000,000 5,992,078 5,999,656 344 | s [ 344 || 6,000,000 0 03/01/2017.
210805 BU 0 |Continental Airlines Inc LBASS EETC Ser.. | .. [ 01/02/2017. | PAYdOWN............ccoovirverimeiriniiienns [ coveneiieeniiineiinnes | e 2,018,849 | ....... 2,018,849 | ....... 1,995,968 2,017,982 867 2,018,849 0 01/02/2018.
210805 CB 1 |Continental Airlines Inc LBASS EETC Ser.. | .. | 03/15/2017. | PAYdOWN.........cooviimiiimrinriiniiiins | oreisniieniienisnienns | oviienas 461,147 | .......... 461,147 | .......... 432,800 459,281 | ..o | e, 1,867 | .o 0 15,329 | 03/15/2019.
212168 AA 6 |Continental Wind SrNt 6.000% 02/28/33. | .. | 02/28/2017. | Redemption ~ 100.0000, ..268,200 | . .268,200 268,200 268,200 0 8,046 |02/28/2033.
233331 AR 8 |DTE Energy Co SrNt 3.850% 12/01/23... | .. | 03/01/2017. | Nationwide Mutual Fire..........ccccccce. | ovvinnrverirnninnicnns | e 10,922,511 | ..... 10,000,000 | ..... 10,984,300 | ......... 10,942,947 | oo | e (20,436) | ...ovveerrinae 0 96,250 | 12/01/2023.
233331 AS 6 |DTE Energy Co SrNt 3.500% 06/01/24... | .. | 03/29/2017. | Nationwide Mutual Fire...........cccccoe. | covrmmervemmirinciiiinns | v 1,998,781 | ....... 2,000,000 | ....... 1,998,672 36 0 22,944 | 06/01/2024.
24422E RL 5 |Deere /John/ Cap Corp SrNt 2.000% 01/. | .. | 01/13/2017. | MatUFity........oocovvereieiiiriiniiniinnis | e | s 1,500,000 | ....... 1,500,000 | ....... 1,498,574 1 0. 15,000 | 01/13/2017.




01°6030

Statement for March 31, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

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)
Deutsche Alt-A Sec Inc RMBS Ser 2003-
251510 AW 3 |2XS .. | 03/01/2017. | Paydown 21,449 | . 21,449 | 21,444 ..21,434 15 15 | e 21,449 0 216 | 09/25/2033. | 1FM...........
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl| .. | 03/01/2017. | Paydown 32,208 | ... 32,203 | ..o 32,194 ...32,498 (296) [V22L5) 1 N 32,203 0 12/25/2033. | 1FM...........
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl .. | 03/01/2017. | Paydown 21,908 | ...oooeoue 21,908 | ............ 21,903 ...22,200 (292) (292) 21,908 0 01/25/2034.
25468P DM 5 |Disney Walt Co SrNt 1.850% 07/30/26.... | .. | 03/01/2017. | Nationwide Mutual Fire............ccccc. | covrevrniinnicnniinnis | o 24,504,366 | ..... 25,000,000 | ..... 24474250 | ......... 24,496,635 | ....coovvvvvrrinns | s 7732 | oo | e 7,732 N 24,504,366 0 07/30/2026.
25674D AJ 2 |Dollar Tree Inc Term Ln B-3 Nt 1 3.269.... | .. | 01/20/2017. | Redemption ~ 100.0000...........cccce | corvverrmmrermmmririrnirns | cevenae 3,011,392 | ....... 3,011,392 | ....... 3,011,367 3,011,368 24 24 | i | e 3,011,392 0 07/06/2022.
25674D AJ 2 |Dollar Tree Inc Term Ln B-3 Nt 1 3.477.... | .. | 01/20/2017. | Redemption ~ 100.0000..........cccoee | corvvermmvermmmrirmmniirns | covenae 1,545,455 | ....... 1,545,455 | ....... 1,542,031 1,542,180 3,275 3,275 ...1,545,455 0 07/06/2022.
25746U CK 3 | Dominion Resources Inc SrNt 2.850% 08| .. | 03/29/2017. | Nationwide Mutual Fire.............cccc. | covvevenviiineivinniias | covenae 1,999,345 | ....... 2,000,000 | ....... 1,999,300 1,999,329 16 16 ...1,999,345 0 08/15/2026.
26138E AU 3 |Dr Pepper Snapple Group Inc SrNt 2.55.. | .. | 03/01/2017. | Nationwide Mutual Fire...........cccccc. | eoovriiveiicinnniinnins | e 6,978,235 | ....... 7,000,000 | ....... 6,977,320 6,977,910 325 325 | | e 6,978,235 0 09/15/2026.
26441C AS 4 |Duke Energy Corp SrNt 2.650% 09/01/26| .. | 03/01/2017. | Nationwide Mutual Fire..............cc.. | covveenrrvvinnivinciiins | e 11,964,942 | ... 12,000,000 | ... 11,963,040 | ......... 11,964,344 597 597 .11,964,942 0 09/01/2026.
26441Y AZ 0 |Duke-Weeks Realty LP SrNt 3.250% 06/3] .. | 03/29/2017. | Nationwide Mutual Fire...........cccccoee | overvvermmerrmmeevnnnns | coveees 3,561,293 | ....... 3,500,000 | ....... 3,565,370 3,562,666 | ....oovvcrierins | i (R R PR (1,373) ...3,561,293 0 06/30/2026.
278865 AV 2 |EcolabInc SrNt 2.700% 11/01/26............ .. | 03/29/2017. | Nationwide Mutual Fire...........ccccoe. | covvervvveniiiinniiinns | e 8,972,790 | ....... 9,000,000 | ....... 8,971,650 8,972,140 651 651 | .o 8,972,790 0 11/01/2026.
Emera US Finance LP SrNt 2.700%
29103D AD 8 |06/15 .. [ 01/17/2017. | Tax Free Exchange.........ccccccccouvves [ covveneviiineiiinciiinns | e 4,995,685 | ...... 5,000,000 | ....... 4,995,150 | ........... 4,995,645 41 A | | e 4,995,685 0 ... 12,000 | 06/15/2021. | 2FE............
29273R  AE 9 |Energy Transfer Partners Sr Nt 6.125%... | .. | 02/15/2017. | MAtUFiY.........o.covrvermrieimriiinniienis | cerevieeeiieeeiienniies | e 5,000,000 | ....... 5,000,000 | ....... 4,985,700 | ......c.... 4,999,757 243 243 | e | e 5,000,000 0 .. 153,125 | 02/15/2017. | 2FE............
Enhanced Cap CT Fund Ill LLC ABS
29337# AA 7 |CAPCON .. | 03/15/2017. | Redemption ~ 100.0000..........ccoce. | coverrrrremmrririrriirinns | corerenes 163,303 | .......... 163,303 | .......... 163,303 163,303 | oo | eevvineeiienniiens [ v | eeneiienniiennn0 e 163,303 0 | e 2,984 | 12/15/2020.
29364D AS 9 |Entergy Arkansas Inc 1st Mortgage Bond... | .. | 03/01/2017. | Nationwide Mutual Fire..............ccc. | cooveinnriiinciiinniins | e 22,913,981 | ..... 21,600,000 | ..... 23,001,062 | ......... 22,940,684 | .....ccoooiinnnnne. | 22,913,981 0. 199,800 | 06/01/2024.
29364D AU 4 |Entergy Arkansas Inc 1st Mtg Bd  3.500% | .. | 03/29/2017. | Nationwide Mutual Fire.............ccccc. | corveermmeeermmeiriniiinns | covenae 3,780,993 | ....... 3,500,000 | ....... 3,798,990 3,787,606 | ....oovvcrrcrrns | e (6,613) N 3,780,993 0 ... 60,569 | 04/01/2026.
FFCA Sec Lending Corp LBASS Frnch Ln
301965 CE 7 |Ser .| 03/01/2017. | Paydown 57,275 .57,275 ..56,626 ...56,929 346 346 ...57,275 0 05/18/2026.
FMV Smithtown Assoc CTL  7.700%
30260@ AA 8 |10/04/1 .103/01/2017. |Redemption  100.0000..........ccocw. | coverrmrermmmrirircirinns | o 196,762 | .......... 196,762 | .......... 204,633 198,194 | oo | e (1,432) | oo [ e (1,432) | oo | e 196,762 (U I 2,531 | 10/04/2019. | 2.....ccoocuuce
Fedex Corp ABS PTC Ser 1998-1A
31331F  AX 9 |6.720% .| 01/15/2017. | Paydown 258,209 | ..ovvvrrerirenes | s 1,035 | oo ..259,244 0 07/15/2023.
31331F AY 7 |Fedex Corp ABS PTC Ser 1998-1 CIB 6.8 .. | 01/15/2017. | Paydown 218,255 ..218,255 0 01/15/2019.
316773 CF 5 |Fifth Third Bancorp Sub Bk Nt 5.450% 0.. | .. [ 01/15/2017. | Maturity...........ccccooevvvmmmrvmmmivinnins [ cerireneivsreiveneinanes | +..25,000,000 | .....25,000,000 | .....25,427,453 | ......... 25,004,739 | oo | e (4,739) | oo .25,000,000 0 01/15/2017.
First Horizon Mtg PT Tr RMBS Ser 2006-
32052E AA 7 |AR . [03/01/2017. | PaYAOWN. ... [ e | cvieeeees 104,135 | .......... 109,834 | ........... 98,734 298,734 [ e [ [ | e (U OO ISP 98,734 | ..o [ v 5401 | ..cooo..e. 5401 | .o 444 | 11/25/2036. | 1FM...........
First Horizon Mtg PT Tr RMBS Ser 2007-
32052W AC 3 |FA L[ 02/01/2017. | PaYAOWN. ... [ e | ceveenenens 41,086 | ........... 57470 | .......... 49,850 | ..ovvornnn: 45,148 | .......... 4,702 4702 | oo | s 49,850 | ..o [ e (8,764) | .......... (8,764) | ........... 489 | 08/25/2037. | 4FM...........
First Horizon Mtg PT Tr RMBS Ser 2007-
32052W AC 3 |FA .1 03/01/2017. | Nationwide Mutual Fire...........cccooe. | covrerervmnceraneiiinns | v 1,725,056 | ....... 2,207,896 | ....... 1,915,175 | .ccooeeeee 1,734,528 | ..... 180,647 | .oooocvecciiens [ | i 180,647 | oo | v 1,915,175 | i .(190,119) | ..... (190,119) | ....... 34,498 | 08/25/2037. | 4FM...........
First Plus Home Ln Owner Tr RMBS Ser
337925 ES 6 |199 .| 03/01/2017. | Paydown 8,100 8,100 | ..ccovvvvnnne 8,280 | ..o 3,969 | .......... 4,122 9 4131 | 8,100 0 97 | 12/10/2024. | 4FM...........
First Plus Home Ln Owner Tr RMBS Ser
337925 ES 6 199 .. | 03/29/2017. | Nationwide Mutual Fire...........cccooues | wovrmmrrrmmeennnnrrnnns | weveeeens 120,711 | 248,390 | .......... 253,901 | oo 121,711 | 126,398 | eeccs(96) [ s | e 126,302 [ [ i 248,014 | .o ...(126,303) | ...... (126,303) | ......... 6,114 | 12/10/2024. | 4FM...........
341081 FK 8 |Florida Pwr &Lt Co 1stMtg Bd 3.250%... | .. | 03/29/2017. | Nationwide Mutual Fire..........ccccccce. | ovvvmmrirerirnninnienns | e 15,065,928 | ..... 14,000,000 | ..... 15,163,260 | ......... 15,098,787 .15,065,928 0 .. 149,139 | 06/01/2024. | 1FE....
341081 FM 4 |Florida Pwr &Lt Co Nt 3.125% 12/01/25.. | .. | 03/29/2017. | Nationwide Mutual Fire 5,329,395 ...5,321,404 0 .. 51,215 | 12/01/2025. | 1FE....
Flowchem LLC Sr Term Ln  7.500%
34347@ AA 7 [12/011 .. 1 03/03/2017. | Redemption  100.0000..........ccvee | coverrerrrmeririrnriinns | e 1,206,689 | ....... 1,206,689 | ....... 1,206,689 1,206,689 N - 1,206,689 0. 21,011 | 12/01/2018.
35671D AZ 8 |Freeport-McMoran Copper & Gold SrNt 3| .. | 03/29/2017. | Nationwide Mutual Fire.............ccccc. | corvvermmveirmmrirnnninns | covenae 2,630,851 | ....... 2,900,000 | ....... 2,867,375 .2,660,750 | ...... 214,343 | ..o 850 | v 15,193 2,875,943 ....(245,002) | ...... (245,092) | ....... 60,558 |03/15/2023.
Fremont Home Loan Tr RMBS Ser 2006-B
357290 AS 7 |Cl .| 03/25/2017. | Redemption ~ 44.9088.. .17,020 ..37,898 ....3,067 0B087 | | e 13,953 13,953 ...17,020 0 08/25/2036.
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Fremont Home Loan Tr RMBS Ser 2006-B
357290 AS 7 [CI .. | 03/25/2017. | Capital Distribution.. . 20,879 | oo | e 20,879 20,879 [ o | e [ e | s (V1 IR 20,879 |.... 0 08/25/2036. | 1FM...........
Fremont Home Loan Owner Tr RMBS Ser
35729T AD 4 |2006 .. | 02/27/2017. | Paydown . 24,308 .15,075 ..12,195 2,880 9,233 24,308 |.... 0 29 [10/25/2036.
Fremont Home Loan Owner Tr RMBS Ser
35729T AD 4 |2006 .. | 03/01/2017. | Nationwide Mutual Fire............cccoues [ vorererererneenvnicnirines | vveene 1,836,873 | ....... 3,571,292 | ....... 2,214,749 | ........... 1,791,667 | ...... 423,082 | ..o [ [ e 423,082 | .o 2,214,749 | .... ..(377,876) | ...... (377,876) | ......... 5,807 | 10/25/2036. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D 7Q 0 [200 .. [ 03/01/2017. | PAYAOWN.......ourvrrrcrirrirrirerieies [ reverienerseesnsinsnines | eoerereeens 48,655 | ........... 48,655 | ........... 46,238 CATA50 | | 1,205 | oo 0 06/25/2035.
36962G 2G 8 |General Elec Cap Corp MT Nt 5.400% 02/| .. | 02/15/2017. | Maturity ......5,000,000 | .......5,000,000 | ....... 4,991,142 | .. 4,999,704 297 0 02/15/2017.
375558 BM 4 |Gilead Sciences Inc Sr Nt 2.950% 03/01.. .. [ 03/29/2017. | Nationwide Mutual Fire..........o.cccov. | covvvsnnrvvvvvvivniiisnns | s 3,998,967 | ....... 4,000,000 3,998,960 3,998,960 7 0 03/01/2027.
38081E 9 (375 .. [ 03/20/2017. | PAYAOWN......ccoomivireicieiieniinees [ e | coeneins 562,006 | .......... 562,006 | .......... 562,006 562,006 0 09/20/2047.
Greenpoint Mtg Funding Tr RMBS Ser
39539M AA 7 |2007- o [ 0272712017, | PAYAOWN......ccvoereieieiierieninees [ eoreineeiissiseniienins | coeneies 113,482 | oo 113,482 | e 105,926 105,926 | .ooovervriviines | e 7,556 | oo | e 7,556 | oo | i 113,482 |.... (U IO 125 | 06/25/2037. | 1FM...........
Greenpoint Mtg Funding Tr RMBS Ser
39539M AA 7 |2007- .. | 03/01/2017. | Nationwide Mutual Fir€...........ccccoues [ woverrererneernerinneiinns | vvenne 3,775,401 | ....... 4,044,716 | ....... 3,775,401 3,775,401 | covvoiveiecnne [ e | e | e 0 { o | s 3,775,401 | .... 0 | e 7,080 | 06/25/2037. | 1FM...........
404122 AT 0 |HCAInc TermLnB7 Nt1 3.897% 02/09/2| .. | 03/31/2017. | Tax Free EXChange........cccoueevevnees | cevvrrmerirerereeeneens | woveees 1,629,084 | ... 1,621,549 | ....... 1,629,362 | ........... 1,629,318 (234) (V73 RN IS 1,629,084 |.... 0. 13,631 | 02/09/2024. | 3FE............
Harborview Mtg Loan Tr RMBS Ser 2007-A
41164T AA 0 |C .. | 03/20/2017. | Paydown . 65,697 | ..coovnen 64,529 | ............ 12,261 22,261 [ e [ e | s [V ETOUPOPORTON ISV 12,261 | .o | s 53,436 | ......... 53,436 | ............ 128 | 06/21/2037. [ 1FM...........
Harborview Mtg Loan Tr RMBS Ser 2007-4
41164y AB 7 |C .. | 02/19/2017. | Paydown . 64,412 | .ocounnees 64,412 | .ocooneee. 62,782 83,328 | e | e 1,084 | v [ v 1,084 | | e 64,412 | ... 0 59 | 07/19/2047. | 1FM...........
Harborview Mtg Loan Tr RMBS Ser 2007-4
41164y AB 7 |C .. | 03/01/2017. | Nationwide Mutual Fire v 3,424,405 | .......3,482,623 3,394,469 3,424,004 401 401 |. 3,424,405 | ... 0 07/19/2047.
42770L  AA 1 |Hero Funding Trust LBASS Ser 2015-1A Cl| .. | 03/20/2017. [ PAYAOWN........c.vvermrvrreremineineiinns | werrerereeessemsssisenns | ceenneenns 537,668 | ... 537,668 | .......... 537,425 537,491 177 177 | ... 537,668 |.... 0 09/21/2040.
42770Q AA 0 |Hero Funding Trust LBASS Ser 2014-2A Cl| .. | 03/20/2017. [ PAYAOWN........ccvrvvirereriniirsinniinins | ervseerersssisneessssninns | voveens 1,144,829 | ....... 1,144,829 | ...... 1,146,921 1,146,818 | oo | e [QCLE1) ) SRR I (1,989) ... ..1,144,829 | ... 0 09/21/2040.
42770R  AA 8 |Hero Funding Trust LBASS Ser 2014-1A Cl|.. | 03/20/2017. | Paydown 1,111,890 | 11,111,890 | 1,114,521 L 1,114,136 (2,247) ,111,890 |.... 0 09/20/2038.
427700 AA 1 |CL .+ | 03/20/12017. [ PAYAOWN......oovvreireriieiininiens | vevererenisersssssiennns | cvrenienns 584,988 | .......... 584,988 | .......... 584,922 584,929 59 584,988 |.... 0 09/20/2040.
42771T  AA 3 |Hero Funding Trust LBASS Ser 2015-3A Cl| .. | 03/20/2017. [ PAYAOWN..........cvveumrvreermmineineiinns | cerierireeennensssinenes | everneenns 533,131 | .o 533,131 | e 533,113 533,113 18 18 533,131 |.... 0 09/20/2041.
437076 BN 1 |Home Depot Inc SrNt 2.125% 09/15/26... | .. | 03/01/2017. | Nationwide Mutual Fire 0,936,962 | .......6,000,000 5,934,240 5,936,001 962 962 0 09/15/2026.
438516  BL 9 |Honeywell International Inc SrNt 2.50...... .. | 03/29/2017. | Nationwide Mutual Fire...........ccccovee [ orerererernenrnvneinerines | vveene 8,948,235 | ....... 9,000,000 | ....... 8,946,280 8,947,091 | ..o | e 1144 | s e 1,144 0 11/01/2026.
HSI Asset Loan Obligation RMBS Ser
44329E  AC 5 |2007- .. [ 03/01/2017. | PAYAOWN......ccovnvrrrirrireirerierinees [ eorveinneniiseinenienins | coveies 114,611 | v 114,600 | ............ 69,630 20:89,630 [ oo | e [ e | s (1 IO ISV 69,630 | ..oocverrireines [ e 44981 | ........ 44,981 | .o 820 |09/25/2037. [ 1FM...........
44701P  AX 2 |Huntsman International Inc 2015 Extended | .. | 01/31/2017. | Tax Free Exchange..........cccccecvveeee | eveveevvevveeerecins | v 5,396,774 | ....... 5,443,805 | ....... 5,375,758 5,395,117 | coovoeeeiiieeres | e 1,657 | oo | e 1,657 | oo | e 5,396,774 |.... 0. 36,774 | 04/19/2019. | 3FE............
44701P  AZ 7 |Huntsman International Inc New TL B Nt 2. | .. | 03/31/2017. | Redemption ~ 100.0000..........cecw. | woevrrererneernmmrsnines | woerereens 17,324 | .o 17,324 | .o 17,132 ..17,133 190 190 | o [ s 17,324 | ... (U I 182 | 10/01/2021. | 3FE............
IMPAC CMB Tr RMBS Ser 2005-2 Cl 1A1
45254N MY 0 |1. o [ 0212712017, | PAYAOWN......ccvurvrevrerirrireirerieens [ erverienerseessnissines | eoerereeens 77,018 | oo 77,018 | oo 75,003 ...75,003 2,015 2,015 | oo | s 77,018 |.... (U I 126 | 04/25/2035. | 1FM...........
IMPAC CMB Tr RMBS Ser 2005-2 Cl 1A1
45254N MY 0 |1. .. | 03/01/2017. | Nationwide Mutual Fire...........cccoves [ vrerermrerneenvniinirines | vveene 2,272,431 | ....... 2,333,478 2,272,431 2,272,431 0 5,329 | 04/25/2035. | 1FM...........
45256# AB 8 |Impact CIL Parent LLC ABS Revolving Nt S| .. | 03/28/2017. | Redemption  100.0000 ...66,877 0| e 1,174 | 10/25/2056.
45256H AA 6 |Impact Funding LLC CMBS Ctf Tranche A. | .. | 03/01/2017. | Paydown ...43,201 (85) 0 341 {07/01/2022.
Impact Childcare LLC CDO Revol Nt
45257# AA 9 |Ser200 ..101/01/2017. | Redemption ~ 100.0000.........cccouws | woreerrremmrrerirerirns | coeerenes 276,273 | .......... 276,273 | .......... 276,273 | oo 251,354 | ........ 24,920 24,920 | oo | e 276,273 | .... 0. 18,722 | 11/28/2018. | 6*........c......
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Impact Funding LLC CMBS Ser 2010-1 CI
45257TH AA 5 |A1 .. [ 03/01/2017. | PaydOWN. ... [ e | v 247,357 | ........ 247,357 | .......... 247,491 247,400 (43) () Y IS 247,357 | ... (U I 2,090 |01/25/2051. | 1FE............
Indymac Indx Mtg Ln Tr RMBS Ser 2007-
456652 AA 4 |A1 .. | 02/01/2017. | Paydown ...101,015 ...100,836 ....101,120 ...75,109 25,830 25,830 |.... ..100,940 | .... 75 75 630 |08/25/2037.
Indymac Indx Mtg Ln Tr RMBS Ser 2007-
456652 AA 4 A1 .. | 03/01/2017. | Nationwide Mutual Fire...........c.cccoe. | covvervvinniiiinciiiinns | v 1,658,514 | ....... 2,005,299 | ....... 2,010,939 | .......... 1,617,551 | ... 389,804 (16) 389,788 | ...ccooverii 2,007,340 |.... ....(348,825) | ...... (348,825) | ....... 30,077 | 08/25/2037. | 2FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45668) AD 8 |AR3 .. [02/01/2017. | PaydOWN...........ocvvericiieriienis [ e | v 374,490 | .......... 374,490 | .......... 375,181 374,450 (16) (1) S IS 374,434 | ... 56 56 | ......... 2,056 |01/25/2037. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45668) AD 8 |AR3 .. | 03/01/2017. | Nationwide Mutual Fire............cccoe. | oo | v 1,488,775 | ....... 1,489,034 | ...... 1,491,783 | ........... 1,488,874 (99) [(CLE) R ISR 1,488,775 | ... 0 ... 14,162 | 01/25/2037. | 1FM...........
457187 AB 8 |Ingredion Inc SrNt 3.200% 10/01/26........ .. | 03/29/2017. | Nationwide Mutual Fire...........ccccce. | ooevverinrinnicniiinns | o 3,067,848 | ....... 3,000,000 | ....... 3,070,470 3,069,283 | .....covvrriirnies | e (1,435) | oo [ v (1,435) | oo | e 3,067,848 | ... 0 [ 49,867 |10/01/2026. | 2FE............
JP Morgan Mtg Tr RMBS Ser 2006-A2 CI
466247 H8 9 |1A1 .. | 03/01/2017. | Paydown 6,398 | .o 7,336 | oo 7,304 | oo 5,700 | ..o 1,608 1,608 | ..o | e 7,308 | oo | e [0S I— (909) [ ..o 43 | 04/25/2036. | 1FM...........
JP Morgan Chase Comm Mtg Secs CMBS
46628F AM 3 |Ser2 .. [ 03/01/2017. | PaYAOWN. ... [ e | v 291,827 | ..o 291,827 | .......... 326,530 291,827 | oo e | everinniineiinns | ennesenieninneens0 | e | e 291,827 |.... 0| e 3,153 | 04/15/2045.
49446R AR 0 |Kimco Realty Corp SrNt 2.700% 03/01/2. .. | 03/01/2017. | Nationwide Mutual Fire.............cccoe. | covimmevionniiinniiinns | e 8,955,580 | ....... 9,000,000 8,954,010 8,954,745 834 ...8,955,580 |.... 0| 74,925 | 03/01/2024.
49803X AA 1 |Kite Realty Group LP SrNt 4.000% 10/0.. | .. | 03/01/2017. | Nationwide Mutual Fire. 6,032,924 6,000,000 | ... 16,033,940 | ......... 16,033,335 (411) 116,032,924 | ... 0 10/01/2026.
LB Commercial Mtg Tr CMBS Ser 2007-C3
50177A AE 9 |CI o [ 03/11/2017. | PaydOWN. ... [ e | e 1,560,289 | ....... 1,560,289 | ....... 1,566,846 | ........... 1,559,529 760 LI IR TR I 1,560,289 |.... 0 .. 12,505 | 07/15/2044. | 1FM...........
LB-UBS Comm Mtg Tr CMBS Ser 2007-C6
521090p AE 5 |CIA o [ 03/11/2017. | PaYAOWN. ... [ e | v 739,881 | .......... 739,881 | .......... 743,580 739,583 298 298 | . | e 739,881 |.... (U I 9,277 | 07/15/2040. | 1FM...........
Legg Mason Mtg Cap Corp LBASS Ser
52465# BF 1 |2001-C .. | 03/10/2017. | Redemption ~ 100.0000..........ccoce. | coverrrrermmmririnriiriies | e 46,556 | ............ 46,556 | ........... 50,487 ..46,577 (21) (V) O ISR 46,556 | .... 0 380 | 04/10/2017. | 1.
Legg Mason Mtg Cap Corp LBASS Ser
52465# BH 7 |2002-C .. | 03/10/2017. | Redemption  100.0000. . 26,305 | ..coovenae 26,305 | ..ccovenee 29,767 ...26,392 (87) (101 I 26,305 |.... (U I 222 | 04/10/2017. | 1.
Legg Mason Mtg Cap Corp CTL 7.750%
52467@ AH 8401/  |.]|03/15/2017. |Redemption  100.0000 . 56,002 ..58,734 ...56,721 (719) (719) ] .... 0 01/15/2021. | 4....
52467@ BC 8 |Cl .. | 03/15/2017. | Redemption  100.0000 . 52,229 ...52,955 (726) (726) | .... 0 11/15/2018. | 5*...
Lehman Mtg Tr RMBS Ser 2006-2 Cl 6A1
52520M GQ 0 |6 o+ | 03/01/2017. [ PAYAOWN......ovevririiiieierieiiiines | vevenersersnssensssneees | overernnnes 14,059 | ..o 14,059 | ..cooooeee 14,068 ..14,044 16 16 [ o | e 14,059 |.... (V1 I 143 | 04/25/2036. | 1FM...........
53117C AS 1 |Liberty Property LP SrNt 3.250% 10/01... | .. | 03/29/2017. | Nationwide Mutual Fire.............ccccc. | corveermmvermmeiriniicrns | covenae 1,011,223 | ...... 1,000,000 | ....... 1,011,710 | oo 1,011,456 (234) (VA7) T IS 1,011,223 | .... 0 .. 17,063 | 10/01/2026. | 2FE............
Long Beach Mtg Loan Tr RMBS Ser 2004-
542514 GW 8 |5C .. [ 0312712017, | PaydOWN. ... [ e | v 271,632 | .......... 271,632 | .......... 253,976 257,869 | ...ooovveerrrrinns | e 13,763 | oo | s 13,763 | oo | e 271,632 | ... 0 [ oo 450 |09/25/2034. | 1FM...........
Master Asset Bkd Sec Tr RMBS Ser 2006-
552758 AD 9 |NC - [ 0212712017, | PaydOWN. ... [ e | e 42,400 | ............ 42,400 | ............ 24,107 22807 | [ e 18,293 | oo | e 18,203 | oo | s 42,400 |.... 0 58 |08/25/2036. | 1FM...........
Master Asset Bkd Sec Tr RMBS Ser 2006-
552758 AD 9 |NC .. | 03/01/2017. | Nationwide Mutual Fire...........cccccoe. | covevervrvmririenniiinns | v 1,910,589 | ...... 3,360,373 | ....... 1,910,589 | .......... 1,910,589 [ oo [ oo [ e | e 0 [ e | e 1,910,589 |.... (U I 5,464 | 08/25/2036. | 1FM...........
MASTR Alternative Loans Tr RMBS Ser
552758 AR 1 |2007 .. [02/01/2017. | PaydOWN. ... [ e | e 14,742 | . 14,742 | .. 13,320 11,770 2,276 4 2,280 | oo | e 14,050 | .o | e 693 | ...cccoennnnnd 693 | ..o 103 | 11/25/2021. | 3FM...........
MASTR Alternative Loans Tr RMBS Ser
552758 AR 1 |2007 .. | 03/01/2017. | Nationwide Mutual Fire............cccoe. | covvervvveniiinniiiinns | v 1,193,604 | ...... 1,509,611 | ....... 1,363,959 | .......... 1,205,236 | ...... 233,081 | ........... 1,853 | s [ e 234,934 | | e 1,440,170 | .o ....(246,566) | ...... (246,566) | ....... 22,644 | 11/25/2021. | 2FM...........
Merrill Lynch/Cntrywd Com Mtg CMBS Ser
55313K AE 1 |2 .. [ 03/01/2017. | PaydOWN............ccvverveiceiieniienis [ o | e 3,879,898 | ....... 3,879,898 | ....... 3,677,567 3,867,055 | ..o | v 12,843 | oo | s 12,843 | oo | e 3,879,898 | ... 0 ... 40,216 | 06/12/2050. | 1FM...........
589929 5F 1 |Merrill Lynch Mtg Investors RMBS Ser 200 | .. | 01/25/2017. | Paydown............cccuneieerinrineiiiniins | orviesniivesirenisnienns | o 412,989 | .......... 412,989 | .......... 379,295 385,052 | ..oovvvirrrriiens | e 27,938 | .o | i 27,938 | oo | i 412,989 | ... (U [ 491 | 07/25/2034. | 1FM...........
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590200 P7 4 |Merrill Lynch Crd Bse A'S & S RMBS Ser 2| .. | 03/01/2017. | Paydown.........ccovuvmiireviniiiniineis [ v | covenniiveiienes 147 145 2 147 0 1| 08/25/2036. | 1FM...
59023W AA 6 |Merrill Lynch Mortgage Inv Tr RMBS Ser 2 | .. | 03/27/2017. | Paydown ver4,355,417 | ......4,355,417 | .......3,852,812 | ........... 4,138,694 | ...oooovvvvines | s 216,723 | e [ e 216,723 | i | 4,355,417 0 | e 8,779 | 08/25/2036. | 1FM...
594918 BQ 6 |Microsoft Corp SrNt 2.000% 08/08/23..... .. 1 03/01/2017. | Nationwide Mutual Fire...........cccccees [ veveverrerrereenieiens | o 16,105,315 | .....16,150,000 | .....16,101,712 | ......... 16,104,271 | cooovrervveeee | e 1,044 | s | e 1,084 || e 16,105,315 0f... 182,136 | 08/08/2023.
594918 BR 4 |Microsoft Corp Sr Nt 2.400% 08/08/26..... .. | 03/29/2017. | Nationwide Mutual Fire...........cccovee [ vorerermeerncenvneinerines | vveene 6,987,718 6,987,440 278 ...6,987,718 0. 107,800 | 08/08/2026.
59549R AC 8 |Mid State Tr X LBASS Ser 10 CIM1 6.28. .. | 03/15/2017. | PaydOwn.........cccccoevuirunriveiinninnns [ e | v 107,825 290,668 | ... | e 17457 | 107,825 0| e 1,330 | 02/15/2036.
59549W AB 9 |Mid State Tr LBASS Ser 11 CIM1 5.598%| .. | 03/15/2017. | Paydown 57,945 W BT945 | e e e | 0 e 57,945 0 559 |07/15/2038.
60662W AJ 1 |Mitchell International Inc 1st Lien TL N....... .. | 03/31/2017. | Redemption  100.0000, 33,053 94 33,053 0 244 {10/11/2020.
60662W AJ 1 |Mitchell International Inc 1st Lien TL N....... .. | 01/31/2017. | Tax Free Exchange 32,959 ...32,957 2 | e | e 2 32,959 0 380 | 10/11/2020.
60871R AG 5 |Molson Coors Brewing Co SrNt 3.000% 0| .. | 03/01/2017. | Nationwide Mutual Fire............ccccce. | corseernvrnnerncrneenns | s 23,529,714 | .....23,500,000 | .....23,534,825 | ......... 23,530,191 (477) (G0} RN I 23,529,714 0. 458,250 | 07/15/2026.
Morgan Stanley Cap | RMBS Ser 2004-
61744C FB 7 |HE6C o+ [ 0312712017, | PAYAOWN......ccovvrrrreineieiieninees [ eoneirneeiinsisssienies | coneen 266,274 | .......... 266,274 | .......... 244,972 248172 | oo | v 18,102 | oo | e 18,102 [ .o | cerveereeinn 266,274 0 [ e 666 |08/25/2034. [ 1FM...........
61745M VW 0 |Morgan Stanley Cap | RMBS Ser 2004-1 Cl| .. | 03/01/2017. | Paydown 6,954 | ..ooven. 6,954 | ..o 6,954 | oo 6,954 | ..o [ [ e | e (V10 IR 6,954 0 57 | 11/25/2018. | 1FM...........
Morgan Stanley Mtg Tr RMBS Ser 2005-
61748H LC 3 |5AR . 103/01/2017. | PAYAOWN. ..o | o | ceveeerinens 43271 | oo 43271 | oo 38,428 038428 | e | e [ e | s [V EROORPRTRTON ISV 38,428 | ..oovevicriins | s 4844 | ... 4844 | ... 234 |09/25/2035. [ 1FM...........
Morgan Stanley Mtg Ln Tr RMBS Ser
61749T AA 2 |2006-1 L .. | 03/27/2017. | Paydown 52,101 | oo 52,101 | oo 10,373 210,373 [ | e A1T27 [ s [ e 4727 | s 52,101 0 44 | 08/25/2036. [ 1FM...........
61755Y AF 1 11Q15 o+ [ 03/01/2017. | PAYAOWN......ccourvrrercereiseinerieees [ erverieeesseesssnineines | veenns 1,902,477 | ....... 1,902,477 | ....... 1,887,364 | ....cco.... 1,898,844 3,633 3,633 | oo | e 1,902,477 0. 14,802 | 06/11/2049. | 1FM...........
61756U AE 1 |IQ16 . 103/01/2017. | PaydOWN.......coouverieeicrinrieriens [ o | e 1,461,438 | ....... 1,461,438 | ....... 1,661,020 | ........... 1,490,320 [ ...coovvvrvrcnrr | e (28,883) | ..oveverereris [ e (28,883) | ...vevueerrienies | i 1,461,438 0. 16,462 | 12/12/2049. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2014-
61763X BF 2 |C18 .1 03/01/2017. | Nationwide Mutual Fire...........cccccoes | vorvevemrvnmrverrenirns | e 22,382,054 | ... 22,400,000 | ..... 22,382,816 | ......... 22,382,326 (271) [V IR 22,382,054 0 .. 209,944 |08/15/2031. [ 1FM...........
Morgan Stanley Cap | Tr CMBS Ser 2014-
61764) AD 8 |MP .. | 03/01/2017. | Nationwide Mutual Fire...........ccccrvws | vovvvrrnrrrerinnsereninns | e 13,762,990 | ..... 13,500,000 | ..... 13,788,734 | ......... 13,772,627 | oo | e [CHCRY ) [N PR (XK I I 13,762,990 0 ... 124,639 | 08/11/2029. [ 1FM...........
626717 AF 9 | Murphy Oil Corp SrNt 4.700% 12/01/22.. | .. | 03/01/2017. | Nationwide Mutual Fire..........cc.ccoees | orvemerrnerirmeernenanns | ceene 15,823,163 | ..... 16,105,000 | ..... 15,548,788 | ......... 15,514,670 | ...... 190,103 | .oevvvee 9,397 | oo | e 199,500 | ooouevevrvmrines | cevieens LI AT VI R I 108,993 | ....... 108,993 | ..... 189,234 | 12/01/2022. | 3FE............
New Res Adv Rec Tr LBASS Ser 2016-T5
62946U AF 7 |Cl .. | 03/01/2017. | Nationwide Mutual Fire...........cc.cccees | corneernveenmernerrerinns | e 24,999,974 | ..... 25,000,000 | ..... 24,999,998 | ........ 24,999,974 .24,999,974 0 12/15/2051.
636516 AB 2 |National Inst of Hith Fishers CTL PI 1 B ..| 01/15/2017. | Redemption  100.0000 . 126,489 | .. 126,489 | .. 126,489 126,489 .126,489 0 01/15/2024.
636517 AA 2 |National Inst of Hith Fishers CTL PI II......... .| 01/15/2017. | Redemption ~ 100.0000..........cceuw. [ worererererneerrninnines | eorererneens 77,629 | oo 77,629 | oo 77,629 ..17,629 0 07/15/2022.
63651P  AA 2 |National Inst Health Twinbrook CTL B BId.. | .. | 03/15/2017. | Redemption ~ 100.0000 88,643 | ..o 88,643 | ..o 88,643 ...88,643 0 01/15/2019.
63860H AC 3 |Nationstar Home Equity Loan Tr RMBS Ser| .. | 03/27/2017. | PaydOWN.........cveervreermmiieerneriienes | everierereesssessnsines | vvenns 1,178,950 | ....... 1,178,950 | ....... 1,080,308 1,152,627 26,323 0 03/25/2037.
New Haven Fed Office Bldg Ls CTL GSA
64508Q AA 3 |Gtd .. [ 01/15/2017. | Redemption  100.0000..........ccoce. | covermrrremmeriiriririnns | o 295215 | ......... 295215 | ......... 295,215 295,215 0 | e 8,709 | 01/15/2020.
651229 AW 6 |Newell Rubbermaid Inc SrNt 4.200% 04/ | .. | 03/29/2017. | Nationwide Mutual Fire...........ccccee | vovenreveniicniiveinens | cvv 8,719,546 | ....... 8,000,000 | ....... 8,766,240 8,736,031 | ..ccverieiiis | v (16,485) | ..o 0 .. 166,133 | 04/01/2026.
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 .1 03/01/2017. | Paydown ...13,456 38 38 0 03/25/2034.
Nomura Asset Sec Corp RMBS Ser 2006-
65535V US 5 |AR2 L[ 03/27/2017. | PaYdOWN........oouvviriciinriciinns [ e | e 46,775 | ............ 46,775 | oovvveeee 14,617 ..14,617 32,158 32,158 | oo | e 46,775 0 52 | 04/25/2036. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2006-
6553V US 5 |AR2 |- 08/29/2017. | Nationwide Mutual Fire...............c.o. | ceoverrrvnrnrnnnnnnnnrennes | v 526,154 | ....... 1,683,753 | .......... 526,154 526,154 | ..ovveericriieees | cereeeeienieeiines | e | e 0 | oo | s 526,154 0| e 5,029 | 04/25/2036. | 1FM...........
666807 BG 6 |08/ .1 03/01/2017. | Nationwide Mutual Fire...........ccccoes | corneermermerverirenirns | e 59,424,533 | ... 57,500,000 | ..... 59,388,060 | ......... 59,469,419 | ...ovvvvrirvrraies | crveens (44,887) | oo [ s (44,887) | ..o | v 59,424,533 0 |..1,090,104 | 08/01/2023. | 2FE............
NRRC-D Facilities Corp CTL GSA Rev Bd
67020B AA 8 |Ls .. 1 03/01/2017. | Redemption ~ 100.0000.........ccovwr [ woreermrmemmrmrerirerires | eovernns 146,997 | ..ccoonnee 146,997 | ..ccooneee 146,997 146,997 | ovovvevrrvernes [ | e | e 0 146,997 0 11/07/2023.
68389X BM 6 |Oracle Corp SrNt 2.650% 07/15/26.. .1 03/29/2017. | Nationwide Mutual Fire .9,964,832 0,000,000 .9,962,400 9,964,028 804 804 9,964,832 0 07/15/2026.




¥1°6030

Statement for March 31, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

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)
693304 AT 4 |Peco Energy Co 1st Mtg Bd 3.150% 10/15| .. | 03/01/2017. | Nationwide Mutual Fire..........cccccee. | ovvvnrriverirmrinnienns | e 20,546,087 | ..... 20,000,000 | ..... 20,579,350 | ......... 20,555,310 | ..ccvveriiiinns | e (9,224) | ..o [ v (9,224) | e 20,546,087 0 ... 238,000 | 10/15/2025. | 1FE....
70069F CH 8 |Park Place Securities Inc RMBS Ser 2004- | .. | 03/27/2017. | Paydown 263,782 | .......... 263,782 | .......... 253,395 254,410 9,372 9,372 | oo | e 263,782 0 678 | 10/25/2034.
71579U AB 1 |Petco Animal Supplies Term Ln B-1 Nt 1.... | .. | 01/27/2017. | Tax Free EXChange.........covuvevvies [ vrvrervernerernisninns | vvvees 3,018,293 | ....... 3,000,000 | ....... 3,018,750 3,018,501 (209) (V201 O ISR 3,018,293 0. 23,750 |01/26/2023.
71579U AE 5 |Petco Animal Supplies Term Ln B-2 Nt 1.... | .. | 01/27/2017. | Tax Free EXchange..........ccccccccvuees | vovvvemveviinncevinniiins | coene 10,066,430 | ... 10,000,000 | ... 10,067,500 | ......... 10,060,366 6,794 (730) 6,064 | ..o | s 10,066,430 0 .. 51,261 |01/26/2023.
71579U AF 2 |Petco Animal Supplies New Term Ln B-1 Nt| .. | 01/27/2017. | Redemption  100.0000 32,746 | ............ 32,746 | ............ 33,026 (280) (VL0 32,746 0 01/26/2023.
71677H AG 0 |PetSmartInc Term Ln B2 Nt 1 4.121% 03| .. | 01/31/2017. | Redemption ~ 100.0000, 82,513 | ... 82,513 | oo 82,771 ...82,761 (249) (249) ... 82,513 0 999 |03/10/2022. .
717081 DQ 3 |PfizerInc SrNt 6.050% 03/30/17............. .. [ 03/30/2017. | MALUFtY.......cooooveciiriieniienis [ e | e 5,107,000 | ....... 5,107,000 5,331,660 5,144,295 | ..o | e (37,295) | ..o [ s (37,295) | ... 5,107,000 0. 154,487 | 03/30/2017. | 1FE....
Yum Brands Term Ln BNt 1 3.678%
72584D AD 6 |06/16 .. | 03/21/2017. | Tax Free EXChange.........ccc.coevvevves [ vovmrireveresissiiisniiens | oveeee 6,438,149 | ....... 6,467,500 | ....... 6,435,163 6,437,269 880 880 ...6,438,149 0 06/16/2023.
73019%# AA 0 | PNC Equip Finc LLC LBASS Priv PINt Ser | .. | 03/13/2017. | Redemption ~ 100.0000..........cccoc. | corvvermrererirenirenienns | oviis 290,287 | ......... 290,287 | .......... 290,287 290,287 290,287 0 09/13/2027.
73019# AB 8 |PNC Equip Finc LLC LBASS Priv PINt Ser | .. | 03/13/2017. | Redemption  100.0000. ...209,713 ....209,713 ....209,713 209,713 209,713 0 09/13/2027.
73664# AA 8 |Portland Natural Gas Trans Sys Sr Sec Nt. | .. [ 03/31/2017. | Redemption  100.0000..........cccco. | covererrvermrrreirniiranns creeere 126,000 ....126,000 ....126,000 126,000 126,000 0 12/31/2018.
737446 AE 4 |PostHoldings Inc SrNt 6.750% 12/01/2...| .. | 03/08/2017. | Call ~ 100.0000..........ccccommvrrmmurs | covemmmriirmiriiniiiinns | e 5,000,000 | ....... 5,000,000 5,250,000 BATA441 | oo | ereeeen(5,812) | o [ eerirererend(5,812) [ oo | e 5,168,829 | ......ccooooiunens ....(168,829) | ...... (168,829) | .....451,197 | 12/01/2021.
737679 DG 2 |Potomac Elec Pwr Co 1st Mortgage Bond.. | .. | 03/01/2017. | Nationwide Mutual Fire...........ccccoe. | covermrrirnriirinnirinns | e 30,142,065 | ..... 27,857,000 | ..... 30,341,680 | ......... 30,190,545 30,142,065 0 ... 462,426 | 03/15/2024. | 1FE....
74044W  A* 3 |Pregis Holding | Corp 1st Lien TLB Nt 1.... | .. | 02/23/2017. | Barclays Capital............cccocoouurviinns | corvvverniiieneiiinciins | e 13,932,484 | ... 13,900,796 | ..... 13,884,039 | ......... 13,823,340 13,888,270 | ...covvvrvians [ o 44214 | ... 44214 | ... 92,586 | 05/20/2021.
Prime Mortgage Tr RMBS Ser 2005-4 CI
74160M KU 5 |2A9 . [03/01/2017. | PaydOWN..........ccrvveriirriiiciiinies [ e | v 186,001 | .......... 186,001 | .......... 151,490 | .o 179,488 | ......... 1,769 | ........... AT45 | s [ 8,514 | .o | e 186,001 (U I 1,172 | 10/25/2035. | 4FM...........
Queens Center Mtg Tr CMBS Ser 2013-
74824D AG 5 |QCAC .. | 03/01/2017. | Nationwide Mutual Fire...........ccccoe. | oo | e 8,150,266 | ....... 8,800,000 | ....... 8,120,112 8,138,958 |....ccoovvvcnriins | i 11,308 | oo 01/11/2037.
74924D AA 7 |Residential Accredit Loans Inc RMBS Ser.. | .. | 03/01/2017. | Paydown 37,003 ..66,713 ..48,325 e (11,323) 09/25/2037.
RCO Mtg LLC RMBS Ser 2016-SFR1 A
TAQITT  AA 7 (3750 || 03/01/2017. | PaydOWN.....oooeeeeens [ | s 271,690 | .......... 271,690 271,262 428 0 11/25/2051.
74966F AJ 2 |10 ..| 03/31/2017. | Redemption  100.0000 62,250 | ..... 62,250 | ..ocveee 62,406 ...62,404 (154) 0 10/12/2023.
74966U AN 0 |RPIFinance Trust Term Ln 5Nt 1 3.391.. | .. | 03/31/2017. | Redemption ~ 100.0000 32,334 | o 32,334 | 32,173 ...32,162 172 0 10/05/2022.
75115L  AA 5 |Residential Accredit Loans Inc RMBS Ser.. | .. [ 02/27/2017. | PaydOWN...........cccooovirvinmviinniiiinnis [ coviinniisnniisnniiiinns | o 44,427 | ............ 44,427 | ............ 38,075 238,075 | i | i 6,351 | e 0 70 | 08/25/2037.
75115L  AA 5 |Residential Accredit Loans Inc RMBS Ser.. | .. | 03/01/2017. | Nationwide Mutual Fire...........ccccoe. | covrmririemmiiineiiinnns | v 3,450,331 | ....... 4,025,876 | ....... 3,450,331 3,450,331 (U I 7,261 | 08/25/2037.
755920 AG 0 |Receipts on Corp Sec Tr ABS Coll Tr Ser.. |.. | 02/01/2017. | Redemption ~ 100.0000..........cccve. | orrvermrererirerererienns | covvirenes 128,321 | .. 128,321 | e 140,069 128,913 (592) 0| e 4,170 |08/01/2017.
756109 AR 5 |Realty Income Corp SrNt 4.125% 10/15/. | .. | 03/29/2017. | Nationwide Mutual Fire...........cccccoe. | covrmmerrenririncicinnns | v 1,084,704 | ...... 1,000,000 | ....... 1,089,340 | ........... 1,086,656 |........ccooevvnnnee 0 ... 18,792 | 10/15/2026.
756109 AS 3 |Realty Income Corp SrNt 3.000% 01/15/. |.. | 03/29/2017. | Nationwide Mutual Fire...........cccccee | vovenrvrenricnirverrens | cvved 6,910,345 | ...... 7,000,000 6,906,970 6,908,501 0. 97,417 | 01/15/2027.
760759 AR 1 |Republic Services Inc SrNt 2.900% 07/... | .. | 03/29/2017. | Nationwide Mutual Fire...........ccccoe. | covvmmvrvmmmirinciiiinns | v 1,019,495 | ....... 1,000,000 | ....... 1,020,830 | ........... 1,019,942 (447) (G0 R IS 1,019,495 0 ... 21,267 |07/01/2026.
760985 GQ 8 |Residential Asset Mtg Prod Inc RMBS Ser. | .. | 02/01/2017. | Paydown 29,703 ...29,657 (1) (1) 29,656 48 A48 | 150 | 01/25/2032.
760985 ST 9 |Residential Asset Mtg Prod Inc RMBS Ser. | .. | 03/01/2017. | Paydown 50,044 ..47,995 2,049 2,049 50,044 0 372 | 11/25/2032.
761143  AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A| .. | 02/01/2017. | Paydown 9,002 13,734 ...1,079 1,079 ...14,813 ..(5,811)] ... 09/25/2037.
761143 AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A| .. | 03/01/2017. | Nationwide Mutual Fire...........ccccoe. | covmmvriemmirinciiiinns | v 2,323,843 | ....... 3,458,856 | ....... 2,531,185 2,346,782 | ...... 184,403 . 2,531,185 ..(207,343) | ...... (207,343) | ....... 58,779 |09/25/2037. | 1FM...
78412F AL 8 |SESILLC SrNt 6.375% 05/01/19............. .. | 03/29/2017. | Nationwide Mutual Fire...........ccccce. [ overrerinniiniicniiinns | o 3,267,000 | ....... 3,300,000 | ....... 3,517,000 | .. .3,300,000 | ........ 94,044 | ......(9,183) | .. 84,861 | . | 3,384,861 | ...ccoviiinnns .(117,861) | ..... (117,861) | ....... 86,488 | 05/01/2019.
78412F AP 9 |SESILLC SrNt 7.125% 12/15/21............. .. | 03/01/2017. | Nationwide Mutual Fire...........cccooe. | covvemerrenvivinniiiinns | o 14,970,675 | ..... 14,570,000 | ... 16,033,438 | ......... 14,824,975 | ...... 681,503 | ........ (VLK 1 R 654,566 | ......ccooooveri | e 15,479,540 | ...ccooovirrrnne ....(508,865) | ...... (508,865) | ....219,157 | 12/15/2021.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl| .. | 03/01/2017. | Nationwide Mutual Fire.............cccc. [ overrerirniimnicniiones | oo 3,932,890 | ....... 3,933,973 3,931,724 3,932,871 19 LI T IS 3,932,890 0. 14,230 | 03/15/2033.
SACO | Tr RMBS Ser 2006-5 CI 1A
785811 AA 8 |1.282% .. | 03/27/2017. | Paydown 60,141 | ............ 58,280 | ............ 20,107 220,115 [ [ [ e | e 0 20,115 | | e 40,026 | ......... 40,026 | ............. 99 | 04/25/2036.
80875A AK 7 |Scientific Games Corp Term Ln B-2 Nt 2.... | .. | 02/14/2017. | Redemption ~ 100.0000...........cocc. | woervverenereenmiiinnns | o 1,732,301 | ....... 1,732,301 | ....... 1,728,096 1,728,489 3,812 3,812 ..1,732,301 0 35,546 | 10/01/2021.
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80875A AK 7 |Scientific Games Corp Term Ln B-2 Nt 2.... | .. [ 02/14/2017. | Tax Free EXchange..........ccccvevvines [ wovvvvvernenerivincnenns | vvend 6,320,806 | ....... 6,334,446 | ....... 6,319,073 6,320,507 299 299 ...6,320,806 |.... 0f... 129,979 | 10/01/2021. | 4FE....
80875A AK 7 |Scientific Games Corp TermLnB-2 Nt 7.... | .. | 02/14/2017. | Redemption ~ 100.0000..........ccoree | covrrrvmeremrerneerneens | woeees 3,118,141 | ....... 3,118,141 | ... 3,112,176 3,112,231 5,910 5,910 |.... ..3,118,141 | . 0| 39,496 | 10/01/2021. | 4FE............
80875A AK 7 |Scientific Games Corp Term Ln B-2 Nt 7.... | .. | 02/14/2017. | Tax Free Exchange..........ccccccccuvees | corveviinriinicniiinnis | v 11,380,981 | ..... 11,402,002 | ..... 11,380,189 | ......... 11,380,391 590 590 | .o | e 11,380,981 | ... 10/01/2021. |4FE............
80875A AL 5 |Scientific Games Corp Term Ln B-3 Nt 2.... | .. | 03/27/2017. [ Various...........cccccerevenncs . 53,691 | ..... 53,201 | oovvernees 52,635 13 13 52,648 | ...ocoovvviiiri 10/01/2021. | 4FE....
80875A AL 5 |Scientific Games Corp Term Ln B-3 Nt 2.... | .. | 03/17/2017. | Tax Free Exchange...........cccccccuvees | covverinniinniicnniincis | v 11,275,067 | ..... 11,294,215 | ... 11,274,762 305 305 | ... v | e 11,275,067 10/01/2021. | 4FE............
80875A AL 5 |Scientific Games Corp Term Ln B-3 Nt 1.... [ .. [ 03/27/2017. [ VATIOUS.........ccerrerrrenrrenerirerirerenes | cevnernerireriesennenis | eovenes 8,781,099 | ....... 8,701,046 | ....... 8,695,809 301 301 [ 8,696,110 10/01/2021. | 4FE............
81760H AE 2 |ServiceMaster Co Term Ln C Nt 1 3.347%] .. | 03/31/2017. | Redemption ~ 100.0000..........cccow. | vverererirmrimmiivnniinns | woverirens 15,000 ..15,000 ..15,000 215,000 [ | [ | s 0 ....15,000 11/07/2023. | 3FE....
825700 AE 6 |Vencore Inc (Sl Org Inc) 1st Lien TL Nt...... .. | 03/31/2017. | Redemption  100.0000. . 67,971 | ............67,971 ..67,534 ...67,725 247 247 | ... LB7,971 | ... 11/23/2019. | 4FE............
833034 AE 1 |Snap-OnlInc Nt 5.500% 01/15/17............. oo [ 0171512017 | MAEUIIEY........cvvorerrieieiienins [ ererieeisesiseeiiseins | veenne 1,500,000 | ....... 1,500,000 | .......1,499,477 | ........... 1,499,995 LI [N IO 5 | e | s 1,500,000 |.... 0| 41,250 |01/15/2017. [ 1FE............
83416W AA 1 |Solar Star Funding LLC SrNt 5.375% 06. | .. | 01/18/2017. | Redemption  100.0000. (298)] ..... (298) | evvverererrs(298) | oo (298) | cvvonvvrrneries [ v [ e | e 0 (298)] ... 0 06/30/2035. | 2FE....
835788 AH 6 |Sophia LP Term Ln Nt 1 4.897% 09/21/22|.. | 03/31/2017. | Redemption ~ 100.0000..........ccccc. | worrrvermmrermmmiernrnnes | v 276,071 | oooooeee 276,071 | .. 275117 953 953 | ... 276,071 | ... (U I 3,315 | 09/21/2022. | 4FE............
835788 AH 6 |Sophia LP Term Ln Nt 1 4.897% 09/21/22 .. | 03/31/2017. | Tax Free EXChange.........cccccvevines | verireremrernmeivnninenes | wone 26,615,967 | ..... 26,704,791 | ..... 26,593,935 | ......... 26,612,561 3,406 3,406 | ..o . 26,615,967 |.... 0. 320,643 |09/21/2022. | 4FE............
842434 CQ 3 |Southern CA Gas Co 1st Mtg 2.600% 06/1) .. | 03/29/2017. | Nationwide Mutual Fire...........c.cccce | orvvonrivervenirniiionns | o 845902 | ......... 825,000 | ......... 847,235 846,389 (487) (487)] ... 845,902 06/15/2026. | 1FE....
842587 CV 7 |Southern Co SrNt 3.250% 07/01/26........ .. | 03/01/2017. | Nationwide Mutual Fire...........ccccoes | vorveernvervnerverrerrns | e 19,932,901 | ..... 20,000,000 | ..... 19,927,600 | ......... 19,931,897 | covevvvverrernne | e 1,005 | [ v 1,005 .19,932,901 07/01/2026. .
84611@ AB 9 |Sovos Compliance LLC Additional Term Ln .. | 03/31/2017. | Redemption ~ 100.0000..........ccoce. | worrrrrererneernemrinninns | woverereens 10,643 ...10,402 242 03/01/2022. | 4......cvveene
85231C AA 3 |StLouis Fed Office Bldg Tr CTL GSA Gtd.. | .. | 01/15/2017. | Redemption ~ 100.0000.........cccow. | vorrermvemmrererirerirns | wovvrrenes 209,287 209,287 01/15/2019. | 1....
85746* DR 8 |State Street Bk & Tr Co ABS Sr Lev Lease | .. | 01/31/2017. | Redemption ~ 100.0000 . 53,055 ...53,055 01/31/2019. ] 2....
85746* DU 1 |State Street Bk & Tr Co ABS Sr Lev Lease | .. | 01/31/2017. | Redemption ~ 100.0000 . 52,426 ...52,426 01/31/2019. | 2....cvovvvene
85746* DX 5 |State Street Bk & Tr Co ABS Sr Lev Lease | .. | 01/31/2017. | Redemption ~ 100.0000 . 51,827 . . ..51,827 01/31/2019.
85746* EA 4 |State Street Bk & Tr Co ABS Sr Lev Lease | .. | 01/31/2017. | Redemption ~ 100.0000 . 51,827 | ..........51,827 | ..........51,827 ...51,827 .0 51,827 01/31/2019.
86358E CL 8 |Structured Asset Inv Ln Tr RMBS Ser 2003 .. | 03/27/2017. | PaYOWN..ooccovovmscesvesivnsvnnis [ e | v 410,925 | .......... 410,925 | .......... 377,636 383,713 | v | e 27,211 [ s [ e 27,211 | s | e 410,925 07/25/2033.
863598 JU 6 (2004- .. [ 03/01/2017. | PaYAOWN.......ouivrerrcririrrinciiieies [ everierireeesnsinnines | coerireeens 10,613 | oo 10,613 | v 10,612 ...10,601 12 03/25/2034.
86363G AJ 3 |2007- i .. | 03/01/2017. | Paydown 326,909 [ ..ovvvererirnees [ eerreerienineiens [ | 0 [ | 326,909 | i 04/25/2047.
TBW Mtg Backed RMBS PTC Ser 2007-2
872227 AA 1 |CIA1 .. | 02/01/2017. | Paydown 252,546 | | e 19,435 0 226 | 07/25/2037.
TBW Mtg Backed RMBS PTC Ser 2007-2
872227 AA 1 |CIA1 .. | 03/01/2017. | Nationwide Mutual Fire...........cccovee [ oreremrerneernvnennerines | vveene 3,745,363 | ....... 5,130,634 | ....... 3,745,363 3,745,363 | .ovoeviererine [ e | e | e 0 { oo [ e 3,745,363 | ... 0| 50,528 | 07/25/2037. | 1FM...........
TIAA Real Estate CDO Ltd CMBS Ser
87246A AE 8 |2007-C .. | 03/10/2017. | Paydown . 58,556 | ..coovnen 58,556 | ..coovnen 58,186 ...58,510 47 L TR IR 58,556 |.... 0 500 |08/15/2039. [ 1FM...........
Terwin Mortgage Trust RMBS Ser 05-10HE
881561 VC 5 |C o+ [ 0312712017, | PAYAOWN......ccovnvrrrreireineiieninees [ eorveiiesisssisenienins | covvenn 284,182 | .......... 284,182 | .......... 270,062 274,875 9,307 9,307 | ovvverreerieins | e 284,182 |.... (U IO 707 |06/25/2036.
88632N AH 3 |Tibco Software Inc Term Ln BNt 1 6.50... | .. | 02/28/2017. | Redemption ~ 100.0000 . 37,500 | oo 37,500 | oo 36,874 626 626 37,500 |.... 0 235 | 12/04/2020.
88632Q A* 4 |Tibco Software Inc Term Ln Nt 1 6.500%. | .. | 01/18/2017. | Tax Free Exchange.........ccccccouvves | covermmviriceiirinciiiens | o 14,491,430 | ..... 14,737,500 | ... 14,387,484 | ......... 14,488,844 2,585 2,585 | ... OO 14,491,430 | .... 0. 50,429 | 11/25/2020. .
89233P 58 1 |Toyota Motor Credit Corp MT Nt 2.050%. | .. | 01/12/2017. | MAtUTItY........coooovvveerierinriiniicsiicnnis [ e | s 1,500,000 | ....... 1,500,000 | ....... 1,498,049 | .......... 1,499,985 15 LT T ISR 1,500,000 0. 15,375 | 01/12/2017. | 1FE............
89440* AA 9 |Travel Leaders Group LLC Term Ln BNt 1 |.. [ 01/25/2017. | Redemption ~ 100.0000..........cccee | verererermeermmenernenes | coe 16,479,521 | ... 16,479,521 | ..... 16,464,107 | ......... 16,366,224 | ...... 103,102 | ......... 10,194 | oo | v 113,296 | ooouveevrnernes | s 16,479,521 0 83,313 | 12/05/2020. | 4FE............
UBS-Barclays Comm Mort Tr CMBS Ser
90270R AC 8 |2012- 1+ [ 03/01/2017. | PAYAOWN.......cooivrercrirrirneiierieees [ eoerieeesneessninenies | sevsensesssssesnnssns | sevseessesssssessessens | soneeeeeens 24,443 25574 | | s (15,574) | oocvereverrerree [ e (15,574) | overeererieenns | ceereriserirerierieenne 0 693 | 12/10/2045. [ 1FE............
US Airways Pass-Thru Tr ABS Ser 2000-
903320 AS 2 [3C .. 1 03/01/2017. | Redemption ~ 100.0000..........ccuw. [ vorerermreremrrmenernes | eveene 1,264,014 | ....... 1,264,014 | ....... 1,264,014 | ........... 1,264,014 | oo | e | v | e 0 { oo | e 1,264,014 | ... 0| 53,025 | 03/01/2022. | 3FE............
90346Y AE 9 |US Shipping Corp Term Ln B2 Nt2 5.250 | .. | 03/27/2017. | Redemption  100.0000 ....881,972 ....882,761 ....763,088 0. 11,068 | 05/27/2021.
90346Y AE 9 |US Shipping Corp Term Ln B2 Nt 1 5.250 | .. | 01/31/2017. | Tax Free Exchange - vrnrn826,638 | ..........829,666 | ..............780,133 0 3,853 | 05/27/2021. I
90351H AB 4 |USFoods Inc Term Ln Nt 1 4.232% 06/27| .. | 02/17/2017. | Tax Free EXChange...........cccocvoveeee | vorvvemeerimneeirneninns | coene 19,252,184 | ..... 19,130,683 | ..... 19,256,496 | ......... 16,242,954 0. 88,527 | 06/27/2023. | 4FE............
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90363@ AA 8 |USTA Natl Tennis Ctr Inc Sr Sec Nt Ser A. | .. | 01/08/2017. | Redemption  100.0000. ....450,499 ....450,499 ....450,499 450,499 .0 ..450,499 09/08/2024.
90783T AA 8 |Union Pacific RR PTC Ser 2004-1 5.404%| .. | 01/02/2017. | Redemption ~ 100.0000 coenenn311,964 ....311,964 ....311,964 311,964 L0 ..311,964 07/02/2025.
90931Q  AA 5 |United Airlines LBASS EETC 2013-1 Ser Cl| .. | 02/15/2017. | Paydown...........ccocuvrinrinciiiniiineins | verenneiensissiisiinenns | cvve 2,028,095 2,028,095 2,036,392 2,033,909 (5,814) (5,814) 2,028,095 02/15/2023.
913017 CH 0 |United Technologies Corp SrNt 2.650%.. | .. | 03/01/2017. | Nationwide Mutual Fire...........cccccoe. | covemmvrirmrerrmnniiinns | o 14,970,728 15,000,000 | ... 14,969,850 | ......... 14,970,297 432 432 | o | s 14,970,728 0 11/01/2026.
91736# 4 | United States of America BIA CTL GSA Gtd| .. | 03/15/2017. | Redemption ~ 100.0000...........cccc. | covvveremmrermmmririrniras | cevvienes 110,894 110,894 | ... 110,894 110,894 | oo | e [ e | oo LU OO 110,894 (U I 3,177 | 03/15/2024.
United States Govt SS Ls FinTr CTL GSA
91737# AA 3 |G .| 03/15/2017. | Redemption  100.0000. 263,133 263,133 262,977 156 | v | verrrernennen 196 | s | v 283,133 | e e [0 | 2,066 |11/15/2018.
91827M  AA 9 | Vericrest Opportunity Ln Trans RMBS Ser. | .. | 03/22/2017. | Paydown.........c.ccccooveivmiinnivenvnnies | onvieservcsrenivsnienns | e, 715,674 | L. 4,715,674 | ......4715,674 | .......... AT15,674 | ..o e [ |0 i | e 715,674 | i i | 0 [ 39,839 | 10/25/2057.
91830D AJ 5 |Vericrest Opportunity Ln Trans RMBS Ser. | .. | 03/25/2017. | Paydown 375,363 265 2,283 | 04/25/2055.
91830 AJ 2 |Vericrest Opportunity Ln Trans RMBS Ser. | .. | 03/25/2017. | Paydown 418,283 353 02/25/2055.
91830L AJ 7 |Vericrest Opportunity Ln Trans RMBS Ser. | .. | 03/25/2017. | Paydown 211,821 211 06/26/2045.
91830V AA 4 |Vericrest Opportunity Ln Trans RMBS Ser. | .. | 03/25/2017. | Paydown ..657,080 656,467 613 03/25/2055.
91911K B# 8 |Valeant Pharmaceuticals Inc Term Ln B Se | .. | 03/03/2017. | Redemption ~ 100.0000 1,368,811 | .......1,355,600 | ........... 1,356,886 | ....coooovrvrianns | corri 11,925 | o 08/05/2020.
91911K  B# 8 |Valeant Pharmaceuticals Inc Term Ln B Se | .. | 03/08/2017. | Tax Free EXChange..........cc.cccocvcves | wvmrevirmnrvermncevenens | ceeee 11,024,321 11,116,759 | ..... 11,009,465 | ......... 11,019,912 | oo | v 4,409 | .o 08/05/2020.
92343V DD 3 |Verizon Communications Inc SrNt 2.625. |.. | 03/01/2017. | Nationwide Mutual Fire...........cc.cc. | coovrrvvvennviinniiinni | e 14,963,790 15,000,000 | ... 14,961,750 | ......... 14,963,201 589 08/15/2026.
92851@ AA 3 |Vivendi SPC Tr CTL 6.630% 04/15/22..... .| 03/15/2017. | Redemption  100.0000. 64,944 | ... 64,944 | ... 64,944 ...64,944 04/15/2022.
92871E  AA 0 |Vericrest Opportunity Ln Trans RMBS Ser. | .. | 03/25/2017. | Paydown............cccocvvimviinmiiiinniiins | wovemeiieneiiisnniiinnies | oo 477,841 ATT841 | .......... 477,325 477,384 456 02/25/2055.
92871K  AA 6 |Vericrest Opportunity Ln Trans RMBS Ser. | .. | 03/25/2017. | PaydOWN..........cc.ouvueerieemriireniiins | woerevieeeeieneeiennnes | ceveees 1,263,068 1,263,068 | ....... 1,262,108 | ........... 1,262,539 529 529 ...1,263,068 11/27/2045.
92871L  AA 4 | Vericrest Opportunity Ln Trans RMBS Ser. | .. [ 03/25/2017. | PaydOwN..........cccocouvvviimiiinniiinini [ covienniienniisnniiinns | o 500,135 500,135 | .......... 499,584 499,735 401 401 | | e 500,135 03/26/2046.
Wachovia Bank Comm Mtg Tr CMBS Ser
92978N  AE 4 |2007- . [ 03/01/2017. | PaydOWN. ... [ o, | e 4,988,734 4,988,734 | ....... 4,938,622 | ........... 4,975,472 | oo | i 13,262 | oo | e 13,262 | .o | i 4,988,734 0. 55,103 |02/15/2051. | 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93362F AB 9 |AR8 .| 03/01/2017. | Paydown 223,952 ....219,454 ...195,771 195,771 195771 | [ 28,181 08/25/2046.
Washington Mutual Mtg RMBS Ser 2006-
93363E AB 1 |AR10 .| 03/01/2017. | Paydown 30,085 | .o 30,826 | ..cooovenen 30,870 ...28,362 2,458 (1) 2,457 | oo | e 30,819 | [ s (735) | covvverreea(735) [ i 166 | 09/25/2036. [ 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363N  AA 3 |AR12 .| 03/01/2017. | Paydown 32,209 | oo 33,161 | oo 33,261 | oo 28,907 | oo 4,317 4317 | e | v 33,223 | o [ e (1,014) | .oveerrs(1,014) | e 130 | 10/25/2036. | 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363P AA 8 |AR14 .1 03/01/2017. [ PAYAOWN......cvvuririrriciiririieiiniines | verrversisssisesnniseees | oveennnes 74,698 | ..o 78,665 | .covveeee 72,183 wl2183 [ | e | | 0 [ oo | e 72,183 | o | e 2515 | 2,515 | 330 | 11/25/2036. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
939348 AE 8 |Ser20 .1 03/01/2017. | PAYAOWN.......cvuirerrieiieieierinniiees | eveersssseeensssiinines | erennens 530,341 630,046 | .......... 484,316 484,316 | ..o [ v [ | e 0 [ o | e 484,316 | oo | e 46,025 | .........46,025 | ......... 2,342 | 04/25/2037. | 1FM...........
Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4 |20 .1 03/01/2017. | Redemption  100.0000. 30,541 | oo 30,541 | oo 30,541 230,541 | e e [ | s 0 30,541 339 | 08/01/2027. | 2...vvvvevnnes
Wells Fargo Bank Northwest NA CTL
94978% AU 1 |[MWRAL .1 03/15/2017. | Redemption  100.0000. 33,597 | oo 33,597 | oo 35,176 ...34,588 (991) (991) 33,597 | v | e | cenrrnenrinenn0 | s 414 | 05/15/2032. | 1...covvvvvrs
Wells Fargo Bank Northwest NA CTL CVS
94978% AX 5 |Co .| 03/10/2017. | Redemption  100.0000, 90,685 | ............ 90,685 | ............ 90,685 ...90,685 90,685 10/10/2024.
94978# BC 0 |Wells Fargo Bank Northwest NA CTL 6.59| .. | 03/01/2017. | Redemption ~ 100.0000 ....130,874 ....130,874 ....130,874 130,874 ..130,874 11/01/2022.
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94983C AS 6 |2 .1 03/01/2017. | PaYdOWN......co.coivereeeieeeieeneinieines | vevreeeeerneenesenserenns | ceveerenns 286,441 286,441 | .......... 290,737 288,265 286,441 [V 1,362 | 06/25/2035.
96950H AD 2 |Williams Partners LP SrNt 7.250% 02/0.. | .. | 02/01/2017. | MALUIIY........ccooourvverrriirrniiinriiienis | cevevieeeeiseniineniis | cevenas 6,000,000 6,000,000 6,836,640 6,012,328 ...6,000,000 0 ... 217,500 |02/01/2017.
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98212B AD 5 |WPX Energy Inc SrNt 6.000% 01/15/22.. | .. | 03/01/2017. | Nationwide Mutual Fire..........c.cccccee | covrevmrimmicnniineis | voeae 26,892,576 | ..... 26,333,000 | ..... 27,194,933 ...26,825,791 | ... 113,184 .(17,201) ] .. ....95,983 .26,921,773 I I (29,197) | ........ (29,197) | .....991,876 | 01/15/2022. | 4FE....
98212B AE 3 |WPXEnergy Inc SrNt 5.250% 09/15/24.. | .. | 03/29/2017. | Nationwide Mutual Fire............cccccc. | oourvrermmerrmnmeciicnn | coneees 3,820,000 | ....... 4,000,000 | ....... 4,000,000 3,880,000 | ...... 120,000 ..120,000 ...4,000,000 .| .-(180,000) | ...... (180,000) | ..... 113,167 | 09/15/2024. | 4FE....
984121 CF 8 |Xerox Corp SrNt 2.950% 03/15/17.......... o+ [ 03/15/2017. | MALUFItY.......cooorerriririiseiceiieiis [ e | e 6,152,000 | ....... 6,152,000 | ....... 6,260,752 6,157,627 (5,627) | oo | e 6,152,000 0. 90,742 | 03/15/2017.
000000 00 O |Burger King TermLn B2 Nt 1 3.897% 12/.|A | 02/17/2017. | Tax Free Exchange.........ccccccoueves | covivmmmrirmrerinnciiinns | 28,675,886 | ..... 28,674,280 | ..... 28,672,623 | ......... 28,675,931 (45) ] .... 28,675,886 0. 182,201 | 12/12/2021.
000000 00 O |BurgerKing Term Ln B3 Nt 1 3.792% 02/.| A| 03/31/2017. | Redemption ~ 100.0000 59,661 | ............ 59,661 | ............ 59,664 (3)].... 59,661 02/16/2024.
000000 00 O |Burger King Term Ln B3 Nt 1 3.792% 02/.|A | 03/31/2017. | Tax Free Exchange........ccccccoueves | vovvmmmivnneivinciiinns | o 17,048,055 | ..... 17,052,409 | ..... 17,048,105 | ... [ [ eevveneieenns(80) | | evvvenriieennn(B0) e | e 17,048,055 02/16/2024.
878742 AS 4 |Teck Cominco Ltd Sr Nt 6.000% 08/15/40 | .. | 01/30/2017. | Morgan Stanley & Co INC........ccccvee | vovernrevcnvicnervcirenns | cvv 1,600,000 | ....... 1,600,000 | ....... 1471544 | ... 1,471,544 1471544 | ..o 08/15/2040.
C7740G AB 7 |Regent Purchaser Inv (RGL) Term Ln Nt 1. | A| 03/31/2017. | Redemption  100.0000 62,500 | ........... 62,500 | ....ooo.oue. 12,500 212,500 [ [ e 50,000 |..ccoovriinnnens ....62,500 08/13/2021.
000000 00 O |Credito Real SabDe CV SrNt 7.250% 07 | D | 03/23/2017. | DIfCL..........crveemrveeerriireriieniinens [ cevieeeeineseienneinnes | cvieeenes 377,813 | oo 375,000 | .......... 372,473 372,599 B9 | oo [ e8| | e 372,668 ..o 07/20/2023.
009503 AD 5 |Airspeed Ltd LBASS VitesseAir Hdg TrCtfS | C | 02/08/2017. | PaydOWN............coooirveiriiiiriiiinis [ covieneiienciiiineiiiinns | coveiinns (27,397) | ... (27,397) | oo .(1,740) (25,657) (25,657) | ...vvoorrins (27,397)| ... 0 06/15/2047. | 5*..............
ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser A7
01448Y AE 3 |Cl C| 03/01/2017. | Nationwide Mutual Fire...........cccocee. | ovservrrnvrrrnnerrsnnens | e 778,170 | e 5,734,344 778,170 0. 27,053 |07/23/2035.
018890 16 0 |Preferred Term Secs XIIl LBASS Sec Nt Se| D | 03/24/2017. | Paydown ....249,815 191,695 | oo | e 58,120 0 932 |03/24/2034.
Apidos CLO CLO Ser 2013-15A CI A2A
03764Q AC 6 (2.8 C | 03/07/2017. | PAYOWN.......coveerreeerrieneiieriins | eorererienneisreniineies | e 13,000,000 | ..... 13,000,000 | ..... 13,000,000 | ......... 13,000,000 | ..ocveomirirceies | e | e | e 0 [ oo | e 13,000,000 0 .. 136,087 | 10/20/2025. | 1FE............
ARES CLO Ltd Inc CLO Ser 2014-31A Cl
040158 AC 4 |A2 C | 02/28/2017. | PAYOWN........ocveerreeereieriiiereins | eorerevieeniiereniinnees | oo 15,000,000 | ..... 15,000,000 | ..... 14,770,500 | ......... 14,834,697 | ..o | e 165,303 | oo | e 165,303 | .coooocveeeceies | s 15,000,000 0 ... 110,671 | 08/28/2025.
05618D AA 2 |Babson CLO Ltd CLO Ser2014-IA CIA1 2/ C| 03/22/12017. | PaydOWN........cooovrvveimviiiniiiiniiinns | v | covenas 5,550,000 | ....... 5,550,000 5,535,570 5,537,691 | ..o | e 12,309 12,309 0. 57,331 | 07/20/2025.
05618D AC 8 |Babson CLO Ltd CLO Ser 2014-IA Cl A2 2| C| 03/22/2017. | PaYdOWN........ovmrrervvrvvermsissnsnenenies | covvisimsssseseessssiiinns | cvvvies 5,000,000 | ....... 5,000,000 | ....... 4,900,000 | ........... 4,925,983 | ..oooovvvinrins | s 74,017 0. 60,362 | 07/20/2025.
087634 AV 3 |2 ’ C| 03/01/2017. | Nationwide Mutual Fire............cccco. | ovmrvviemmiiinmiiannis | e 32,000,000 | ..... 32,000,000 | ..... 32,000,000 | ......... 32,000,000 | .coooviiinniins | e [ e | s (U 32,000,000 0 ... 228,171 | 04/15/2027.
095560 AC 2 |Betony CLO Ltd CLO Ser 2013-1ACI A 2.| C | 02/28/2017. | PaYdOWN...........ccoooerreeerieieriiiienins [ ceriereiieseiiinniiinns | e 25,000,000 | ..... 25,000,000 | ..... 24,960,000 | ......... 24,977,986 22,014 22,014 | oo | e 25,000,000 0 ... 223,787 |01/15/2026.
095560 AE 8 |Betony CLO Ltd CLO Ser 2013-1ACI A 2.|C|02/28/2017. | PaydOwn..........cccooourvvimiiinmiiiiinies [ covisnniisseiienniiinns | o 10,000,000 | ..... 10,000,000 | ..... 10,000,000 | ......... 10,000,000 | ..oovvoerierinies | i | o | e [V OO 10,000,000 0. 107,009 | 01/15/2026.
11042A  AA 2 |British Airways Plc PTC  4.625% 06/20/2.. | D | 03/20/2017. | Redemption ~ 100.0000..........ccccc. | coverrvrermmmririreiirinns | o 198,903 | .......... 198,903 | .......... 201,103 200,422 | ..ooovvvirrirenns [ s (1,519) | oo [ e (1,519) [ oo | e 198,903 (U I 2,300 |06/20/2024.
11042B AA 0 |British Airways Plc PTC5.625% 06/20/2.. | D| 03/20/2017. | Redemption  100.0000........ccce. | oevrsvmrserrscenis | ovvsn 594,201 | ..o 594,201 | ..o 601,949 598,045 (3,844) (3,844) 594,201 0 8,356 | 06/20/2020.
262504 AM 1 |Cl C| 01/17/2017. | PAYAOWN.......cooeeerrieceiiereieniins | eoreeeeieeeiieeeeieenies | ceneesd 6,850,000 | ....... 6,850,000 | ....... 6,850,000 6,850,000 | ..ooouvverrniins | e [ e | e 0 ...6,850,000 0. 46,040 |01/15/2022.
Limerock CLO LBASS Ser 2014 CI 2A
532621 AC 3 |3.12 C| 01/18/2017. [ PAYAOWN........ooveereiirviieceiieniins | eoreeeieeenienenieenies | ceneees 5,000,000 | ....... 5,000,000 | ....... 4,983,750 | ... 4,988,778 | .coooovvvcccrrns | v 11,222 | oo | s 11,222 | e | e 5,000,000 0 38,099 |04/18/2026.
Madison Park Funding LTD CLO Ser 2014-
55818P AA 8 |12 C | 01/20/2017. [ PAYAOWN........ocvvereeieneieriiieniins | eorerenieeeeierenienenes | oo 20,000,000 | ..... 20,000,000 | ..... 20,026,000 20,018,583 | oo | e (18,583) | o | e (18,683) [ | 20,000,000 0. 121,707 | 07/20/2026.
65504L AG 2 |Noble Hidg Intl Co Gtd Nt 6.050% 03/01.. | C| 03/01/2017. | Nationwide Mutual Fire...........cccccee | vovernrvremricnirverrens | cvves 8,339,375 | ..... 11,000,000 | ..... 11,043,450 | .. 7,590,000 |....3,451,763 | ..cceoeeeren(126) | covevvirvirerns | 0000 3,851,837 | i | v 11,041,637 | oo .(2,702,262) | ...(2,702,262) | ... 332,750 | 03/01/2041.
65504L AJ 6 |Noble Hidg Intl SrNt 3.950% 03/15/22..... | C | 03/01/2017. | Nationwide Mutual Fire...........ccccoe. | covrmmerrmmmivinciiinns | e 4,462,500 | ....... 5,000,000 | ....... 4,928,500 | ........... 4,625,000 | ...... 327,977 | v 1,319 | s [ e 329,296 | ..ovvveriienns | e 4,954,296 | ... ....(491,796) | ...... (491,796) | ....... 91,069 |03/15/2022.
659298 AC 7 |North End CLO Ltd CLO Ser 2013-1A CI B | C| 03/01/2017. | Nationwide Mutual Fire...........cccccee | vovenrvvemricnirverrens | cvvee 9,961,406 | ..... 10,000,000 | ....... 9,938,000 9,960,403 | ... | e 1,004 | .o ..9,961,406 0].....96,585 | 07/17/2025.
697660 AA 6 |Pampa Energia SA SrNt 7.500% 01/24/27|D | 01/18/2017. | DIfECL...........orvveuceeeireeiieneeeneiiens [ cevieneiieseniieniienns | v 596,400 | .......... 600,000 | .......... 594,816 594,816 | ...ooovvverrrans [ e 1584 | ......... 1,584 | ... 01/24/2027.
71654Q BG 6 |Petroleos Mexicanos Sr Nt 3.500% 01/30 | D| 03/29/2017. | Nationwide Mutual Fire...........c.cccce. [ veveerreroeveeriniiees | e 9,982,867 | ..... 10,000,000 | ....... 9,973,762 9,982,237 630 630 | .o | e 9,982,867 0f... 232,361 | 01/30/2023.
Pinnacle Park CLO Ltd CLO Ser 2014-1A
72349B AA 2 |CI C| 011712017 | PAYOWN......coouvvrrnriereiirriinneins | eeeeeviensisensinennes | oeveees 5,000,000 | ....... 5,000,000 | ....... 5,007,813 5,004,825 | ....ccooovrverins | v (G723 | R PO (G2 RO I 5,000,000 04/15/2026.
74040X AC 8 |Preferred Term Sec Ltd IX LBASS Mezz Nt| C| 03/01/2017. | Nationwide Mutual Fire............c.cccc. | ooeeverererrmemiciinn | coveees 7,208,250 | ..... 17,500,000 | ... 13,642,283 | ........... 7,385,000 |....6,257,283 | ......ccoovveerrrs | e | e 6,257,283 | ... | e 13,642,283 | ..o .(6,434,033) 04/03/2033.
74040Y AA 0 |Preferred Term Sec Ltd LBASS X Flt Rate. | C | 01/03/2017. | Paydown 27,861 | oo 27,861 | oo 17,552 ...19,348 8,512 8,512 27,861 07/03/2033.
74041A  AA 1 |Preferred Term Sec XIII LBASS Flt Rt Nt... | C| 03/24/2017. | PaydOown............coovvvimveiimiiiiniins | wvermiieneiennisnnnes | v 161,482 | ......... 161,482 | .......... 114,815 121,568 39,914 39,914 | [ s 161,482 03/24/2034.
74041C  AA 7 |Preferred Term Sec Ltd XV LBASS Fit Rt N| C| 03/27/2017. | PaYdOWN........oovnivrvvvvvceissnnnnninnes | wevenssssnsnesnsiiinnns | eervineees 357,600 | ......... 357,600 | ......... 267,896 275,222 82,379 82,379 357,600 09/26/2034.
74041C AB 5 |A C|03/01/2017. | Nationwide Mutual Fire............cccccc. | cooervermmmirmnniiinnis | o 6,694,493 | ....... 7,500,000 | ....... 6,694,493 6,694,493 | ..o | e [ | s 0 09/26/2034. .
74041N  AA 3 |Preferred Term Sec XII LBASS Sec Nt 1.. [ D| 03/24/2017. | PaYAOWN........oocrveemviireriiieniiiens | cerevieneeienssisesiins | ceeevienens 70,367 | oo 70,367 | oo 60,699 ...62,060 8,308 8,308 | oo | e 70,367 12/24/2033. | 1FE............
74041N AL 9 |Preferred Term Sec XII LBASS Ltd Ser XL. | C| 03/24/2017. | Paydown 52,775 | oo 52,775 | oo 34,568 238,024 | | e L7 IR DN 14,752 | oo 52,775 12/24/2033. | 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)
74041U AA 7 |Preferred Term Sec LBASS XIV Sec Nt 1.|C| 03/24/2017. | Paydown v 114,804 | ... 114,804 293,661 | | e 21,143 | e | e, 21,143 114,804 | ...... 0 .409 | 06/24/2034. | 1FE....
74042E  AA 2 |Preferred Term Sec Ltd LBASS XVII SrNt. | D| 03/23/2017. | Redemption ~ 100.0000...........ccoc. | worvrerrmrermmeiinnnes | o 48,349 | ........... 48,349 ..38,426 9,923 9,923 | ... ..48349 | ... 0 06/23/2035. | 1FE............
T4042E  AB 0 |Preferred Term Sec Ltd LBASS Sr Nt Ser A| C| 03/01/2017. | Nationwide Mutual Fire e | s 9,710,602 | ..... 11,000,000 9,710,602 | ..vovvvviereieens [ e e | e 0 [ oererreeens | vevenennd 9,710,602 |...... 0 06/23/2035. | 1AM...........
74042H AA 5 |Preferred Term Sec Ltd LBASS XIX FIt Rt.. | C| 03/22/2017. | Paydown 32,007 | oo 32,007 ..8,865 32,007 |...... 0 12/22/2035. | 1FE....
74042) AA 1 |Preferred Term Sec Ltd LBASS XXI Nt Ser | C| 03/22/2017. | Redemption ~ 100.0000 62,376 | ..... 62,376 . 13,180 v | e 62,376 |...... 0 03/22/2038. | 1FE....
74042M  AE 6 |Preferred Term Sec Ltd LBASS Mezz Nt CI| C | 03/22/2017. | Paydown 5,179 579 | oo | e 19,172 | ...... 0 09/22/2036.
74042W  AA 2 |Preferred Term Sec Ltd XVIII LBASS FIt R.| C| 03/23/2017. | Paydown 2,216 2,216 8,747 |...... 0 29 [09/23/2035.
74042W  AB 0 |Preferred Term Sec Ltd XVIII LBASS Nt CI | C| 03/01/2017. | Nationwide Mutual Fire N OO IO 7,734,554 | ......8,692,063 | .....7,734,554 | .....T,734,554 | . [ i [ 0. oo | s 7,734,554 | ...... 0 23,813 | 09/23/2035.
74043A AC 5 |Preferred Term Sec Ltd LBASS XXIII Nt Se | C | 03/22/2017. | Paydown 6,224 | .coooe8,224 | 4,095 | L A T59 | i | s 1,465 | .o [ 1,465 | .o 6,224 |...... 0 18 | 12/22/2036.
81726) AE 1 |Sensata Technologies 1st Lien Term Ln B. | D | 02/13/2017. | Redemption ~ 100.0000..........cccco. | coveremvremmmreimniiinns | covverenes 100,493 539 539 100,493 |..... 0 523 | 10/14/2021.
82481L  AB 5 |Shire Acq Inv Ireland DA Sr Nt 2.400%.... | D | 03/01/2017. | Nationwide Mutual Fire B [T I 19,980,196 667 667 |.... coee | 019,980,196 | ... 0. 210,667 |09/23/2021.
82481L  AC 3 |Shire Acq Inv Ireland DA Sr Nt 2.875%.... | D | 03/01/2017. | Nationwide Mutual Fire e | 28,637,567 8,139 8,139 | oo | s 28,637,567 |...... 0 ... 365,924 | 09/23/2023.
82481L  AD 1 |Shire Acq Inv Ireland DA Sr Nt 3.200%.... | D| 03/29/2017. | Nationwide Mutual Fire s | s 4,003,233 (46) (46) | ... ..4,003,233 |...... 0. 66,133 | 09/23/2026.
830505 AT 0 |Skandinaviska Enskilda Banken SrNt 1...|D|03/01/2017. | Nationwide Mutual Fire e [ 24,902,784 3,329 3,329 24,902,784 | ...... 0. 218,750 |09/13/2021.
86280A AA 5 |Stratford CLO Ser 2007-1A CI A1 1.354% | C| 02/01/2017. | PaydOWN.........ccooeurveeeriiieriiieniins | eoreeevienenieneeiennies | e 1,697,575 | ....... 1,697,575 | ....... 1,459,915 | ..........1,628,649 | oo | 68,926 | ...cccovvrierrs | rerernen68,926 | o | 1,697,575 | 0| e 5,232 | 11/01/2021.
88167A AC 5 |Teva Pharmaceuticals NE SrNt 2.200% 0| C|03/01/2017. | Nationwide Mutual Fire N OO I 7,988,328 | ... 8,000,000 | ....... 7,986,800 410 | |10 | | 7,988,328 | 0 .. 107,556 | 07/21/2021.
88167A AD 3 |Teva Pharmaceuticals NE SrNt 2.800% 0| C|03/01/2017. | Nationwide Mutual Fire N ST O 7,975,398 | ....... 8,000,000 | ....... 7,973,280 569 | oo [ eerrerienernen 369 [ | 07,975,398 | 0. 136,889 | 07/21/2023.
88167A AE 1 |Teva Pharmaceuticals NE SrNt 3.150% 1|C|03/01/2017. | Nationwide Mutual Fire B RO 7,980,180 | ....... 8,000,000 | ....... 7,978,720 532 | oo [ e 532 | | 17,980,180 0 ... 154,000 | 10/01/2026.
931899 9A 8 |Walkers SPV Priv PINt 0.972% 12/31/19.|C | 03/31/2017. |Redemption  31.3073.....ccccccvvvs | covormmerirircrriccians 370,741 | L 1,184,200 5,690 | oo 5,690 | i | 365,051 | ..ccvveeri 370,741 |...... 0 | e 1,404 | 12/31/2019.
931899 9A 8 |Walkers SPV Priv PINt 0.972% 12/31/19.|C | 03/31/2017. | Capital Distribution.. e 813,460 | coenenn.813,460 813,460 813,460 |...... 0 12/31/2019.
G1981@ AA 0 |Cayman Turtle Farm Ltd Gtd SrNt 4.850. | D|03/01/2017. | Redemption ~ 100.0000...........cooc. | worervverreremmeririnnnes | v 174529 | ......... 174529 | ......... 174,529 174,529 | oo | e [ e | evveireniineeend0 [ | v 174529 |..... (U I 2,116 | 03/01/2019.
G72212 AA 4 |Preferred Term Secs XIX LBASS Sec Nt 1| D| 03/22/2017. | PaydOWN...........oovvvemiiiimiiinniiinns | corevieseiiisnniiisnniins | covvieinens 57,785 | ...........57,785 | ...........39,169 | oo 41,484 | | 16,300 57,785 |...... (U IR 190 | 12/22/2035.
G7222G  AA 2 |Preferred Term Secs XVII LBASS Sec Nt... | D| 03/23/2017. | Paydown 8,467 . 8,467 |...... 0 29 | 06/23/2035. R
G7222R  AA 8 |Preferred Term Secs XXI LBASS Sec Nt 1| D [ 03/22/2017. | PaydOWN........c.vvereveeemiinrirnnnninns [ rovrisriesinerisinsinens | covernnns 49,109 | .oeeiern49,109 | 033,620 | 035,366 | e | e 13743 | i | el I3 TAS | | e 49,109 | ...... (V1 I 161 | 03/22/2038. | 1FE............
MARFRIG Holding Europe SrNt 6.875%
N54468 AD 0 |06 D[ 03/29/2017. | DIFECL.......cvvurvrerreeirrernrirsnieerensnnins | eversesneeenssisseenss | cvneenes 764,124 | .......... 750,000 | .......... 645,375 682,928 5,686 5,686 | .o | e 688,614 | ...covevvrvcns [ e 75510 | ......... 75,510 | ....... 13,392 | 06/24/2019. | 4FE............
Cemex SAB DE CV 1st Lien Nt 5.700%
P2253T JE 0 |01/ D[ 01/11/2017. | DIFECL......oovvurereerereeirnrnsisniseereninins | eversirseiesssisseenss | cvneenes 298,500 | .......... 300,000 | ......... 263,340 265,895 135 135 [ | v 266,031 [ .o | s 32,469 | ......... 32,469 | ......... 8,835 | 01/11/2025. | 4FE............
P3642B  BF 2 | Grupo Elektra Sab De CV SrNt 7.250% 0|D| 02/21/2017. [ Call  100.0000..........ccocvwmumiuianne | commeemmmiessniissniins | covvenes 384,000 | .......... 384,000 | .......... 399,322 385,152 6,689 (653) 6,036 | ..oooocvcieniins | o 391,188 | ..o [ (7,188)] .......... (7,188) | ....... 21,963 | 08/06/2018. | 3FE............
3899999. Total - Bonds - Industrial and Miscellaneous ..|.1,611,438,898 |.1,640,598,291 |.1,625,475,214 | ....1,563,503,035 |..15,498,947 |..... 2,060,451 | .....coc.....0 | oo 17,559,398 ....1,625,669,865 14,230,965) | .(14,230,965) | 22,494,378 XXX XXX
8399997. Total - Bonds - Part 4 ..1.1,890,357,876 |.1,910,191,723 |.1,908,417,116 | ....1,842,183,187 |..14,550,337 |..... 1,648,845 | .. L0 | 16,199,182 | ... ....1,904,423,739 12,854,039) | .(12,854,039) | 26,638,041 XXX XXX
8399999. TO8AL = BONGS. ..ttt eebeE e h bbbt .1,890,357,876 |.1,910,191,723 | .1,908,417,116 | ....1,842,183,187 |..14,550,337 |..... 1,648,845 | ...ccovennnd 0 ... 16,199,182 | ..o 0 | ...1,904,423,739 12,854,039) | .(12,854,039) | 26,638,041 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS...........c...oiiiiiiiiis i .1,890,357,876 XXX .1,908,417,116 | ....1,842,183,187 |..14,550,337 | ..... 1,648,845 | ............... 0. 16,199,182 | .....ccccce.e.. 0 | ...1,904,423,739 12,854,039) | .(12,854,039) | 26,638,041 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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Statement for March 31, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
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 off ~ 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) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Swaps - Hedging Effective - Interest Rate
Pay Fixed USD Receive Floating USD Interest USD LIBOR]
Rate Swap Surplus Note Liability -- Mutual Surplus Note....... Exhibit 7. | Interest | Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 07/18/2012( 12/15/2024] ............c.... ..400,000,000 | 3M (0.468079)| .....ccvvvvvevevvevreres | corrscrerresriressccrs 2(1,280,868) | ..oocvvvrrncr JOVR [SVPPOPOOOOOY (<.5:Y & I OVOOIOIOIOVOIOOOOOOOl EVPPPPPOPPPOIOPPPPIOITN UVROPPOPOROPIPOROOIOTY Y VPPN 5,555,202 | .coooovvrcrcne. 100/0.9925.
0859999. Total-Swaps-Hedging Effective-Interest Rate 0 0{....(1,280,868) 0 XX ..........752,571 0 0 0 0]... 5,555,202 XXX XXX
0909999. Total-Swaps-Hedging Effective 0 0...(1,280,868) 0 XX ..........752,571 0 0 0 0]... 5,555,202 XXX XXX
Swaps - Hedging Other - Interest Rate
Pay Fixed USD Receive Floating USD Interest Morgan Stanley USD LIBOR
Rate Swap Bond Portfolio Hedge.........cooeewevveeeereeseeeerresecrseeeeees | NIA.ccce. Interest | Capital Services  17331LVCZKQKX5T7XV54...... 02/24/2010(02/26/2020] ........cocvveeee ..150,000,000 | 3M (0.28438)| ....ovvvevevereerenvenes | cevssrrersssrersssisrns ...(1,046,489)| .......(8,353,490) | ... | ....... (8,353,490) [ ....1,138,320 | cccceveveveverevccers | cevvrrrmrerrrrrneeeens | s | e 1,279,314 | v 007..coerevererene
Pay Fixed USD Receive Floating USD Interest USD LIBOR
Rate Swap Bond Portfolio Hedge............ccccoouuceeucuccccnsccccnseecee | NJALLLL Interest | Deutsche Bank AG 7LTWFZYICNSX8D621K86..... |07/29/2010] 08/03/2020 ................. ..200,000,000 | 3M (0.28594)| ......coovvvvvvevenvenes | s ...(1,011,536) | ......(7,297,204) | ... | ....... (7,297,204) [ ....1,099,083 | ..o | e | e | e 1,828,990 | ..oovvvvvvrieen 001
Pay Fixed USD Receive Floating USD Interest Morgan Stanley USD LIBOR
Rate Swap Bond Portfolio Hedge.. Interest | Capital Services  [7331LVCZKQKX5T7XV54...... 12/08/2009| 12/10/2019] .. ..190,000,000 3M (0.2925)] ... ...(1,199,290) | .......(8,748,891) | ... (8,748,891) | ....1,336,883 | ...oocovvvvvrrrcnscc [ v [ o | 1,559,821
Pay Fixed USD Receive Floating USD Interest Bank of America USD LIBOR
Rate Swap Bond Portfolio Hedge............ccccoouueceucuccccnsccccnseecee | NJALLL Interest | Corp B4TYDEB6GKMZO031MB27.. | 12/08/2009( 12/10/2019] .......covvvveeee ..270,000,000 LR (027233 | OO [ .(1,713,704) ] ....(12,531,812) [ ... | ....(12,531,812) | ....1,909,087 | .coovvrrrrrrrcrvrrrccs | v [ ovvverivsmnniniinns | e 2,216,588 | .....cccocceec. 001
Pay Fixed USD Receive Floating USD Interest USD LIBOR
Rate Swap Bond Portfolio Hedge.........ccocwweeueeeeeeeeeeeerseseerveeeeees | NIAcccc. Interest | UBS AG............... BFM8T61CT2L1QCEMIK50.....|01/27/2010]01/29/2020] ................. ..200,000,000 | 3M (0.28813)] ..coovevevvverevvenrenes | rsrnnnererens (1,371,536) | .....(10,701,717) [ ... | ....(10,701,717) | ....1,510,740 | covvvvvvvrvrvcvrvrvecs | eovverrrrrvrrrrerrenns [ eevemerevesnninennns | oo 1,683,115 | oo 007..coerevererens
Pay Fixed USD Receive Floating USD Interest Merrill Lynch USD LIBOR
Rate Swap Bond Portfolio Hedge. Interest | Capital Services  GDWTXX03601TB7DW3U69. | 11/13/2007{07/15/2017 .................] ...... 8,650,000 | 3M (0.28906) ..(86,142)] ...........(95932) | ... .(95,932) ..88,089 ..23,.307 001
0919999. Total-Swaps-Hedging Other-Interest Rate 0 0|...(6428697)] ....(47.729,046) [XX] ....(47.729,046)| ...7,082,130 0 0 0 8,591,135 XXX XXX
0969999. Total-Swaps-Hedging Other. 0 0...(6428697)] ....(47.729,046) [XX] ....(47.729,046)| ...7,082,130 0 0 0. 8,591,135 XXX XXX
1159999. Total-Swaps-Interest Rate. 0 0 |...(7.709,565)] ...(47.729,046) [XX] ....(46.976,475)| ...7,082,130 0 0 0 ]...14,146,337 XXX XXX
1209999. Total-Swaps 0 0f...(7,709,565)] ...(47.729,046) [XX] ....(46,.976,475)| ...7,082,130 0 0 0 ]...14,146,337 XXX XXX
Forwards - Hedging Other
Pay Fixed USD Receive Floating EURO Spot Currenc| Goldman Sachs
Forward Private Equity Portfolio...................weeerere | BA-Toccc |y Group W22LROWP2IHZNBB6K528... | 02/03/2016]02/05/2018] ................. ....56,435,000 [0 USD (0 EUR) 2,270,068 | ... .......2,270,068 | ...... (368,923) cieeeeeni 280,467 | oo 007..coorererene
12229999. Total-Forwards-Hedging Other. 0 0 0 2,270,068 |XX| 2,270,068 | ...... (368,923) 0 0 0 XXX XXX
1269999. Total-Forward 0 0 0 2,270,068 [XX] 2,270,068 368,923) 0 0 0 260,467 XXX XXX
1399999. Total-Hedging Effective 0 0]...(1,280,868) 0 [XX] .........752,571 0 0 0 0]... 5,555,202 XXX XXX
1409999. Total-Hedging Other. 0 0|...(6,428697)] ....(45.458,977) [XX] ....(45.458,977) | ...6,713,207 0 0 0]... 8,851,602 XXX XXX
1449999. TOTAL 0 0]...(7,709,565)] ....(45.458,977) |XX] .....(44,706,407) | ...6,713,207 ....14.406,804 XXX XXX

(a) Code Description of Hedged Risk(s)

1 REBALANCES PORTFOLIO DURATION

MANAGES CASH FLOW RISK

HEDGES THE EQUITY RISK OF A LIABILITY
HEDGES THE INTEREST RATE RISK OF AN ASSET
HEDGES THE INTEREST RATE RISK OF A LIABILITY
HEDGES THE CREDIT RISK OF AN ASSET

o o [ [wo |
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Statement for March 31, 2017 of the NATIONW'DE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
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)
7 ASSET REPLICATION
8 HEDGES THE CURRENCY RISK OF AN ASSET
9 HEDGES THE CURRENCY RISK OF A LIABILITY




Statement for March 31, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

030

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 2
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule | Type(s) | Date of Book/Adjuste | Cumulative Deferred Adjust Basis Variation (Loss) at Inception

Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade | Transaction | Reporting d Carrying Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One

Symbol | Contracts|  Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Long Futures
Hedging Other
0000WN US TREASURY ULTRA Bond Interest
M7 250 | ...39,966,809 | Futures Contract Bond Portoflio Duration........... D1-1...... Rate |06/15/2017 | CBT.......coevvvvrerrernae 549300EX04Q2QBFQTQ27 (03/15/2017|.....159.8672 | .... 160.6300 | .......... 78,125 | oo [ e | v [ e | e 190,691 | .......... 190,691 | ........ 504,214 | o L2 I 1,000
0000ESM S&P 500 MINI Futures Equity / SNZ20JLFK8MNNCLQOF3
7 | 1,742 | 205,660,799 | Contract Equity EXposure.............c....... D1-1...... Index |06/15/2017| CME..........c.oonvvvenn. 9 03/15/2017|..2,361.2032 |..2,359.2000 | ....... (470,340) | cvooverriniiinns [ e [ e | e | e (174,479) | ......... (174,479)| ..... 9,208,416 | ...oocovvvcrirs 5| s 50
0000MF MSCI EAFE MINI INDEX Equity /
M7 2,307 |.199,517,688 | Futures Contract Equity EXposure..........c..ccoou..c. D1-1..... Index |06/15/2017 5493004R83R1LVX2IL36.... |03/15/2017] ..1,729.6722 |..1,782.0000 | ....... (484,470) JSTSTTTROTTYROTIYRIOR [OOTOOROTOROTOROTRY VOO 6,036,012 | ....... 6,036,012 |....10,243,861 | .....ccoovvrnnnnns L [P 50
12829999, Total-LONG FUIUTES-HEAGING ONET...... .ot i1 4EEEE LR | cnniees (876,685) | .....ccocvvvnun [ I 0 | 0. .0 [...6,052224 | ...... 6,052,224 |....19,956,491 XXX XXX
1329999, TORAI-LONG FULLITES. ...t eees s E LS E oL LR £EEEE oL 1EEE  fEEfeEEEE e LEE e R oL LA E L E LA EEE bk | criona (876,685) | ...oooocrrinnn O IS (V) P 0 | i 0]... 6,052,224 | ...... 6,052,224 |....19,956,491 XXX XXX
Short Futures
Hedging Other
0000BPM British Pound Currency Private Equity Portfolio SNZ20JLFK8MNNCLQOF3
T ] 70 | ..... 5,327,195 | Futures Contract Duration BA-1... Currency |06/15/2017| CME.............ccccc..... 9 03/15/2017|.....121.7645 | ..... 125.5600 | ......... (23,825) | ..o | e | cereeieeniieneniens | ceeieneieneienes | e (166,055) | ......... (166,055) | ....... 342,805 | ..o 3| s 625
0000EC Euro Currency Futures Private Equity Portfolio SNZ20JLFK8MNNCLQOF3
M7 ] 530 | ...70,233,832 | Contract Duration BA-1... Currency |06/15/2017| CME.............cccco..... 9 03/15/2017| ........ 1.0601 | ........ 1.0700 | .......... 43,083 | ..o [ e | e | e | e (653,668) | ......... (653,668) | ..... 1,540,903 | ...ccoovvvnnnenne KN 125,000
0000FVM US 5 YR TREASURY NT Interest
LA 200 | ...23,514,273 | Futures Contract Bond Portoflio Duration........... D1-1...... Rate |06/15/2017 | CBT.......ccccoorurvnenae 549300EX04Q2QBFQTQ27 (03/15/2017|....117.5714 | ... 117.7300 | .......c. (B2,813) | oo | v | cerevieeesiennniens | creeenessnesenes | e (31,727) | oo (31,727) | ........ 403,371 | oo Z N 1,000
0000TYM US 10 YR TREASURY NT Interest
T e 7,500 | .931,659,769 | Futures Contract Bond Portoflio Duration........... D1-1...... Rate |06/15/2017 | CBT.......ccccoorurunenae 549300EX04Q2QBFQTQ27 (03/15/2017|....124.2213 | ..... 124.5600 | ....(1,640,625) | ....oovverrrriirns [ o | e | oo ..(2,540,231) | ...... (2,540,231) |....15,126,414 | ....cccceveoenes Z N 1,000
000UXY US TREASURY ULTRA Bond Interest
M7 1,170 | .155,697,507 | Futures Contract Bond Portoflio Duration........... D1-1...... Rate |06/15/2017 549300EX04Q2QBFQTQ27 (03/15/2017|.....133.0748 | ..... 133.8900 | ....... (B47,322) | cvverevierrvies | e [ e [ e | s (953,793) | ........ (953,793)| ...... 2,359,721
0000US US 30 YR TREASURY NT Interest
M7 1,900 | 285,225,192 | Futures Contract Bond Portoflio Duration........... D1-1...... Rate |06/15/2017 549300EX04Q2QBFQTQ27 |03/15/2017] .....150.1185 | ..... 150.8400 | ....... (593,750) ....(1,370,808) | ...... (1,370,808) 3,832,025 4 1,000
13429999, Total-Short FUUTES-HEAGING OtNET. ... ettt ettt ser e sttt E 88 E ekt 8 8k 08 b8 E R e0s oe41eEEeeE o8 eeE 1L E 884884888 E b8t ee bbbttt enssninnrenss | bed (2,595,072) ...(5,716,282) ...... (5,716,282) | ....23,605,239 XXX XXX
1389999. Total-Short FUtUreS..........cocooiriiiiriiiiariiariienas ...(2,595,072) | .... ....(5,716,282) | ...... (5,716,282) | ....23,605,239 XXX XXX
1409999. Total-Hedging Other. . (3,471,757) | .... 0. L0 335942 | .......... 335,942 |....43,561,731 XXX XXX
1449999, TOTAL ...t eEe e et (BATLTET) | (O I () (O [ 335942 | ......... 335,942 |...43,561,731 XXX XXX
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Statement for March 31, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 2
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule | Type(s) | Date of Book/Adjuste | Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade | Transaction | Reporting d Carrying Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts|  Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
Goldman Sachs ....6,306,238 | ...... (3,026,475) | ..... 3,279,763
LI O DT T OO OO OO OO VOO 6,306,238 | ...... (3,026,475) | ..... 3,279,763
(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

I3, 3 ENSNFIUI [ OO N

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

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure

Traded Derivatives

0199999. Aggregate Sum of Exchange Traded.............c..cocc.... | XXX | XXX I XXX ....3,279,763 | .3,279,763 121,188 (3,592,944) | 121,188 | ... ...43,561,731 | .. 43,561,731

NAIC 1 Desig|

Bank of America Corp.... B4TYDEB6GKMZ0031MB27 LY. ....(12,531,812) 0 . (12,531,812) 0 ....2,216,588

Goldman Sachs Group... W22LROWP2IHZNBB6K528 LY. 1,697,000 | ..oovvorrerrirnee 2,270,068 573,068 2,270,088 | ..ooovvurereiieeineineiiesiins | e 573,068 | ...ooovrrrirrriin 260,467
17331LVCZKQKX5T7XV54... Y. ...(17,102,381) 0 . (17,102,381) 0 ....2,839,135
BFM8T61CT2L1QCEMIK50.. | Y.. Y. ....(10,701,717) 0 . (10,701,717) 0 ....1,683,115

0299999. Total NAIC 1 Designation.............cc..c.... [ 1,697,000 | ..oovoiviiinnenns 2,270,068 | ...cooovviinnens (40,335,910) 573,068 2,270,068 | .. (40,335,910) | ...ovvernrrerinninnans 573,068 | ..oooovrreiiniennns 6,999,304

NAIC 2 Desig

DeUtSChE BANK AG........ourverreeirceeieeessesseesseessssssssesssseennns TLTWFZYICNSX8D621K86.. | Y.....covvvvernee | ZETR R (7,297,204) 0 752,571 (7,297,204) 0 21,384,193 | e 86,989

Merrill Lynch Capital Services GDWTXX03601TB7DW3UBI| Y.....oovvvvveee Yot | e | s | e (95,932) (0] N [ (95,932) 0 [, 23,307 0

0399999. Total NAIC 2 Designation (7,393,136) 0 752,571 (7,393,136) 0 ....7,407,500

0999999, GrOSS TOMAIS. ... cvvsrrieseeies sttt ettt essnnnsssnnssennessnnsssnnsssnnsssnnesssnsssnnsssnnssnnnsnsnsssnssnnses | anenennenssnsssns 1,097,000 | iinniiinninnnn5,549,832 | oviiiisssiiiinnns (47,729,046) 3,852,832 3,143,827 |.. (51,321,990) [ oovvvirrriinrniennnd 694,256 | ..cooriiiinniinns 57,968,535

1. OffSet PET SSAP NO. B4......v.eieveiiieeriisisisesissi sttt s

2. Net after right Of OfFSEE PEI SSAP NO. B4...... . ittt E ke eeEE 8ttt nnnssnsnssssnsnsnssnnnsnns | sennnnssnnnesnns D, D9,832 | oviiiissiiinnns (47,729,046)
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Statement for March 31, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged by Reporting Entity

Goldman Sachs Group Futures - CBT..........ccocueevereerneens 549300EX04Q2QBFQTQ27..... | CASH.......viiiireieiieiieeieeeseesssie st CASH...oo st | eenient e 1,595,143 [ ..o e 1,895,143 | s [ [

Goldman Sachs Group Futures - CME... ... SNZ20JLFK8MNNCLQOF39.. | CASH CASH 949,418

Goldman Sachs Group Futures - ... 5493004R83R1LVX2IL36........ CASH CASH ....735,203 .

Goldman Sachs Group Futures - ... 549300EX04Q2QBFQTQ27.... | Securities 912810 PV 4 | U S Treasury 01/15/2028 TIPS 10,069,329 01/15/2028. | .

Goldman Sachs Group Futures - ... SNZ20JLFK8MNNCLQOF39.. | Securities 912810 PV 4 | U S Treasury 01/15/2028 TIPS 4,950,425 01/15/2028. | .

Goldman Sachs Group Futures - ... 5493004R83R1LVX2IL36........ Securities 912810 PV 4 | U S Treasury 01/15/2028 TIPS 4,640,961 01/15/2028. | .

Goldman Sachs Group Futures - ... 549300EX04Q2QBFQTQ27.... | Securities. 912810 RA 8 | U S Treasury 02/15/2043 TIPS 10,561,272 02/15/2043. | .

Goldman Sachs Group Futures - . SNZ20JLFK8MNNCLQOF39.. | Securities 912810 RA 8 | U S Treasury 02/15/2043 TIPS 5,192,281 . . . 02/15/2043. | .

Goldman Sachs Group Futures - 5493004R83R1LVX2IL36........ Securities 912810 RA 8 | U S Treasury 02/15/2043 TIPS 4,867,697 | ..ooovererennne 4,957,102 | coovoervrrrinns 4,599,338 |02/15/2043. | .......... [

Bank of America Corp - OTC.. ... BATYDEB6GKMZ0031MB27.. | CASH CASH .15,308,000

Deutsche Bank AG - OTC ... TLTWFZYICNSX8D621K86.... | CASH CASH .12,479,000

Morgan Stanley Capital Services - OTC.........ccoccvevnerenns [7331LVCZKQKX5T7XV54..... CASH CASH .19,476,000

UBSAG-OTC............ BFM8T61CT2L1QCEMIKS0.... | CASH CASH . . .11,667,000

0199999, TOHAIS. ... reeertsteseis sttt stttk s 88888 eE 848 E 8 EE oA eEEE1s £E8 oLt eLE84EEE LR EE oL E LA 4EEE LR LR E oL E LR oL 1 4EEE 4L EE L E LA 4EE 8L E LR L E LA LR LR oeEE LA AR EEeeEE R 1e eLEiLEReeEE LR eeE et Rttt nnnsnssnnsennsensssnssnnssnssesnssnssnssnnsens | sonenseenens 102,491,731 | it 36,000,000 | ..oovrinrinnnns 98,693,350

Collateral Pledged to Reporting Entity

Goldman Sachs Group = OTC.......cccuierieniennisrisniseinns W22LROWP2IHZNBBEKS28.. | CASH. ... oottt CASH. bt | enninns e nneas 1,697,000 [ ..o XXX e | Vi

0299999, TOMAIS.......uvvvreriieaieseiiseeseesseeesseese s ess et es s bbbkt e b bs S84 1eEE bR SRk E RS E RS R RS 8E LRSS R RS E RS R R R AR eELeEE R R LR R LR R LRkt | eebiene e eies 1,697,000 | ..oovvrnvirrirrirciieninnnd 0 XXX XXX XXX




Statement for March 31, 2017 of the NATIONWIDE MUTUAL 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

04012M AP 4 | Argent Securities Inc RMBS Ser 2006-M1 C..........ocuvvnrerernrnieerninenrirerssinseenssssseessssssssessesssssssssssssesssensens | sosnerenineees | TFMueiiiniieins | e 518,994 | ...ccoovvvirvrinne 518,994 |07/25/2036.......

362351 AA 6 | GSAA Home Equity Tr RMBS Ser 2006-20 Cl ..1,856,832 ..1,856,832 |12/25/2046.......

617487 AB 9 |Morgan Stanley Mtg Tr RMBS Ser 2008-16AX.........cccovurerrrinrermririrreinrierieneeerenes 532,135 .532,135 |11/25/2036

81376G  AC 4 |Securitized AB Receivables LLC RMBS Ser. . ol 721,865 721,865 |09/25/2036.......

81378E  AA 1 |Securitized AB Receivables LLC RMBS Ser........cooiiiniimnmsississiensssismsnessrssnsssssenssnsssesssssssssssnsserssnsssssesssness | eosrsensnenees | TEMuisninn | v 898,044 898,044 |05/25/2037.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities................ 4,527,870 ..4,527,870 XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)............covererrimiiiriieieiss s .. 4,527,870 ..4,527,870 XXX
6299999.  Total - Residential Mortgage-Backed SECUMHES. .........viriiieriiiiiiisiieiierissisi s 4,527,870 ..4,527,870 XXX
6699999.  Subtotal - Bonds... 4,527,870 ..4,527,870 XXX
Cash Equivalents (Schedle E Part 2 Type)

000000 00 0 |Overnight Repos SEC LENDING ONLY.....c.iiiiiiiiriirniesiisamississsssesenssnsssssensssssnssnessnssssssesenssnsssssenssssssnssnssensensssens | srssssensnsronns | sosmerenssnssnssenssnnss | snsssssssessans 15,389,638 ....15,389,638 |04/03/2017.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE)......ccoovviiiresinrirsninnenes . 15,389,638 15,389,638 XXX
9999999, TORAIS. ... wooverieeiitiieiieit e . 19,917,508 | .. ....19,917,508 XXX
General Interrogatories:

1. The activity for the year:  Fair Value $.....(18,985,310)  Book/Adjusted Carrying Value $.....(18,985,350)
2. Average balance for the year:  Fair Value $.....54,502,017  Book/Adjusted Carrying Value $.....54,502,017
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE10




Statement for March 31, 2017 of the NATIONWIDE MUTUAL 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




Statement for March 31, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories
Bank of America CONCORD, CA 1,049,698 1,299,809 966,930 | XXX
Bank of New York Mellon ...........ccccccoecvevcvccievnvccienncs. NEW YORK NY i | v [ s [ oo | oo | sovsssennens 10,803,313 | .cccvvvvenaen 12,435,512 | ccocvvveennn 18,105,526 | XXX
BNP Paribas USA LOS ANGELES, CA......cociiiiieiiisisesssssssssssssssssssssssssssnss | covsesssssssssssisisss | sovsssssssssssssssssss | sosssssssssssssssssssssssssssssss | coovosisisisosisisssssisssssiiins | covesisssisis 44,767,964 29,370,119 26,464,917 | XXX
Chase - I SPRINGFIELD, IL 5,071,072 5,144,396 5,876,803 | XXX
Chase - OH COLUMBUS, OH (367,658,196) (354,403,878) ...(385,840,504) [ XXX
Chase - TX. SAN ANTONIO, TX (2,110,185) (3,958,823) (3,031,608) | XXX
Corestates Bank PHILADELPHIA, PA (4,558) (17,218) (15,649) | XXX
First Star Bank CINCINNATI, OH 959,245 320,708 1,729,334 | XXX
First Union CHARLOTTE, NC 15,726 2,284 18,587 | XXX
Huntington National Bank ............cccccccoevuvionmreiiisnrennns COLUMBUS, OH reen(49,110,164) | .............(61,544,134) | .............(31,132,991) | XXX
Key Bank. CANTON, OH 380,379 957,378 8,476,111 [ XXX
National Bank of Detroit DETROIT, MI (36,604,639) (34,877,618) (31,593,842) | XXX
Nations Bank RALEIGH, NC 460,129 1,071,678 265,181 [ XXX
NW Bank. COLUMBUS, OH 1,775 1,775 1,775 | XXX
PNC COLUMBUS, OH 56,476,847 55,410,051 51,936,508 | XXX
Univest. PITTSBURG, PA 574,403 574,403 574,813 | XXX
Toronto - DomiNio Bank..........cc.cccveevervrevereerererenninnenns TORONTO, CA 98,867 168,688 101,209 | XXX
Wells Fargo Bank SOUDERTON, PA......iiiiiinininsnsninsnsnssssssssssssssssssssseiss | covsisisisississisinss | sovsssssssssssssssssss | sosssssssssssssssssssssssssssssss | oo | oo 19,057,414 22,471,724 (22,673,192) | XXX
Wachovia Bank PHILADELPHIA, PA. (101) XXX
0199998. Deposits in.....2 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositorie: XXX XXX 7,000 7,000 7,046 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 (315,764,014) (325,566,147) (359,763,046) | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 ..(315,764,014) (325,566,147) (359,763,046) | XXX
0599999. Total Cash, XXX XXX 0 0 (315,764,014) (325,566,147) (359,763,046) | XXX

QE12
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Statement for March 31, 2017 of the NATIONW'DE MUTUAL INSURANCE 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 INSURANCE COMPANY

* 2 3 787 20174550000 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
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Supplement for March 31, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

Designate the type of health care

providers reported on this page.

* 2 3 787 20174550000 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
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Supplement for March 31, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

* 2 3 787 20174550000 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 INSURANCE COMPANY

* 2 3 787 20174550010 1 *

Designate the type of health care
providers reported on this page.

Other Health Care Facilities

SUPPLEMENT "A" TO SCHEDULE T

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

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

1. Alabama.......cccooceieiercinee

2. Alaska.....

3. Arizona....

4. Arkansas.....

5. California........ccccccoveererrinnas

6. Colorado......ccoeovvrerrirernnnee.

7. CONNECHCUL........ooevevrreieeec e CT [t [ ereieisieiieeieieiins | evvevreisieseisnsesieninns | eeerenssisssesssssenienes | eevesesessessssseseenes{ 1) [ e esessies | coevessssesesessnns 34
8. Delaware........ccoeveeveeeiee e DE [ o e | e | e | eeenenesseseseseenen(D) [ | e | s 30
9.  District of Columbia............... DC | eieseieiieiies | et | eevesiesisieesssssesenns | eevessessesissessssesesins | cessesesissessesessssenes | essestesissessesesestesaes | seesesissesiesessestesens | sesesessesiesesessesaenas
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

18, Kentucky.....oocoveerereerererenns

19.  Louisiana........c.ccceeveerririrennnns
20.  Main€.....ooovvevereerererererenne
21, Maryland.......ccoovvvrrrrninnenns
22. Massachusetts...........ccc.......
23.  Michigan......cooeevvviveeririernnns
24, Minnesota.........c.coevvurrrrierenes
25.  MisSiSSIPPIi.....ccvvvrererriireriias
26, MiISSOU....covvrerrereereeneeieenns
27.  Montana.......ccoevevreerieninenenns
28.  Nebraska.........cocoovvvivinnnnns
29. Nevada....

30. New Hampshire...

31.  New Jersey.....

32.  New Mexico.

33.  New York.....

34.  North Carolina.

35.  North Dakota...

36, ONi0..ocverereeeerieeiea

37.  Oklahoma.........cccocvvrernnnes

38, Or€gON.....ceveeeeereieriererenas

39.  Pennsylvania..........c.ccccennee
40. Rhode Island..........cccocrrennnne.
41,  South Carolina.........c.ccceu...
42.  South Dakota...........ccceeuueee.
43, Tennessee.........oovverrrennne
44, TEXAS...coomrerereiereisireneinenns
45, Utah..ecceen,
46, Vermont......ccoeveeverriininnns
47, Virginia......coeveevveneiresiiennns
48.  Washington..........ccceveunne.
49, West Virginia..........cccoevrvnnee
50.  Wisconsin.........cccocovvvererennen.
51, Wyoming......cccovevererrerrernnnnns
52.  American Samoa...................
53, GUAM..cieeee e
54.  Puerto RiCO........ccoevrrerirnna
55.  US Virgin Islands....................
56.  Northern Mariana ISIands....MP | .........cccooeiiiiieiies | cerieiiinieiieieieiiens [ erevsiiesseseisiesiens | cevvssessssessssssesesins | eovssessesssssssssessesinss | sossessesssssssesessssssses | sosessesssssssessessssessess | sosssesssssssesessssessenns
57. Canada.......ccccocvevrirennad CAN | oo e | ereiisiesiesssnsesiesies | covesvssesesisssssesiesiess | ressssessesssssssesissssses | sesesssssesssssssesssssssens | sressessssssssssessssssens | sersesessessesesssssssesses

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

58999. Totals (Lines 58001 thru 58003+

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

......................... 0
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Supplement for March 31, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

NONE
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Supplement for March 31, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

* 2 3787 201754050010 1 =

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

NAIC Group Code.....0140
Company Name: NATIONWIDE MUTUAL INSURANCE COMPANY

If the reporting entity writes any director and officer (D&O) business, please provide the following:

1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
........................... 2401 | 5,001 [
2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of @ CMP packaged POCY? ...........ovvvuerrvuerreieeceeceecees e
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy

23

24

be QUANEITIEA OF ESHMALEA? .........eovieieeicee ettt st s bbb s bbb b et s e s e bbb bbb bbb e bttt bbb see s

Year To Date For the Period Ended March 31, 2017

If the answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount

for D&O liability coverage in CMP packaged policies:

NAIC Company Code.....23787

Yes[ ] No[X]

Yes[ ] No[X]

2.31 AMOUNE QUANEIEA: ....vvcveiicecieictetet ettt et bbb ettt bbb ee b bt s et b s bt s s et b s st et s se e e s ae bbb e b et b e b e b s se s et s e st b et e b e b s se b b s s e bbb e st ensebets ebsebetsastetessnsetesansetesnsneas

2.32 Amount estimated USING reaSONADIE ASSUMPHONS: .........c.rvuererureieereretsreseeerseeesesseessseseeseessssssesessessesssessessesssessessesseeses e st eeseesess e ssessesEaes e sseesees e sseesast e s sessesEeesaees _sEieesessassassssssassanssnssassaneas

If the answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case

reserves) for the D&O liability coverages provided in CMP packaged POIICIES: .........curirrererrirriereeiseiiesisseseesssssssssessesssssseasessessessssssessessessssssessessssssssessessanssnssessassns _sssses

Q505
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