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Staementfor June 30,2017 oftie. 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 .ottt sttt | neeiiens 11,815,416,424 | ..o | ceveienens 11,815,416,424 | .......... 13,448,897,591
2. Stocks:
2.1 Preferred SIOCKS. ..o | e 178,000 | ..o | e 178,000 | ..ooovvviriiinnee 178,000
2.2 COMMON SEOCKS.....oouveverirmreisriiseriseesesiseesseess st sess st esssseens | creseessnens 8,521,505,969 | .......cooceuuue 14,398,588 | ............. 8,507,107,381 | ..ccocvevnee 8,176,953,759
3. Mortgage loans on real estate:
Bl FIESEIENS. ottt | nestensnnns 1,039,151,502 | ..oovermreererermreesrernneeinne | oneeerneeens 1,039,151,502 | ............. 1,052,300,436
3.2 Other than fIFStHENS.........cvuicicrircricecrierr sttt entenins | reesessess st eseesiesiens | reseesssssses e ssessessnes | oestessessesssssessessensees (0 RO
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES)....cvovevevereraeissesirese st seseenssenns | coreesisenesnans 546,435,338 | ...ovvverrierinciieeienii | e 546,435,338 | ....coocoenenns 553,448,063
4.2 Properties held for the production of income (less §.......... 0
.................. 29,926,158 | ..................30,170,616
4.3 Properties held for sale (less §.......... 0 ENCUMDBIANCES).....uvvurvreircerecirereseieeeeeeseesee | reessessesssesssesssesssessessens | resssesssesssssssssssssssssessnes | sesiesssssssssssessesssnsees (01 I 1,253,733
5.
................ 468,089,127
6. Contract loans (including $..........0 PrEMIUM NOES)........c.curvercrermrrririieirieeiierieesseneieenens | ensseessssesssessesssneniene | erseesnessnssenssesssnessns | sonessnsssessessessnenn0 | e
7o DEIIVALIVES......oouvirceiriirisiesie sttt enntsnnes | cestsenssenssenss s nenssnnnine | ceereenesesensnensenssenssnnnes | sessnessenssnesssennenseen | e 2,638,992
8. Other iNVEStEd @SSELS.........eveeuervirieiceirerieceeiieesiee s sesssensses | seesisesssnns 3,124,770,600 | ....ccoovreveenn. 71,444,447 | ............ 3,053,326,153 | ............. 3,410,785,568
9. RECEIVADIES O SECUMES.........ouvvuiiiiiiici s aans | sesssss s enss s nsss | erssenssnss bbb snssenes | sossisssssssss s se (U 250,761
10.  Securities lending reinvested collateral @SSELS.........viirrrrininrirriiniseneisessiesesssessesssnsees | svrerssseeesennns 21,478,556 | ..cvveeveeeieereieeeeieeeiins | e 21,478,556 | ....ccvvevrnns 38,902,858
11, Aggregate write-ins for iINVESIEd @SSELS........c.vvererriririeiree et ssssnenes | cvrersnnenes 1,458,647,791 | oo (L [ 1,458,647,791 | ............. 1,390,685,232
12.  Subtotals, cash and invested assets (LINES 110 11).....cvrerrerinrnrreiecneineeseseeseeseiessensnnes | cveeeeneens 26,894,770,307 | ..cvovvvrrnne. 85,843,035 | ........... 26,808,927,272 | ........... 28,574,554,736
13. Title plants less §.......... 0 charged off (for Title INSUIErS ONIY).........cceiuriruiieiirerincricrinens | creereesneenesenesnesinesiesiens | rereesiesssssssssessesnennes | sereesseseessessessessenees (0
14.  Investment income due and @CCTUEM............c.eviveieicieie et | esesaesiesnias 114,709,550 | ..oocvevevrvierieeseceeeieens | e 114,709,550 | ................ 132,028,892
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cccoceeer | ovvereenen. 2,496,255,784 | ..o 34,982,869 | ............. 2,461,272,915 | ............. 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)..........cccoeevvrieiies | coverencnene 3,375,753,979 | ..oevevrvrnnn 4,408,826 | ............. 3,371,345,153 | ............ 3,232,155,147
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... D)o eeeeeeseent ettt | eees st st et enees | frressene st st s nesnnes | reeeseess sttt [0 OO
16. Reinsurance:
16.1  Amounts recoverable from MBINSUIETS..........ccuiuceeeeeee e sssene | eeeesesesesesaas 382,689,841 | ..o | e 382,689,841 | ............... 237,515,642
16.2 Funds held by or deposited with reinsured COMPANIES...........ccvcureereenieneeeeneeneineieiiees | reeeeeeneeseesneens 2,670,972 | ooeeeeeeeeeeeeeeees | e 2,670,972 | oo 2,501,155
16.3 Other amounts receivable under reiNSUraNCe CONMTACES............cuuuiuuruiiieriiniiinrinrinnis | et | crsesisesiesiesiessssississie | oeriessesiessesiesiesienes (0 OO
17. Amounts receivable relating to UNINSUIEA PIANS.........c..cuuiueeiiniiniicieieieieessiseisesessssisesiees | eeteseesestsessessessesssesssssens | seesessessssssessesssstsssssssessesss | nessessessnssssessessassessens (01
18.1 Current federal and foreign income tax recoverable and interest thereon...............covvereroees | ovvenrereenenins 49,072,213 | oo | e 49,072,213 | oo 77,190,135
18.2 Net deferred taX @SSEL.........ccvvvrirrieriri st esssennins | oeesesenssons 2,795,304,262 | ............. 1,217,796,613 | ...oconven. 1,677,507,649 | ............. 1,641,529,819
19.  Guaranty funds receivable Or 0N dePOSIt..........ccouvvurieininririnisriessssse s sesssessssensees | crrersesssssessenes 3,340,088 | .oocveeeeeerierireieiennninees | veeesreninnieens 3,340,088 | ...ccoovrvrrrininne (383,952)
20. Electronic data processing equipment and SOfWArE............coveveeriririninririsississisesessesennsnes | cevensessssessns 561,001,276 | ....ccoeonee. 450,102,217 | e 110,899,059 | ....ccoeevneee. 104,967,737
21, Fumniture and equipment, including health care delivery assets (§.......... (1) EOORTURIOTE ISP 104,582,516 | .....ccvveenee 104,582,516 | ..ocvovererrerrice (0 R
22. Net adjustment in assets and liabilities due to foreign eXChaNGe FatES............cccvcrrrriinerinens | e | crreriesiesesesiesiessenie | e (0
23. Receivables from parent, subsidiaries and affiliates.............cocreurererrerrerineenenenersieiesnees | e 389,681,438 | ..o 3,790,540 | ..oovrrrenns 385,890,898 | ... 385,752,328
24. Health care (§.......... 0) and other aMOUNTS FECEIVADIE. ...........c..rieriirieririrrireirecierierieiins | cenrineeneinesiesesinesienins | crenesiesiessessessessessenses | oesssessesssessessesssesssenes (0 T
25.  Aggregate write-ins for other than invested SSetS...........oorreirienrinriieineineneeeeseseieeees | erereeneieenad 611,949,426 | ................ 280,408,670 | ................ 331,540,756 | ................ 375,953,456
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 through 25)...........veemreereereeieeesnresneeesseeeseessessssssessssssssssssssssenes | seessneens 37,781,781,652 | ..ccoonven. 2,181,915,286 | ........... 35,599,866,366 | ........... 37,185,212,855
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS.............eeeens | corerrernernerineinernernerins | crnerinesiesiesiessessessesses | oeeesesssssessesssesseseneees (0 O
28, Total (LINES 26 NG 27).......ceoueeereereeeseeesseesseeeseessseesseeesssesssseessesssssssssesssssesssasessssssssessnnses | seessseeens 37,781,781,652 | ..ccoonve.n. 2,181,915,286 | ........... 35,599,866,366 | ........... 37,185,212,855
DETAILS OF WRITE-INS
1101. Corporate owned investment value oOf life INSUFANCE.........ccovuvvveieirrinireerneeneeeiesnies | cveereinnens 1,358,681,084 | ..o | e 1,358,681,084 | ............. 1,316,072,290
1102. Derivative collateral and reCeivabIEs.............ccovurirriiniiniininis i | e 82,269,434 | ..o | s 82,269,434 | ......cccouuue. 73,493,534
1103. Other INVEStMENt FECEIVADIES..........ceevecvcvceeiceece et essssae s | evressssssesinnas 17,697,273 | oo | e 17,697,273 | oo 1,119,408
1198. Summary of remaining write-ins for Line 11 from overflow Page...........coccvvenrinrinernerinenes | coreeereeineeinesinesnesineeenens (O L0 T [0 R 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)......cccrrerrrerrrernrersnreesseesssseesseessenes | oneeeennees 1,458,647,791 | oo (V) 1,458,647,791 | ...oceceve.. 1,390,685,232
2501. Agent benefit investment value of life insurance and annuity contracts...........c..coeoeeeneererenees | cevveerniineenns 159,240,640 | ...covevereieeeiieesieeens | v 159,240,640 | .....cccevnee. 156,568,481
2502. Deposit and Prepaid @SSELS..........vwuruurerireerereiiereseieeseessseseesessesssee et s essesssssestessssssens | sntessssssssesens 86,460,716 | ....coevvevnee. 86,460,716 | ..ooovveverereeieereernes (0 U
2503. Equities and deposits in pools and aSSOCIALONS............c.wurerereenrereerneereereieeseeeseeeesssssseseeens | eeeseeseennens 100,366,611 | ..oveeeeeeeeeeeeeeeeeeeeeeeeeeeies | ereeeeenenenee 100,366,611 | ....cccoee.. 114,532,473
2598. Summary of remaining write-ins for Line 25 from overflow page.........ocoevenevreensenseneinsinens | cevveireensnnns 265,881,459 | ...ccoovueee. 193,947,954 | .....c.coeveue. 71,933,505 | ...coveveee. 104,852,502
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE)........cveurierirmsereeermisnresssesssnsssenssas | corssenseseneens 611,949,426 | ....cooooe 280,408,670 | .....ococevnres 331,540,756 | ..oocovvrnenns 375,953,456




Staementfor June 30,2017 oftie. NATIONWIDE MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....2,511,322,008)..........ccccumrrerrrirriiinsiiesssssssesssssssssssssssssssessssessssssssssssssssssssssssssessssnss | sossssssssssssssns 9,067,614,996 | ......ccocvuuee. 10,045,998,365
2. Reinsurance payable on paid losses and 10SS adjUSIMENt EXPENSES.........c.vwuieiurrrreiriieiiinsiseie et ssessssssenas | cesesssssesessesens 1,026,576,033 | ...coevverirernan 902,966,371
3. LSS QQJUSIMENT EXPENSES........vuiriieriireireiieiireiseeseessstse et bbb bbbttt | sbseniesies b ninnaa 1,634,060,896 | .....cocoovvnennee 1,871,120,424
4. Commissions payable, contingent commissions and other SIMilar ChArges. ..o ssiesessns | seeeseeesesssseneenes 236,419,856 | ..o 323,025,727
5. Other expenses (excluding taxes, licenses and fees) 69,890,803 103,833,904
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........cuururereririiniinerriiere e ensesisen | eeesisseseseneessnesaees 52,654,464 | ......cocovvviririn 90,191,497
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES)).......c.uurermerrrriererieriniirernens | crreesssireireesiesissiessesssseseseeens | rersessssesesssesessssssesessesenssensnssns
7.2 Nt AEFEITEA tAX IADIIILY. ... .evereveciire sttt ettt s s benss | £esassessesantesseseteesessessnsansensesns | sesetessessessssassesssssnsessesesantessesas
8. Borrowed money§......... 0 and interest thereon §.......... [0 PO OO
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....2,694,208,392 and including
warranty reserves of $.....9,046,480 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health Service ACt)...........cvcuvrineeeincncinneesnees | e 5,739,171,149 | oo 6,541,078,753
10, ADVANCE PIEMIUM.....cuirieuiieiseireistiesieeseesssee sttt ses sttt ee s s s s bR b8k s st s st n s s st ntes b st ensebantns | enseensssnsessesnsnnns 112,949,919 | oo 115,113,785
11.  Dividends declared and unpaid:
11,1 SEOCKNOIAEIS. ..ve v veceei ittt n b s bt st st | Sebsessentans et e st en s st st st st senn | Sesestestens et s ent sttt ren
1122 PONCYNOIABTS ...t bbbttt | sententent et eneae 10,384,902 | ....coovvecrircrrerines 11,993,511
12, Ceded reinsurance premiums payable (net of ceding COMMISSIONS)............eueuiuriiriimeririireiineierissiseeseese s | sereseeseesssensnes 1,893,247,586 | .....cocoovvenvenee 1,181,580,799
13.  Funds held by company under reinSUrance treaties...............c.ciuriiiiriinicieisecseseiseise e 1,075,582 780,552
14, Amounts withheld or retained by company for aCCOUNE Of OEFS...........ccuiuririerieiireie ettt eneees | eesestesessesessesens 1,091,677,418 | ..cevrrevierne 1,200,664,145
15.  Remittances and iteMS NOT AIOCALEM..............ccuiuieiece ettt s st se st se st st st et et et et enenenenenenenenens | eresesenenesenesenenines 162,973,707 | oo 222,796,926
16.  Provision for reinsurance (including $.......... 0 CEMIfIEA). .. vvcvrveeerceeeseieit ettt enis | eesntsbsesentesseniaees 15,514,649 | ...oooveiriiiis 15,514,649
17. Net adjustments in assets and liabilities due to foreign EXChANGe FaES.........ccvuuieeiiniiniice e snisiees | et eeesees 23,852 | oo 24,264
18, DIraftS OUISTANGING. ... .eucvuieiecicei ittt bbb bbb st n b | £rebbets et b ee s bbb b st bbb ents | Sesebbetb bRttt
19.  Payable to parent, subsidiaries and affiliates...........cceruii st | e 180,255,066 | ....cocvevvvevcennn 278,687,822
20, DEMIVALIVES. ..ot | bbb 47,352,108 | ....covoriririis 54,811,176
271, PAYADIE fOF SEOUMEIES. .....vvrvueeeciireicisiieis sttt ettt essenntns | sbesessessssnnsessnsnneas 37,494,247 | oo 13,476,131
22, Payable for SECUMIES IBNAING. .......ovuevreririeiieieeirie sttt s sttt st st snssenss | sestessssssssessansansnns 25,542,547 | oo 43,541,528
23.  Liability for amounts held under uninsured plans
24.  Capital notes §.......... 0 and interest thereon §......... [0 O OO
25.  Aggregate Wite-inS fOr HADIES. ...........ovuerererieeeirei ettt sttt sensensensnns | oessessessssesnesnnes 1,438,977,085 | ......ccccuveee. 1,477,674,717
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25).........c.cccueiuiieieieinieriereseesiesiesiessesis | reresiesiesinns 22,843,856,865 | ......cccovvenne. 24,494,875,046
27, PrOECIEA COIl NADIIIHIES. ... .v.reeieeeees ettt ettt sttt f b et st esss | Shseeseetaetsetsentenssetseesenbantnesentens | nebsessestaetsnesestast et sestensastasbsnssn
28.  Total liabilities (LINES 26 @NA 27).........rveriiriiriiriiriieissiisiisiisie it | eniesienseniaas 22,843,856,865 | .....ccocorreun. 24,494,875,046
29.  Aggregate write-ins for SPECIal SUMPIUS FUNAS..........cuuriuiuiieire ittt | ebseesesbsbes st e bt ens st neaa 0 [ e 0
30, COMMON CAPIAI STOCK. ......vucviecieiiiie ittt s bbbt s st b st s b s benss | Sessessessesastes e s st es e b s essessesntans | eesetensesessssessessessnsesses st ent st
31, PrEfErred CAPIAl SEOCK.........eviviieireiiciieisie ettt bbbttt s st s st ntenes | Heebensesetent et ettt b s s e tans | eeetentes et n et n ettt
32.  Aggregate write-ins for other than Special SUTPIUS fUNDS............cciiiiiiiiiincs s | reesestnee bbb 0 [ e 0
33.  Surplus notes
34.  Gross paid in aNd CONTDULEA SUIPIUS.........c.vuiueireieitirieieisisiseise ettt s st es st essesesnses | Sassessessssassessesstessessesessessesnsans | sesesessessessssessessssnssessesssantessesan
35, UNQSSIGNEA fUNAS (SUIPIUS)......uveererrireerereseseissssessssssessessssssssesssssssssesssssessesssssssssessessss s ssessenssssssssassssssssessenssssnssessnssnssassensas | ssessessnssessones 10,564,136,159 | ..cccvvrvrrerenes 10,498,727,284
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0)- ettt | Shieta ettt | ettt
36.2 ...o..... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt | Shieehe ettt | ehbsenbe et
37.  Surplus as regards policyholders (LINES 29 10 35, I8SS 36).........cuuruurerrerrieererenesneereieeesteeeseeesseessesessesssssssesessesssssssssessessassns | ssessssesseesseses 12,756,009,501 | ccveveverenee. 12,690,337,809
38, Totals (Page 2, LiNE 28, COL. 3)......cvuiiiiiiiieirissiei bbbt | eenieeniinienees 35,599,866,366 | .........ccoueun. 37,185,212,855
DETAILS OF WRITE-INS
2501, ACCTUE dENIVALIVE lIADIIILY. ... .eveeeeeieeeciseieiet ettt 7,498,243 7,864,136
2502, AGENT'S SECUMLY FUNG FESBIVES.......couiviircircisiieieti ittt ..1,062,057,116 ..1,045,425,593
2503, CoNtINGENE SUIL HADIIHES. ... eererereeerirriseiei sttt sttt bbbt st st nes | sesestensansssssessantnenn 6,008,764 | ....oovvvereiieinn 8,493,987
2598. Summary of remaining write-ins for Line 25 from overflow page 363,412,962 415,891,001
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).........cu.rurreriererireiieciriereieeieeeesiseisseeseiseseesessssessessssessssesessessessssssesss | cesessessasensensens 1,438,977,085 G ATT 674,717
2901.
2902.
2903.
2998.
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above).. .0
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 @DOVE)........cciuuiurirririniiisiriserisesisesisesisenisenisesesens s nssenssenssenssensenes | seseensenssenssenssnssesssssssnsssnsees [0 0
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Staementfor June 30,2017 oftie. NATIONWIDE MUTUAL INSURANCE COMPANY
STATEMENT OF INCOME

31.
32.

33.

34
35.
36.
37.
38.
39.

Cumulative effect of changes in accounting principles
Capital changes:

32.1 Paid in
32.2 Transferred from surplus (Stock Dividend).
32.3 TranSfErreA 10 SUIPIUS......c..euivrieieicieire sttt bbb nsns
Surplus adjustments:

3311 PAIA UMt
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital...........cccoooee.
Net remittances from or (to) Home Office....
Dividends to stockholders...........ccccceune.
Change in treasury stock
Aggregate write-ins for gains and [0SSES IN SUMPIUS..........ccuuruurueirmirmiiieiiieireirieesieesieesee st enes
Change in surplus as regards policyholders (Lines 22 through 37).........
Surplus as regards policyholders, as of statement date (Lines 21 plus 38).

.................. 1,154,773

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.............. (WIIEEN §.....1,2871,689,117)....covrverecrereeeisseeessssesss s sssssssss s sssssssssssssssssssssssssnnss | sossesssnas 1,298,515,783 |........... 1,389,558,561 |........... 2,745,499,748
1.2 Assumed........ (Wrtten §.....9,018,186,3684).......cvvuureermerriieeesseeesssseesssssessssssssssssssssssssssssssssssssssssssssssses | sossesssnns 8,885,439,744 | ........... 8,775,656,583 |......... 17,691,445,079
1.3 Ceded . (written § ...3,290,515,123 2,235,875,510 |. ..4,506,117,450
1.4 Net....ooooeen. (written § 6,893,440,404 7,929,339,634 |......... 15,930,827,377
DEDUCTIONS:
2. Losses incurred (current accident year $.....4,634,972,458):
2T DIFBCL ..ottt | s 685,404,767 |.............. 721,155,573 |........... 1,515,554,724
2.2 Assumed ...6,159,774,624 5,685,025,628 |. 11,693,846,021
2.3 Ceded. ...2,136,984,280 .1,360,024,775 |. ..2,810,767,324
24 Net.....os ...4,708,195,111 .5,046,156,426 |. 10,398,633,421
3. Loss adjustment EXPENSES INCUITE...........c..vrririeriieie ettt | oreseninnians 682,877,588
4. Other Underwriting EXPENSES INCUME. .......cuuvurrererrereiieeeeeeseseseeseesess st ssess st ssssssessesssssssssessesssssessessasssnssns | soessneenns 2,060,874,084
5. Aggregate write-ins for Underwriting dEAUCHONS............c.uovurieririireieiserie ettt es e stenens | entesesessensesssnssessansanenn 0
6. Total underwriting deductions (Lines 2 through 5)... 7,451,946,783
7. NetinCOme OF PrOTECIEA CEIIS...........ivuieriiiciiiic bbbt | frertsenine st
8. Net underwriting gain (10ss) (Line 1 MINUS LiNE 6 + LINE 7).....ccevuerererirerineeeieesneeneeneeeeiseesessssssssseseesessssssssessessnnes | eesessssenn (558,506,379) | ..cvvuvnee (515,187,838) | ......... (1,114,146,270)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM...........c.oiuiii bbbttt | frsbnsenees 245,940,423 |.............. 278,358,550 |........c..... 562,009,008
10. Net realized capital gains (losses) less capital gains tax of §.....33,844,136... ....29,008,792 ..(111,918,080) ....(5,173,993)
11. Netinvestment gain (I0SS) (LINES 9 + 10).....ccvuiuiurrireireieireineiseeseissessei ettt ssesssstsnns | seesessnsenns 274,949,215 166,440,470 |.............. 556,835,015
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....1,313,666 amount charged off §.....26,899,925)..........ccccummrrrmrrmreenriinsinssssssssssnsssnns | eevsesssnnes (25,586,259) | .....ccvuvnee (33,378,734) | ..ovvrevnne (67,318,011)
13. Finance and service charges not inCluded iN PrEMIUMS..........c.vurireiriineneieese s essssssessees | sesesseesssenses 47,333,339 |.cooenne. 61,817,215 120,793,828
14. Aggregate write-ins for MISCEIlANEOUS INCOME.........vviriiiirieieiiireieseee et ssssenses | ansessessssesses 89,385,515 |....ccceuueee 25,523,232 81,944,891
15. Total other income (LINES 12 throUGN T4).......ccuiuiiiicrieirireirtieese st ssbesees | eesenssnens 111,132,595 | ..o 53,961,713 |..cccoovvnee. 135,420,708
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOme taxes (LINES 8 + 11+ 15)......ciiiiierereec ettt ssnens | esiesinns (172,424,569) | ............ (294,785,655) | ............ (421,890,547)
17, Dividends t0 POIICYNOITETS...........cuurvrrieieiieitiieeieei ettt | cbeseenesesisnd 4,270,260 |....cccocovirenes 5,462,155 | ..o 10,918,900
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 MINUS LINE 17)......cccviiriririirieeiresiresiesiesiesiesiesssseess s sssssssssssssssnns | sesiesinens (176,694,829) | ............ (300,247,810) | .....covc.. (432,809,447)
19. Federal and foreign income taxes incurred ol ..(86,678,425) | . (27,317,137) | ............(118,227,970)
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)..........couuuiriiriiriniriiriniiiirisiieresesisesisssesesiessssssssssssssesssssssssssssnes | sereesessens (90,016,404) | ............ (272,930,673) | ...vvvvvve. (314,581,477)
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PriOr YEAT.........vuurvrirrerreeirerinriseieiesssssseessssessssssessesssssssssesssssenens | sesseenns 12,690,337,809 |......... 12,315,875,046 |......... 12,315,875,046
22. Netincome (from LINE 20).........cuurvuirrieriiieeeieeieesseeseese ettt enes | seneenienens (90,016,404) | ............ (272,930,673) | ...vvvvnvee (314,581,477)
23. Net transfers (to) from Protected Cell CCOUNES...........c..cvuiviiiiiiieriericrieriesieriesiesiessess st essententas | seesssssssssessnsssesseseees
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....27,984,082.. ..237,654,687 |.. 427,243,144
25. Change in net unrealized foreign exchange capital gain (loss).... ... 14,225,598 4,032,129
26. Change in net deferred inCOME taX.........cvrvrvereeneeeesieneeneinens ....66,911,264 .256,290,214
27. Change in NONAAMItIEA @SSELS..........cuuurveuririiriiiiiieriierisieeeessees et esienes | reriresinns (164,521,043) | ............(130,156,361) | ............ (228,673,483)
28. Change in provision for reinsurance
29. Change in SUrplus NOES.........cceeeurerneenerreeneeneieenees 262,817 ..262,817 |. 525,633
30. Surplus (contributed to) withdrawn from protected cells..

.................. 8,033,910

229,318,483

....65,671,692

37,673,759 |.

374,462,763

.12,756,009,501

......... 12,353,548,805 |.

12,690,337,809

DETAILS OF WRITE-INS

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow Page. ..o
Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)..........

1401.
1402.
1403.
1498.

Change in contingent suit liabilities..
Other miscellaneous income........

Summary of remaining write-ins for Line 14 from overflow page

...... 2,485,223
86,900,292

(265,807) ...
25,789,039 |.

1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)................ 89,385,515 ..25,523,232 |. 81,944,891

3701. Change in surplus - pension and postretirement benefits net of tax.... .(7,220,850) | .. 4,109,645 |. 231,566,227
3702. Change in surplus - agent security COMPENSALON PIAN.........ccuuieiiiiririieieieiei et ses sttt esissies | sbstbsesiessesbsesessesbesisstens | sebseesessestasssesessessssssens ..(27,273,243)
3703. Change in SUTPIUS = MISCEIIANEOUS.........c..cuurrieiireireiseieieiieetse ettt | sebnesessesineens 8,375,623 |..cccovvvirreinne 3,924,265 |................ 25,025,499

3798. Summary of remaining write-ins for Line 37 from overflow page

3799. Totals (Lines 3701 thru 3703 plus 3798) (LiNE 37 @DOVE).........cuuiuiuriiiiiniiserieristiseseissssssissesesssni s
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Staementfor June 30,2017 oftie. 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 FeINSUMANCE............covuviiiiiiiiiii st | sesieniens 7,052,369,472 | ............ 7,939,600,477 |.......... 15,980,116,486
2. NetinVESIMENTINCOME.......c.iuiieiiicicicce ettt bbbt bbb st s s sssse b s st s snaetas | sensnsesessnas 320,423,666 | ............... 349,392,684 | ............... 643,273,473
3. MISCEIIANEOUS INCOME.......covvieeeieecteicicisi ettt sttt b s bt s b s st et s s s st e s s seses s nsennsntans | ebessesesesinnes 98,684,246 | ................. 19,267,125 | ... 95,311,169
4. Total (Lines 1 through 3). .7,471,477,384 8,308,260,286 .16,718,701,128
5. Benefit and 10SS related PAYMENLS. ..ottt sttt ssensnnns | eressensnes 4,317,178,546 | ............ 4,578,041,976 | ............ 9,501,858,266
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNTS.............cuuuruurrueerumerirniieiiieiins | coereeriesieneesiesiesinsins | semeemesnssnesnssessessesins | sesseessssssesssesssesssessesssnses
7. Commissions, expenses paid and aggregate write-ins for dEAUCHONS...........c.eereriereerinieneireieeeieseesiseise e | ereeseeeees 2,890,321,552 | ............ 3,459,076,647 | ............ 6,670,152,464
8. Dividends paid t0 POICYNOIAETS.........c.ruuruuerierieiieeeeiseinee ettt bs bbbt bbbt ens | eressentsssnesenes 4,289,367 | ...ccvererernans 5,319,344 | ....ccoeon. 11,517,772
9.  Federal and foreign income taxes paid (recovered) net of $.....(13,306,479) tax on capital gains (I0SS€S)........ccc..overs | cervererrennrns (80,952,206) | ....covervenne (72,437,519) | ccoovvvvenienns (78,709,137)
10, Total (LINES 5 HrOUGN 9).....cuuviriiiriiiriiiiecissei sttt | eenienesens 7,130,837,259 | ............ 7,970,000,448 | .......... 16,104,819,365
11, Net cash from operations (Line 4 MiNUS LiNE 10).........ccuuiuemrrirriiiieieiniireiesiseiseseeeessssssesesssssssssessessessssssesesssssssenes | sessssesssesas 340,640,125 | .....ccocenee 338,259,838 | ....covvene 613,881,763
CASH FROM INVESTMENTS

12.  Proceeds from investments sold, matured or repaid:

12.1 Bonds 1,222,708,087 861,139,144 2,722,727,693

12020 SHOCKS....oeveeeeeeseeeceie e Rt | ereene et 646,572 | oo 228,698,178 831,324,419

12,3 MOTGAGE I0BNS.....vevveeroeereerseeieesse st st st nss s nens | sesssnessnssnns 45,240,279 | .oooovvvrennen 27,239,777 | covvverrveenn. 105,589,174

124 REAIESIAIE ... cvvuoereeereieeese ettt et | eessnentnneraes 1,088,344 | ....ooovvvernn 54,837,854 | ...coorvviernn 55,211,940

125 Other INVESIEA @SSELS.......vuurerureereerse et sess st st sess sttt sssssssssnens | sessssssseees 159,013,620 | ...oevevnve. 268,908,798 | ....ccoccvvne 597,122,722

12.6 Net gains or (losses) on cash, cash equivalents and Short-term iINVESIMENTS..............cccerriernrenrenrenrineins | e 9,024 | . 220,716 | oo 188,520

12.7  MISCEIIANEOUS PIOCEEAS. .......ocueceeererieeereiseeseessetse e st st see s ees et sb et ess e s bbbt bs bbb nt st entnns | eesentssenesenes TAAMAT |, 154,328,740 | ............... 255,150,700

12.8 Total investment proceeds (LINES 12.1 10 12.7)....cu ittt ssssssstssb st tssssssenteses | sesessesinns 1,499,817,397 | ............ 1,595,373,207 |............ 4,567,315,168
13.  Cost of investments acquired (long-term only):

13.1 Bonds.... .823,067,483 725,791,297 3,182,742,068

1312 SHOCKS. .veveeverrieseris et ....132,852,483 27,490,578 27,561,012

13.3 MOMGAGE 0BNS.....cveeevereriiceiserieeis sttt | eenesneseenen 223,072,446 | .....ccoounee. 194,103,776 | ...cocvvvneen 354,666,274

134 REAIESIAIE......vouvvereiriceic e | ene e 15,466,507 | .....coevvenncn 16,861,030 | ..coovvvvvenees 33,670,116

13.5 Other iNVESLEA @SSELS..........vevuererreirrireriee ittt erans s | eenesneseeees 316,849,338 | ....ccvvvvvnnee 396,815,710 | .ccoovvvvrrneee 737,146,977

13.6  MiSCElANEOUS APPIICALIONS. ......oevuerieeereireiriiireieiseieise st ses st ss et ant s st | ereessassessennn 25,353,765 | ....ccceuuuee. 35,104,073 | ..o

13.7 Total investments acquired (LINES 13.1 10 13.6)......currrrrnrirrieinrinrieinessisssssesssssssssesssssssssssssssessssssessesssssssssens | eeessesens 1,536,662,022 | ............ 1,396,166,464 | ............ 4,335,786,447
14.  Netincrease or (decrease) in contract [0ans and PreMIUM NOES............uuwuururrurerrieriieriiesiessesiiessessiessiessiessiessiessiees | corresees s sessessessessesins | etsessessesssessessessessnees | sorsssesssesssesssesssesssessesenes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @nd LINE 14).......c.corrrrurririnrereireincnsinsieessesseeesssesesssssseess | essessssssessns (36,844,625) | .....cooene.. 199,206,743 | ............... 231,528,721

CASH FROM FINANCING AND MISCELLANEOUS SOURCES

16.  Cash provided (applied):

16.1 SUIPIUS NOLES, CAPILAI NOLES. ......eucerveeiciriececie ittt b ettt ebsees | frebsessastsssessentasssessessesins | fessestsssessessassessessantasens | sbessssssessessastssssnssantanssenes

16.2 Capital and paid in SUIPIUS, 1ESS trEASUNY STOCK...........euurerereiriireireiseiiseire ettt ettt

16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other insurance liabilities..............covureerircrninireinnscenne

16.5 DivIdENds t0 STOCKNOIABTS..........ouuiiiiiiiiiiiisi bbb | esbis bbbt | Hhsnsbenss bbb | sebineb s

16.6  Other cash provided (BPPHEA).........cvuurrerriemrririeriereie et sese st | crsressssnsons (434,624,658) | ....cococenn (370,833,486) | ....oconvene: (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).......... | ccccoovune.e (434,624,658) | .............. (370,833,486) | .............. (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).......ccovevrevveees [ coveerneernens (130,829,158) | ....oovvvvvvene 166,633,095 | ......cccouu.. 229,229,160
19.  Cash, cash equivalents and short-term investments:

191 BEYINNING O YBAN.....cvcuuvrreereeereeeie sttt sttt esss st | sentssssssnnees 468,089,127 | ....oocoennve. 238,859,967 | ...ocovvvvrnn 238,859,967

19.2 End of period (LINE 18 PIUS LINE 19.1)......cureeueerreereeerreeseeseesiseessseessseessessssessssessseesssssssssssssessssssssssssssssssnas | sessssessssees 337,259,969 | ....ovvvernnn 405,493,062 | ............... 468,089,127

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

20.0001  Exchange of bond investment to bond iINVESIMENT..........c..ciiriiriieeee it entesees | sreeeeesensees 340,852,837 | ...............188,566,105 | ............... 382,986,646
20.0002  Exchange of bond investment to equity investment 1,922,171
20.0003  Capitalized interest on bonds..............c..... ..2,223 .580,610
20.0004  Capitalized interest on mortgage loans. 4,718,424 ..9,078,358
20.0005 Exchange of equity investment to equity investment W A24,353 | e [ e
20.0006  Intercompany transfer Of SECUMLIES OUL..........cocuuiuiiiieiiririe st ....106,127,566 | .................93,085,387 | .....cccnee.u. 375,444,618
20.0007  Asset and liabilities transferred settled through investment fransfer............cocvnnnnnces | s 1,912,252,168 | ... [ v
20.0008  Tax Credit Commitments Liabilities.............cccovrrermrrrnerinrrrirenennn. ..21,855,090 .17,600,089 4,500,248
20.0000  DEFEITEA GAINS.........cveeureirreesriirresieresresieses et | rene et ...1,658,351 40,005,709
20.0010  COLIBOL....vuurecsiresereesseissaresssesss s sesass s sttt | sessnnnesnessand 42,608,794 28,713,550 ....59,295,842
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Statement for June 30, 2017 ofthe. NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A.

D.

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 $(151.9) million and $(106.1) million as of June
30, 2017 and December 31, 2016, respectively, and also reduced the admitted deferred tax assets (DTA) by $(22.8) million and $(15.9) million as
of June 30, 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 June 30, 2017 and December 31, 2016, and also allowed the Company to admit
additional DTA of $9.2 million as of June 30, 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  $ (90,016,404) $ (314,581,477)

(2) State Prescribed Practice that is an increase/(decrease) from NAIC SAP - -
(3) State Permitted Practice that is an increase/(decrease) from NAIC SAP - -

(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ (90,016,404) $ (314,581,477)
Surplus
Nationwide Mutual Insurance Company state basis (Page 3, Line 37,
(5) Columns 1 & 2) XXX XXX XXX $ 12,756,009,501 $ 12,690,337,809
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 52 3 35 (151,877,487) (106,078,936)
Subsidiary valuation -- Eagle impact on DTA admittance 52 2 18.2 (22,781,623) (15,911,840)
(7) State Permitted Practice that is an increase/(decrease) from 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 $ 12,860,134,574 $ 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.

A.

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 $202.7 million. The transaction was accounted for as a statutory purchase.
The transaction resulted in goodwill of $162.0 million. NLIC recognized goodwill amortization of $5.4 million for the period ended June 30, 2017
related to the purchase of Jefferson National. 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.

Q06



Statement for June 30, 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. Prepayment assumptions are generally obtained using a model provided by a third-party vendor.
2. Not applicable.

3. The following table summarizes other-than-temporary impairments for loan-backed securities recognized in the current reporting period based
on the fact that the present value of projected cash flows expected to be collected was less than the amortized cost of the securities.

@ 2 3 4 ©)] (6) )
Recognized Amortized cost
Amortized cost Present value other-than- after other-than- Fair value Date of financial
before current of projected temporary temporary at time statement where
CUSIP period OTTI cash flows impairment impairment of OTTI reported
362351AA6  $ 2,426,428 $ 2,250,629 $ 175,799 $ 2,250,629 $ 1,831,309 Q2'17
Total $ 175,799

4. All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized
in earnings as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when
a non-recognized interest related impairment remains):

a. The aggregate amount of unrealized losses:
1. Lessthan 12 Months $ (5,048,684)
2. 12 Months or Longer $ (3,109,768)

b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 Months $ 559,324,217
2. 12 Months or Longer $ 73,453,343
5. The Company reviews all loan-backed and structured securities in which the fair value of the given security is less than the amortized cost to
determine if a given security is other-than-temporarily impaired. The Company examines characteristics of the underlying collateral, such as
delinquency and default rates, the quality of the underlying borrower, the type of collateral in the pool, the vintage year of the collateral,
subordination levels within the structure of the collateral pool, and the quality of any credit guarantors, to determine the cash flows expected
to be received for the security.
If the severity and duration of the security's unrealized loss indicates a risk of an other-than-temporary impairment, then the Company will
evaluate if the amortized cost basis of the security will be recovered by comparing the present value of the cash flows expected to be received
for the given security with the amortized cost basis of the security. If the present value of cash flows is greater than the amortized cost basis
of a security then the security is deemed not to be other-than-temporarily impaired.
E. Repurchase Agreements and Securities Lending Transactions
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 $21,059,233 as of June
30, 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.
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Statement for June 30, 2017 ofthe. NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

L. 5* Securities
Not applicable.

M. Short Sales
Not applicable.

N. Prepayment Penalty and Acceleration Fees

General Account Protected Cell
(1) Number of CUSIPs 19 -
(2) Aggregate Amount of Investment Income $ 8,474,534 $ -

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

(@ 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

(@) 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
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Statement for June 30, 2017 ofthe. NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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 $ - $ - 3 -3 - $ -3 -
Class B $ 25,000,000 $ 25,000,000 $ - $ - $ -3 -

3. Not applicable.

4. Not applicable.

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

Plans

A.

B-F.

H-I.

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 $ 63,204,500 $ 154,018,600 $ 356,000 $ 651,070
b. Interest cost 107,657,500 217,147,583 5,412,000 11,241,515
c. Expected return on plan assets (150,285,500) (289,961,922) (5,009,000) (10,537,619)
d. Transition asset or obligation - - - -
e. (Gains) and losses 11,270,500 37,517,413 45,500 -
f. Prior service cost or credit (25,759,000) (28,554,244) 3,379,500 5,831,628
g. (Gain) or loss recognized due to a settlement

or curtailment - - - -
h. Total net periodic benefit cost $ 6,088,000 $ 90,167,430 $ 4,184,000 $ 7,186,594

5-21. No significant changes from prior year end.

No significant changes from prior year end.
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.

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 Extinquishments of Liabilities

A.

Transfers of Receivables Reported as Sales
Not applicable.

Transfers and Servicing of Financial Assets
No significant changes from prior year end.
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.
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Statement for June 30, 2017 ofthe. NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

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

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

Level 2. Unadjusted quoted prices for similar assets or liabilities in active markets or inputs (other than quoted prices) that are observable or that are
derived principally from or corroborated by observable market data through correlation or other means. Primary inputs to this valuation techniqgue may
include comparative trades, bid/asks, interest rate movements, U.S. Treasury rates, London Interbank Offered Rate, 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 estimates of 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 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.

Independent pricing services are most often utilized to determine the fair value of bonds and stocks for which market quotations or quotations on
comparable securities are available. For these bonds and stocks, the Company obtains the pricing services’ methodologies, pricing from additional
sources, 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 deemed appropriate or when quotes are not available
from independent pricing services or a corporate pricing matrix. These bonds are classified with the lowest priority 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. At least annually, the Company performs reviews
and tests to ensure that quotes are a reasonable estimate of the investments’ fair value. Price movements of broker quotes are subject to validation
and 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.

The Company carries short-term investments at amortized cost, which approximates fair value.

The 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.

The following table summarizes assets and liabilities held at fair value as of June 30, 2017:

Level 1 Level 2 Level 3 Total
Assets at Fair Value
All other governments $ 457,938 $ 14,513,110 $ -8 14,971,048
States, territories and possessions 2,144,968 - - 2,144,968
Political subdivisions - 5,491,814 - 5,491,814
Industrial and miscellaneous - 290,760,767 739,045 291,499,812
Total Bonds $ 2,602,906 $ 310,765,691 $ 739,045 $ 314,107,642
Securities lending collateral assets - 2,473,045 - 2,473,045
Preferred stocks - 178,000 - 178,000
Common stocks 3,556,490 25,145,063 14,572,658 43,274,211
Total Assets at Fair Value $ 6,159,396 $ 338,561,799 $ 15,311,703 $ 360,032,898
Liabilities at Fair Value
Derivative liabilities $ - $ 47,352,108 $ - $ 47,352,108
Total Liabilities at Fair Value $ - $ 47,352,108 $ - $ 47,352,108
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NOTES TO THE FINANCIAL STATEMENTS

The following table presents the rollforward of Level 3 assets held at fair value during the period ended June 30, 2017:

Total gains
Beginning and (losses) | Total gains and
Balance at Transfers into | Transfers out of included in | (losses) included Ending Balance at
3/31/2017 Level 3 Level 3 Net Income in Surplus Purchases | Issuances Sales Settlements 6/30/2017
Assets at Fair Value
Industrial and miscellaneous $704,807  $1,056,360 $- $(51,514) $(972,831) $2,223 $- $- $- $739,045
Total Bonds $704,807  $1,056,360 $- $(51,514) $(972,831) $2,223 $- $- $- $739,045
Common stocks $1,425,000 $- $- $- $295,555 $12,852,103 $- $- $- $14,572,658
Loans held for sale $6,770,458 $- $- $- $- $- $- $(6,770,458) $- $-
Total Assets at Fair Value $8,900,265  $1,056,360 $- $(51,514) $(677,276) $12,854,326 $- $(6,770,458) $- $15,311,703

Transfers into and/or out of Level 3 during the period ended June 30, 2017 are due to either changes resulting from application of the lower of amortized
cost or fair value rules based on the security’s NAIC rating or changes in sources used to price certain securities.

B. & C. The following table summarizes the carrying value and fair value of the Company's assets not held at fair value as of June 30, 2017:

Not Practicable

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

Assets
Bonds $12,030,001,759 $11,501,308,782 $1,282,609,868 $10,390,618,125 $356,773,766 $-
Stocks 8,463,758,171 8,463,758,171 - - 8,463,758,171 -
Mortgage loans, net of allowance 1,062,151,734 1,039,151,502 - - 1,062,151,734 -
Short-term investments 804,326,468 804,326,468 30,994 804,295,474 - -
Securities lending collateral assets 18,586,191 19,005,511 16,754,882 1,831,309 - -
Total Assets $22,378,824,323 $21,827,550,434 $1,299,395,744 $11,196,744,908 $9,882,683,671 $-

D. Not Practicable to Estimate Fair Value

Not applicable.

Note 21 - Other Items

A. Unusual or Infrequent Items

w

m

See Note 26 for details.

Troubled Debt Restructuring for Debtors

Not applicable.

Other Disclosures

Effective June 1, 2017, the Company and certain of its affiliates renewed and expanded the Property Catastrophe Program as follows: South East
Regional Tower (covering the states of NC, SC, VA, MD, DC, DE, WV and GA) - 70% of $550.0 million excess of $500.0 million per event. National
Tower with varying placements totaling $1.55 billion for losses per event between $1.05 billion and $3.65 billion. This includes the catastrophe
bond, Caelus 2016-1, issued in 2016 providing national coverage at 75% of $400.0 million excess of $1.95 billion. Aggregate Tower providing
annual aggregate coverage with a franchise deductible of $50.0 million for each catastrophic event. For the 2017 risk period, the Caelus Re 2017-
1 catastrophe bond also provides national coverage. See Note 21G.

Business Interruption Insurance Recoveries

Not applicable.

State Transferable and Non-Transferable Tax Credits

No significant changes from prior year end.

Subprime Mortgage Related Risk Exposure

No significant changes from prior year end.

Insurance-Linked Securities

On March 31, 2017, the Caelus Re 2013-2 catastrophe bond expired according to the terms of the original agreement.

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

2017 risk period, the Caelus Re 2017-1 catastrophe bond provides national coverage at 30% of annual aggregate losses between $1.5 billion and
$2.75 billion. The coverage is effective June 1, 2017 and expires on May 31, 2020.

Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

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

There were no material Type |l events occurring subsequent to the end of the period that merited disclosure in these statements that have not already
been reflected as required.
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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 $2.55 billion for the six months ended June 30, 2017. As of June 30, 2017, remaining loss and loss adjustment expense
reserves attributable to insured events of prior years were $7.88 billion. There has been unfavorable prior-year development of $120.9 million during
the six months ended June 30, 2017, primarily driven by higher than expected claim emergence levels in commercial lines, partially offset by standard
auto.

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.

As of June 30, 2017 and December 31, 2016, the companies in the Nationwide Pool assuming a proportionate share of the pool are:

December 31, 2016

NAIC # June 30, 2017 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 June 30, 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 June 30, 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.
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Note 31 — High Deductibles

Not applicable.

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

No significant changes from prior year end.

Note 33 - Asbestos/Environmental Reserves

No significant changes from prior year end.

Note 34 — Subscriber Savings Accounts

Not applicable.

Note 35 — Multiple Peril Crop Insurance

Not applicable.

Note 36 — Financial Guaranty Insurance

Not applicable.
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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]
If yes, has the report been filed with the domiciliary state? Yes[ ] Nol[ ]
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]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[X] No[] NA[]
1. Business Processing Services Addendum to Software License and Services Agreement. Effective March 24, 2017 (executed 4/4/2017), pursuant to an
addendum to Nationwide’s Software License and Services Agreement between InsureSoft and Nationwide Mutual Insurance Company, InsureSoft agrees
to perform various earthquake policy servicing functions on behalf of Nationwide’s various California underwriting companies in accordance with those
insurers’ responsibilities as Participating Insurers within the California Earthquake Authority. 2. Centralized Policy Processing Agreement. The Centralized
PoI|c Processm A reement (CPP A reement is a standalone a reement effective April 7 2017 between the Callfornla Earth uake Authority (CEA) and
governs the PI's enrollment in the CEA's CPP system, which is intended to be a single system of record for CEA policy and Qollcyholder information, while
providing a standard yet configurable policy servicing and processing platform.
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2011
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 04/07/2013
By what department or departments?
OH
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] No[ ]
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 0cC 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
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] No[ ]

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

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

Qo7



staementfor June 30,2017 othie NATIONWIDE MUTUAL INSURANCE COMPANY
GENERAL INTERROGATORIES

9.1

9.2
9.21

9.3
9.31

10.1

10.2

141

1.2

15.1
15.2

16.1
16.2
16.3

(©
(d)
()

PART 1 - COMMON INTERROGATORIES

Compliance with applicable governmental laws, rules and regulations;

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

Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] Nol[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 1,086,478,569
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 8,158,267,680 8,478,156,759
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 20,900,875 11,500,000
14.26 All Other 1,807,871,124 1,659,854,606
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 9,987,039,679 $ 10,149,511,365
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] Nol ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 21,059,236
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 21,478,556
Total payable for securities lending reported on the liability page: $ 25,542,547
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, lll - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
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 M9N 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 Condlition Examiners Handbook, provide the name,

location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of 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 V]
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Staementfor June 30,2017 oftie. NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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]

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] No[ ]

18.2 If no, list exceptions:
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3.1
32

41

42

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[ ] NA[]

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] No[ ]

If yes, complete the following schedule:

1 2 K 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 4.940 126,995 5,700 0 132,695 (5,271) (100) 0 (5,371)

stated reasons only

Total XXX XXX 126,995 5,700 0 132,695 (5,271) (100) 0 (5,371)
Operating Percentages:

5.1 A8H loss percent 56.000%

5.2 A&H cost containment percent 0.000%

5.3 A&H expense percent excluding cost containment expenses 36.000%
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



staementfor June 30,2017 othie NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

NONE
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Staementfor June 30,2017 oftie. 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 Currer%t Year Prior3 Year Curreﬁt Year Prior5 Year Currer?t Year Prior7 Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama......ccccooevvrnrriirrinnene 5,950,711 ....6,202,758 3,295,149 ...13,055,384
2. Aaska......ccoooeierieiieninnns 164,923 157,585 339,846
3. AMZONA.....ccne, 14,374,396 | .....oocvoee.. 12,918,109 | ...ccoevereeen. 7,077,555 | oo 6,588,420
4, AKaNSas..........coceernriinien. 13,791,737 | v 16,190,853 8,506,741 ...10,640,619 9,679,854 11,121,724
5. California. 97,547,108 ...99,039,935 66,259,229 54,299,150 191,419,705 177,514,979
6. Colorado......ccccovvvrriurriirnrinnes 14,828,366 12,470,675 14,778,721 | oo 7,469,300 22,868,593 18,321,006
7. Connecticut........cocurruvnrreneen. CT . Levoe | o 28,862,349 | ..ooovivinn 30,937,866 | .....covvennene. 18,245,888 | ......ccooun... 20,722,017 | oo 49,141,037 | oo 53,495,780
8. Delaware ..32,465,387 | ..o 36,664,616 20,557,772 ...22,291,917 55,401,460
9. District of Columbia................ DC|...... L. 3,220,768 | ...ocoovvieiinn 3,647,947 941,028 1,703,461 3,874,233
10, Florida.......coocoveeneineineieis FL|...... [N O 3,776,442 | .......cocec.e. 12,603,726 | ...oooovririene 5,632,871 | oo 6,804,048 | .....ccoounnn. 42,487,269 | ...ooovvvenns 45,655,627
11, GEOIGia...ceveereererrerinrerneiieens GA ... L. ..51,859,583 | ..o 59,394,620 49,080,520 ....46,637,505 ...75,515,916 62,272,747
12, Hawali..oooeeeecenceis HI....... L. 233,430 | oo 260,850 21,338 24,272 157,122 82,776
13, 1daho..cccneenenenenD L | 2,894,514 | .o 3,199,014 | .. 1,371,377 | s 1,475,201 | oo 3,023,855 | ..ovveiririnnes 3,331,397
14, 6,194,601 | ..o 6,519,562 3,886,356 3,660,379 14,784,883 15,369,102
15. 21,031,158 ...21,645,260 .10,092,998 11,499,776 31,396,336 ..23,565,617
16. 15,451,304 17,405,816 9,201,828 7,636,816 32,531,459 41,592,862
17. 10,666,359 10,603,982 4,594,592 6,380,924 20,709,441 21,080,937
18.  Kentucky.. 26,494,801 | ... ...20,650,765 17,268,637 12,651,816 25,492,120 ..15,584,361
19, LouiSiana......ccocoevemrenrenrirnns 1,062,684 | ...covvvrrrrrrnen. 1,570,691 864,121 479,836 1,172,970 1,407,988
20, Maine.....occooeevrmrrnmrnnrneee ME |l |, 1,198,727 | oo, 1,412,326 | oo 418,637 | oo 293,494 | oo 926,960 | ...covvrrerierienns 293,229
21, Maryland.......ccccooevevvniineinens ..68,091,322 | .ooviine 76,402,268 32,221,687 ....39,480,264 110,481,248 ...104,710,665
22.  Massachusetts.......c...cocoeuen. MA|....... [N O 5,489,431 | oo 5,953,870 | .cooovrerrreenne 3,300,164 | ...cocvvrrrnenes 3,808,478 | ..ccoovrriinne 5,283,217 | oo 7,165,402
23, Michigan.........ccoomeeneinrinennnns M ....... [N 3,131,525 | .o 2,771,854 | oo 1,310,891 | oo 1,065,109 | ..oooovrvrrinnee 17,252,283 | ...oovevenve. 15,632,039
24, Minnesota.........coocveeverienen. 3,904,218 | ..oovoriinn 4,786,069 2,135,266 2,237,571 14,109,874 13,372,232
25.  Mississippi ..15,001,231 | oo 16,884,967 9,671,413 ....10,097,482 13,330,531 13,886,745
26, MiSSOUI.....correrieeineireeires 11,446,238 | ......cccooneen. 12,456,056 | ...coovvrreinneee 8,591,966 | .....covevverenes 5,306,055 | ...ccocovrunnene 19,374,778 | .o 20,192,001
27. Montana.........cocuervenereceeneene 1,879,675 | oo 1,646,671 1,176,506 536,832 1,581,076 2,108,004
28.  Nebraska. 15,280,787 | ... ..17,120,149 8,101,375 ..6,976,051 25,595,451 ..29,178,584
29. Nevada.....coomemerinernennn. 5,996,388 | ....covvvrrrinnes 6,219,347 4,708,268 3,710,167 12,465,745
30.  New Hampshire........cccoueennee. NH | ....... [N PP 5,382,364 | ...ocoovvrririnne 5454921 | .o, 2,828,208 | ...cccoovevrrerenes 2,684,969 | ...coovvrinnenn 167,257 | i 4,640,588
31, New Jersey......couvnirneins 7,300,859 ....5,142,220 5,033,306 8,816,550 74,364,631
32.  New MeXico.......ccoervrrerrennes 1,995,321 ....2,064,085 2,699,489 1,207,884 4,564,346
33, New YOrK.....oooooeereerrerreeeenel NY | Ll | i 51,078,784 | ...ccovvvvrene. 55,408,508 | ...ccocrrrrrrenne 27,025,546 | ....cocovvernn 30,369,840 100,790,982
34.  North Carolina 192,942,865 | ..o 204,016,821 ...102,910,351 103,813,142 ...110,912,265
35. 1,931,497 | oo 2,271,706 1,169,008 566,778 1,896,812 3,292,442
36, ORI 128,056,617 | ...ovvvenee. 130,716,751 | covvvrrreine 67,928,243 | ....ccocueenn 62,587,970 | .coovvvreene 94,302,025 | ...ccoovvenee. 107,294,296
37.  Oklahoma......c.ccconeierrrvnrienes OK]|....... [N O 1,197,806 ....1,298,273 663,578 | ..o 1,024,431 | oo 1,223,758
38.  Oregon..... .5,946,624 | ... 6,088,053 ...2,478,607 ..4,645,843 4,902,968
39.  Pennsylvania 142,442,602 | .............. 153,248,670 89,087,469 101,842,684 499,550,739
40. Rhode Island..........ccocoveeneec RI oL | e 20,450,396 | .coovrirriinne 21,797,279 | oo 13,095,936 | ...c.coovuunen. 14,326,053
41.  South Carolina 7,074,096 | ....oovvvnnen. 12,185,130 11,484,857 9,314,276
42.  South Dakota 3,521,637 | v 4,079,695 1,398,594 1,165,842 9,563,286
43, Tennessee.......coomeenmecnmecnnecn IN [l e 24,883,785 | oo 26,681,204 | ..coovvnernnne 16,246,927 | .....ccvvvunee. 11,335,511 | .o 26,874,942 | e 27,879,445
Y 1Y O ..13,342,045 | .......ccoonc.n. 20,413,689 12,675,511 ....26,878,739 54,854,708
45, Utah....coovvvninenccncenenlUT Ll [ 3,219,331 | 3,370,254 1,087,228 2,479,797 5,181,224
46.  Vermont......ooeveevecneconeene VT [l [ oviiiii0.6,808,326 | oo 6,640,257 | ..o 3,748,469 | ...cccoovvvrerenes 2,878,506 | .....cccoeernn5,623,434 | oo 4,654,244
47, Virginia.....oooeeeeerernrenrenninnenn VA | il | .. 108,574,506 | ... 115,929,610 56,705,425 ....58,643,580 ...126,420,886
48.  Washington.. 6,761,151 ...6,759,349 ..3,166,118 ...11,493,319 .10,394,817
49.  West Virginia 51,851,369 | ..vevirin. 55,899,330 25,292,467 ...25,337,708 33,769,547 39,478,471
50.  WISCONSIN.......cvvmrvrnrirrirrirnnes W ....... [N 7,155,617 | covvvrieinnn 8,364,349 | ...ccoovrrrrnnn. 3,839,901 | ..oovverirrene 4,417,868 | ..oovvereerenne 25,927,545 | ....covvennee. 25,840,639
51, Wyoming......cocoovenrrnrienniens WY |....... L. 7,001,303 7,364,453 | . 3,323,336 | ..o 2,429,755 | ..ovvrriinnn 5,977,293 | oo 7,275,345
52.  American Samoa
53, GUAM..c.oiiiieecreeea
54.  Puerto RiCO......cccrvvnernirennns
55.  US Virgin Islands
56.  Northern Mariana Islands......MP| ....... Noois | s | e | eeeersiesee st nsnennes | sereeeesstee et ssenntens | ctesseenetestesenntsesessesnennnte | reteretstesn et eneennea
57.
58. [ {0 0 L0 .0
59.  TotalS...ocoreererrinenenereininens | (@)000.52 | i 1,281,669,117 | ..o 1,372,934,616 ...772,948,398 778,045,799 | ............ 2,029,814,436
DETAILS OF WRITE-INS
58001. .
58002.
58003. ...oovvreereerierierriesiensnnssnsnnsens | oo XXX [ it | cesessssssssssssssssssssenes | eesessessessessessssesnssns | senssnssenssesss s sssnsens | sssiessiesses sttt enes | sessesses st
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ... XXX. | ocovevininercrniniinennad (0 N (0 SO (O OO (0 N (0 RN 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... XXX | e (O (O [ [V [V [V 0

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

(@)
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Statement for June 30, 2017 ofthie. NATIONWIDE MUTUAL INSURANCE COMPANY

NATIONWIDE®

FARMLAND MUTUAL
INSURANCE COMPANY NATIONWIDE MUTUAL NATIONWIDE MUTUAL
INSURANCE COMPANY FIRE INSURANCE COMPANY
Certficate (CASUALTY) (FIRE)
OH OH
Casualty
1A
NATIONWIDE
CORPORATION RETENTION
Common Stock: ALTERNATIVES LTD
13,642,432 Shares
[Common Stock: 120,000 Shares
Casualty-95.2%
Fre-48% [Fire-100%
(seepage2y  OH
ALLIED HOLDINGS
ALLIED INSURANCE DEPOSITORS SCOTTSDALE THI HOLDINGS
NATIONWIDE GENERAL AMERICAN MARINE NNOVS, LLC (DELAWARE), INC. ALLIED GROUP, INC.
d INSURANCE COMPANY
COMPANY OF AMERICA INSURANCE COMPANY UNDERWRITERS, INC. (AHD) INSURANCE COMPANY S0 (DELAWARE), INC.
(DEPOSITORS) — (sio) (THI)
Common Stock: 15,000 Share ‘ommon Stock:20,000 Shares Common Stock: 20 Shares [ Common Stock: 100 Shares. Common Stock 850 Shares| |Common Stock: 300,000 Shares| | Common Stock: 30,136 Shares Common Stock: 100 Shares
Ity-1009
Casualty-100% Casualty-100% Casualty-100% Casualty-100% Casualty-100% AHDI- 100% AGI-100% Casualty-100% Casualty-100%
OH OH FL OH DE 1A 1A OH DE
[ [
ON YOUR SIDE PROPERTY VICTORIA FIRE &
CRESTBROOK INSURANCE NATIONWIDE INSURANCE ALLIED SCOTTSDALE TITAN INDEMNITY cTO!
COMPANY INDEMNITY COMPANY INC. INSURANCE HARLEYSVILLE GROUP INC. AND CASUALTY et SURPLUS LINES COMPANY CASUALTY COMPANY
(NW INDEMNITY) (1 AGENCY INC. (Hal) INSURANCE COMPANY INSURANCE COMPANY (TITAN) (VICTORIA FIRE)
Common Stock: 90,000 Share: — (ALLIED P & C) -
| Common Stock:28,000 Shares |Common Stock: 1,615 Shares |Common Stock: 100 Shares Sompuon Stock: Common Stack:12,500 Shares| | Common Stock: 10,000 Shares ‘Common Stock:4,319,951 Shares| Common Stock: 1,500 Shares|
AHDI100% -ommon Stock: 300,000 Shares| AGI-100%
Casualty-100% Casualty-100% Casualty-100% oo = laG1-100% -100% SIC-100% THI-100% THI-100%
oH asualty oH ualty oH Casualty-100% OH DE 1A OH AZ ‘ > OH
NATIONWIDE EXCLUSIVE
e T NATIONWIDE INSURANCE| AGENT RISK PURCHASING R iccivackt HARLEYSVILLE NSUR Anf\éwscgow y PREMIER AGENCY, HERITX&SLEST:? ANCE TITAN INSURANCE VICTORIA AUTOMOBILE|
e COMPANY OF FLORIDA GROUP, LLC 2 INSURANCE COMPANY s CompANY INSURANCE COMPANY
L - OF NEW JERSEY — (AMCO) -
Common tock10,000 Shares Casualty-96.8% Common Stock: 300,000 Shares Common 5tock100,000 Share ‘Common Stock: 4,776,076 Shares| Common Stock: 3,000 Shares
mmon Stock: 100 Shares Common Stock: 5000 Shares —
Than-100% Victoria Fre-100%
Casualty-100% HGI-100% . g -
Casualty-100% NWindemnity-32% AGH-100% AGI-100% Sic-100%
i OH OH 1-100% OH OH NJ IA 1A AZ mi OH|
[
NATIONWIDE MEMBER
NCCOF AMERICA, LTD. LONE STAR NATIONWIDE ASSET HARLEYSVILLE LAKE ALLIED SOLUTIONS AGENCY, INC. FREEDOM SPECIALTY [TITAN AUTO INSURANCE VICTORIA NATIONAL
(INACTIVE) GENERAL AGENCY, INC. MANAGEMENT, LLC STATES INSURANCE COMPANY GENERAL AGENCY 2 o NEW MaExICD, INC. INSORANE CotpaNY
NATIONWIDE LLOYDS COMPANY |common Stock: 20,000 Shares INSURANCE COMPANY , INC.
Common 5tock300,000 Shared Common Stack: 1,000 Shares [ Commonstock 927041 Common Stock: 292,000 Shares [
ATEXAS LLOYDS Comn Common Stock: 5,000 Shares oo Common Stocks 1,000 Shares| Common Stock: 1,000 Shares
Casualty-100% HGI-100% ANCO100% Sic-100% THI100% Victoria Fire-100%
INC-100% Casualty-100% -
GB. ™ O ™ OH Mi A A OH NM OH
NATIONWIDE VETERINARY PET
NATIONWIDE CASH
INSURANCE CO.
NATIONWIDE AFFINITY A caconre T COLONIAL COUNTY MANAGEMENT COMPANY HARLEYSVILLE PREFERRED ALLIED TEXAS s MORTGAGE e TITAN INSURANCE VICTORIA SELECT
INSURANCE COMPANY INSUR A cOmPANY MUTUAL INSURANCE INSURANCE COMPANY AGENCY, INC. COMPANY (NAMC) SERVICES, INC. INSURANCE COMPANY
OF AMERICA COMPANY I 100 Sh: L] ommon Stock: 333,837 Common Stock: 6935, - [ —
< < Common Stock:60,000 Shares Surplus Debentures Common Stock: ares Commenstod 470000 Icommon Stock: 1,000 Shares [shares Shares CommonStock: 1 Share Common Stock: 1,000 Shares
Assurance
- [AMCO -87.3% THI-100% Victoria Fire-100%
Casualty-100% Casualty-100% Lone Star HGI-100% lAMco-100%
ty- — [Allied P&C -8.47% SIC-100%
OH OH X Cosualty 100% OH PA RS [Depositors -4.23% 1A OH TX OH|
I
NATIONWIDE REALTY
Narionwioe oclomsoaLe SERVICES, LTD. HARLEYSVILLE AGMC . VICTORIA SPECIALTY
INSURANCE COMPANY DVM INSURANCE
INSURANCE COMPANY Single Member Limited OF NEW YORK REINSURANCE, LTD. 'AGENCY INSURANCE COMPANY
Common Stock 5,690 Shares Camman stacks 58,334 Shares tiabilty Company = Common Stock: 11,000 Shares| Common Stock: 1,000 Shares|
‘Common Stock: 15,000 Shares. VPI-100% Vi F
tora Fire-100%
Casualty-100% Casualty-100% Casualty-100% HGI-100% NAMC-100% <
1A OH OH PA Tac cA OH
HARLEYSVILLE LIFE NATIONWIDE SERVICES HARLEVSVILLE
NATIONWIDE ASSURANCE INSURANCE COMPANY COMPANY, LLC WORCESTER HARLEYSVILLE
COMPANY . (NsC) INSURANCE COMPANY INSURANCE COMPANY V.P.1. SERVICES INC.
C Stock: 1,750 Sh 3 306,000 el o Common Stock:
ommanstec e Shares Single Member Limited Common Stack: 20,000 pres w700 VPI-100%
Liability Company Shares
Casualty-100% Casualty- HGI-100%
y-100% .
OH PA Cosualty-100% QM Horooe PA PA cA
Subsidiary Companies — Solid Line
Contractual Association = Double Line

(Casualty/Fire subsidiaries)

Limited Liability Company - Dotted Line
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Statement for June 30, 2017 ofthie. NATIONWIDE MUTUAL INSURANCE COMPANY

NATIONWIDE®

T110

FARMLAND MUTUAL
INSURANCE COMPANY NATIONWIDE MUTUAL NATIONWIDE MUTUAL
Guaranty Fund INSURANCE COMPANY FIRE INSURANCE COMPANY
(CASUALTY) (FIRE)
Casualty (See Page 1) OH (See Page 1) OH
1A
<
CORP)
Common Stock: 13,642,432 Shares.
Casualty-95.2% OH
Fire-4.8% i
I 1
NATIONWIDE GLOBAL NATIONWIDE FINANCIAL
HOLDINGS, INC. SERVICES, INC. (NFS)
Common Stock: 100 Shares
Common Stock 1 share
NW Corp-~100% OH EAGLE CAPTIVE NW Corp.~100% DE
REINSURANCE, LLC
OH NATIONWIDE LIFE NATIONWIDE FINANCIAL NFS DISTRIBUTORS, INC.
NW Life-100% INSURANCE SERVICES CAPITAL TRUST L (NFSDI)
NWD INVESTMENT COMPANY (NW LIFE) Common Stock: 100 Shares
MANAGEMENT, INC. NEWHOUSE CAPITAL Preferred Stock:
(NWD Invest) PARTNERS, LLC JEFFERSON NATIONAL Commonsiodk. 3814779 shares NFS-100% NFS-100% DE
‘Common Stock: 958,750 Shares [——— NWD Invest -19% FINANCIAL CORP. NFS-100% OH| DE
NW Corp 100% Casualty-70% (NFC)
Preferred Stockc 500,000 Shar —10% NATIONWIDE LIFE AND
N;zorp u;au:a - freone ANNUITY INSURANCE NATIONWIDE FUND NATIONWIDE FUND
DE| DE| NLIC-100% DE COMPANY ADVISORS |  MANAGEMENTLLC
(NLAIC)
L C Stock: 66,000 Sh e
NWD ASSET CommonStodk 66,000 Shares DELAWARE BUSINESS TRUST NFSDI-100% DE
NATIONWIDE EMERGING ml:’l:ﬁgsmmg JEFFERSON NATIONAL NW Life-100% OH DE| )
MANAGERS, LLC , INC. JEFFERSON NATIONAL LIFE INSURANCE
,,,,,, [ — (NAMHI) SECURITIES INF ADVISORS, INC. .
CORPORATION (UNLIC) REGISTERED INVESTMENT NATIONWIDE FUND
NWD Invest-100% |Common tock: 20,000 Shares OLENTANGY ADVISORS SERVICES, INC. DISTRIBUTORS LLC
. NWD Invest-100% DE | [NFe-100% DE INFC-100% DE REINSURANCE, LLC -
DI ‘ NFC-100% LR Common Stocks 201,300 Shares
I NFS-100% NFSDI-100%
RIVERVIEW NATIONWIDE GLOBAL e VT X Dt
+ INTERNATIONAL VENTURES, INC. JEFFERSON NATIONAL
GROUP, INC.  INC. LIFE INSURANCE NATIONWIDE INVESTMENT NATIONWIDE
4 NATIONWIDE BANK
— Wev) [COMPANY OF NEW YORK| SERVICES CORPORATION SECURITIES, LLC
— CommonStock: 2,800,000 Shares -
Common Stock: 100 Shares Common Stock: 5,000 Shares
NWD Invest - 100% - ~ ommontock 5/ .
DE NAMHI-100% DE INLIC-100% NY W Life-100% oK NFS-100% FED NFSDI - 100% DE
i NATIONWIDE FINANCIAL NATIONWIDE FINANCIAL
ASSIGNMENT GENERAL AGENCY, INC
NEWHOUSE CAPITAL | COMPANY [
PARTNERS Il LLC Common Sock 100 Shares Common Stock: 1,000 Shares
NFSDI - 100%
NW Life-100% OH PA
NGV-99%
DE NATIONWIDE INVESTMENT NATIONWIDE RETIREMENT
ADVISORS, LLC SOLUTIONS, INC.
| commonstock: 236,494 Shares
- NFSDI-100%
NW Life-100% OH DE

Subsidiary Companies  — Solid Line
Contractual Association = Double Line
Limited Liability Company -~ Dotted Line
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(Nationwide Corp. subsidiaries)
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Statement for June 30, 2017 ofthie. 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 Mi 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 Mi 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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SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Is an

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing
Group| Group Compan D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
ﬁ?ﬁﬁbers Name Code Number RSSD CK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | Nationwide..........ccoeuvverevenens | ovrvreienns 31-1486309.. | ....4595018 10 W. Nationwide, LLC........ccovevvrrnererniniinens Nationwide Realty Investors, Ltd.............cc.c..... ownership.......... ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1486309.. | ....4810074 1000 Yard Street, LLC.......ccovveveinrerecnerreris Nationwide Realty Investors, Ltd.............c..c..... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1486309.. | ....4869474 1015 Long Street, LLC.......cocovcvverrerrerieirnene Nationwide Realty Investors, Ltd...........cc.c...... ownership.......... ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....4810047 1050 Yard Street, LLC.......ocovveveeneiieineirnis Nationwide Realty Investors, Ltd. ..............c..... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1486309.. | ....4810038 1125 Rail Street, LLC.......ovvvvireirecrecrecncs Nationwide Realty Investors, Ltd...........ccccc.u... ownership.......... ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1733036.. | ....4594963 120 Acre Partners, LLC.........coccovnevreennieneineennns Nationwide Realty Investors, Ltd...........c.cccc..... ownership.......... | ... 95.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 26-2451988.. | ....4288132 1492 Capital, LLC......ovvevererrereeseereiersnns Nationwide Mutual Insurance Company........... ownership ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....5113932 .| 111 Rivulon Boulevard, LLC.... . ..| Nationwide Realty Investors, Ltd... .| ownership.......... | ...100.000 |Nationwide Mutual Insurance Company..
0140 | Nationwide.... 31-1486309.. | ....4810083 155 Rivulon Boulevard, LLC..........c.coconvvvinennee. Nationwide Realty Investors, Ltd.............cc.c..... ownership ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1486309.. | ....5113923 161 Rivulon Boulevard, LLC.........c.cccouvrirvcnne Nationwide Realty Investors, Ltd..........c.......... ownership ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 31-1580283.. | ....5042171 .| 170 Marconi, LLC................ ..| NWD Investments, LLC .| ownership.......... | ...100.000 |Nationwide Mutual Insurance Company..
0140 | Nationwide.... 31-1580283.. | ....4960960 245 Parks Edge Place, LLC NWD Investments, LLC ownership ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1486309.. | ....4810092 275 Rivulon Boulevard, LLC.........ccccovcvncrennnn. Nationwide Realty Investors, Ltd............ccccc.u... ownership ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....5092952 .| 343 N. Front, LLC............ ..| Nationwide Realty Investors, Ltd... .| ownership.......... | ...100.000 |Nationwide Mutual Insurance Company..
0140 | Nationwide.... 31-1580283.. | ....4590835 400 West Nationwide Boulevard, LLC............... NWD Investments, LLC........ccccovvrrrernrerrernienns ownership ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1580283.. | ....4591140 425 West Nationwide Boulevard, LLC............... NWD Investments, LLC........cccoocvenernineirnnenee ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1486309.. | ....4595009 44 Chestnut, LLC.......ccovevverreerercrssecis Nationwide Realty Investors, Ltd.............cc.c..... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....4890843 75 Rivulon Boulevard, LLC..........cccovevnvvinriens Nationwide Realty Investors, Ltd............ccccc..... ownership.......... ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 20-4939866.. | ....4590750 775 Yard Street, LLC NRI Equity Land Investments, LLC ownership.......... ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 20-4939866.. | ....4810104 780 Yard Street, LLC NRI Equity Land Investments, LLC ownership.......... ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 20-4939866.. | ....4671583 795 Rail Street, LLC........cocovivrrrvcrireiierieiiene NRI Equity Land Investments, LLC.................. ownership.......... ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 20-4939866.. | ....4590602 800 Bobcat Avenue, LLC.........ccccovvvvevrerierinnnne NRI Equity Land Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 20-4939866.. | ....4671499 800 Goodale Boulevard, LLC..........ccccoeuuvrunnnc. NRI Equity Land Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 20-4939866.. | ....4671789 800 Yard Street, LLC.......coeevvrereirrneireireeieene NRI Equity Land Investments, LLC.................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 20-4939866.. | ....4590778 805 Bobcat Avenue, LLC GVY Residential, LLC........cccoervrvrrrrrrrerirninns ownership.......... ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 20-4939866.. | ....4890834 808 Yard Street, LLC GVY Residential, LLC..........cccooovivmernirrerincnene ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 20-4939866.. | ....4869465 | .......cccoovvveee | Ourrerrrrrecrns 820 Goodale Boulevard, LLC.........c..cccoevrrrnnen. NRI Equity Land Investments, LLC.................. ownership.......... ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 20-4939866.. | ....5042612 | ....cocoveveverene | Oecrecricrircriene 825 Junction Way, LLC........coocovvemeemerrnirinis GVY Residential, LLC........ccovcvverrerrirircricnene ownership.......... ...100.000 | Nationwide Mutual Insurance Company
828 at the Yard Condominimums Home

........ 0 Nfa.ninees | M, Owners Association Other non-Nationwide............cccccoevvnrevnnineiones | MAuiiciiisiiiiiinnis [ v | Other non-Nationwide..........ocvvciciiniinni,
0140 | Nationwide 20-4939866.. | ....5012286 . | 828 Bobcat Avenue, LLC. ..|NRI Equity Land Investments, LLC... . | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... 20-4939866.. | ....4890759 840 Third Avenue, LLC NRI Equity Land Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 20-4939866.. | ....4590611 845 Yard Street, LLC........ccoovvvevereieieriisiiennns GVY Residential, LLC.........cooeveverererrerierrnnns ownership ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 20-4939866.. | ....4590787 . | 850 Goodale Blvd., LLC.. ..|NRI Equity Land Investments, LLC... . | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... 20-4939866.. | ....4903921 860 Third Avenue, LLC........cccccoevvivrrrnriinienns NRI Equity Land Investments, LLC ownership ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide..........cccoevrerierecns | covrerrenns 20-4939866.. | ....4903912 | ...coecvevrcvrens | O 880 Third Avenue, LLC.........cccovevvevvrreeererinn, NRI Equity Land Investments, LLC.................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company
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1 2 3 4 5 6 7 10 1 12 13 14 15 16
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0140 | Nationwide.... 20-4939866.. | ....4869438 895 W. Third Avenue, LLC........cccccoevererriirirnnnns OH....cc..... NRI Equity Land Investments, LLC.................. ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... Neoroo [ e
0140 | Nationwide.... 20-4939866.. | ....coverererine 950 Dorchester Way, LLC.........ccocovevercrererinnnn. OH.......c.... GVY Residential, LLC........c.coocoverrerncrrcrincnene ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... [\ ISR P
0140 | Nationwide 31-1486309.. | ....5092943 960 Bobcat Avenue, LLC..........ccccoereeneerrineneens OH............ Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Necreoe | e
0140 | Nationwide.... 31-1486309.. | ....4810029 975 Rail Street, LLC......covvvveveerierinrieeisieeeens OH............ Nationwide Realty Investors, Ltd.............cc.c..... ownership.......... ...100.000 | Nationwide Mutual Insurance Company........... | ..... Nucoere | e
0140 | Nationwide.... 31-1486309.. | ....5082001 Nationwide Realty Investors, Ltd...................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... |\ ISP PR
0140 | Nationwide 31-1680808.. | ....4594833 Nationwide Realty Investors, Ltd.............cccc..... ownership.......... | ... 60.000 |Nationwide Mutual Insurance Company.......... | ..... Neoeen. | P
0140 | Nationwide.... 31-1580283.. | ....4590992 NWD Investments, LLC........ccccoovrrrernrireirnienns ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... |\ /S I
0140 | Nationwide.... 52-2227314.. | ...4287247 Nationwide Advantage Mortgage Company..... | ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nucrens | e
0140 | Nationwide 42-1011300.. | ....4287229 ALLIED General Agency Company............cc..... A, A AMCO Insurance COmMPaNy..........cccceeeveevennens ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... [\ ISR P
0140 | Nationwide.... 42-0958655.. | ....1677548 ALLIED Group, INC.....c.ovevrurrerenrerrincensereieeeeeens A S Allied Holdings (Delaware), Inc...........c.cocenrenee ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... Nerrooe [
0140 | Nationwide.... 46-4628790.. | ....4613462 Allied Holdings (Delaware), InC.........cccceevvuinnee DE....cccoee. A Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... | (U DR
0140 | Nationwide .127-0114983.. | ....4288169 ALLIED Insurance Company of America............ OH........... S Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... NS I
ALLIED Property and Casualty Insurance
0140 | Nationwide . |42-1201931.. | ....4287144 Company ALLIED Group, INC......cooeveereerienrnirinerincreenene ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 42-1527863.. | ....4287238 ALLIED Texas Agency, INC..........cccoovunererniennn. AMCO Insurance Company ownership.......... ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide . | 42-6054959.. | ....4287153 . | AMCO Insurance Company......... . | ALLIED Group, Inc..... ..| ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... 59-1031596.. | ....4288011 American Marine Underwriters, Inc............c.c..... Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 81-4532504.. | ....5082029 American Tax Credit Fund 2017-A, LLC............ Nationwide Life Insurance Company ............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 82-2001573.. . | American Tax Credit Fund 2017-B, LLC.. . ..| Nationwide Life Insurance Company ... ...| ownership.......... | ...100.000 |Nationwide Mutual Insurance Company..
0140 | Nationwide.... 31-1580283.. Arena District CA L, LLC......ccovevvevrerrereinieneene NWD Investments, LLC.........cccoocnerernireirnnenes ownership.......... ...100.000 |Nationwide Mutual Insurance Company
........ [0S PRTRPURPTORSPUOPPOROPRN UPPPORPPUOPPR - IOTORPORPOORPRY - RO Arena District Garage Condominium Association OH............ | OTH.............. | Other non-Nationwide.............cccccrnevnvernernncns | MaAuiciisiiiniiniiines | vevverireenennns | Other non-Nationwide...........cceevevvevvverncrineiines [eoeelNuviiiii| 2enee,
........ 0ueerrrerreeeenenereeseesssssesenens | cvneneeneee | 90-0280710.. | n/a.............. Arena District Owners Association.................... Other non-Nationwide.............ccccrrererrrrninrences | Mauiiosioniininiine | covveinnenenn. | Other non-Nationwide.........ocoeeeveenvnennicncenecnns [N | 21
........ L0 U T OPOPTOTPUUPUPUOTPOTEN IPPUORPORPORR I o1 WOURPORTORPORPRN I - FOPRRROOO Arena District Swim Club Association................ Other non-Nationwide.............ccccoeervenerervneenens | M@ | cevrvinenen | Other non-Nationwide........coeeeveenencnciinincenes [N | 21
0140 | Nationwide..........ccooevererermrenes | vevereeereees 31-1486309.. | ....5012277 Ballantrae Woods, LLC........ccocvvevererrerrniinenns Nationwide Realty Investors, Ltd..................... ownership.......... ..100.000 | Nationwide Mutual Insurance Company........... | ..... |\ TSP P
0140 | Nationwide..........ccocuvvenerrennes | ovvereenenns 26-4083207.. | ....4869447 Berkshire Crossing Development, LLC.............. NorthStar Commercial Development, LLC....... ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Necrene | e
0140 | Nationwide..........ccocvvevererens | ovvireenenns 31-1184438.. | ....4594842 Boulevard Inn Limited Liability Company........... Nationwide Realty Investors, Ltd.............c..c..... ownership.......... | ... 94.800 |Nationwide Mutual Insurance Company........... | ..... N | P
0140 | Nationwide...........corevererererenes | vevererirenes 31-1555487.. | ....4593658 Broad Street Retail, LLC........cccovvvrerrerrnirnnns Nationwide Realty Investors, Ltd............ccccc.u... ownership.......c.. | «.... 60.000 |Nationwide Mutual Insurance Company........... | ..... Noooe I
0140 | Nationwide..........cccoevververecns | covrerrenns 20-3624379.. | ....4595531 Brooke School Investment Fund, LLC................ Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... N Y-
Limited partner
0140 | Nationwide..........ccocvvvnercrens | ovrvreenenne 26-0899413.. | ....3730540 CHP New Markets Investment Fund, LLC......... Nationwide Mutual Insurance Company........... /nocontrol | ... 50.000 |other non-Nationwide..........c.cocvevrererenerninines [ e Neoene 2
0140 | Nationwide...........corcvererererenes | verererirenes 20-1618232.. | ....4595241 CNRI-Cannonsport Condominium, LLC............. CNRI-Cannonsport, LLC.........cccouvnrineiirerinens ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... N
0140 | Nationwide 20-1618232.. | ....4595045 . | CNRI- Cannonsport, LLC. ..| Nationwide Realty Investors, Ltd... .| ownership.......... | ...100.000 | Nationwide Mutual Insurance Company.. N
........ 0 Naeiee | M. Co-Investment Fund, LLC... Other non-Nationwide reververeeennenn | Other non-Nationwide.........c.ccoeveveeveevicieeeens | N
0140 | Nationwide.... 31-1579973.. | ....2998688 COLHOC Limited Partnership...........c.cccocreureenne NRIArena, LLC........ccooenevreeneineireeneeneereencenees | OWNESAIP..ccs | oo 30.757 | Other non-Nationwide...........coeveeeneereereeneneens [ e N
0140 | Nationwide.... .| 74-1061659.. | ....4288057 . | Colonial County Mutual Insurance Company..... Other non-Nationwide.............covvvrernrnnrrerrenes | COMTACE v [ o Other non-NationWide..........c.veveverrerrerrernnins | oens N
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........ 0ueerrrrerereenerereesssesennenns | e | 45-4901238.. | n/a.............. Columbus Arena Management, LLC.................. | OH............ | OTH..............| Other non-Nationwide..........ccccccoevvrnerevernes | MAuciiiiiiiiniinis [ cvvrerninenn. | Other non-Nationwide........coeeevevvencnccniineines [N | 21
0140 | Nationwide..........c.cccrevererrnennn. 18961... | 68-0066866.. | ....4288178 Crestbrook Insurance Company............c.ccrevenne. OH.......c.... A Nationwide Mutual Insurance Company........... ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... [\ ISR P
0140 | Nationwide..........ccoeurmenrrrnnee | ovevreeenns 31-1486309.. | ....4590255 | .......ccccooneunee [0S Crewville, L. OH............ NIA...ccene Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Necreoe | e
0140 | Nationwide..........ccovrvrrrerrnnn. 42587... | 42-1207150.. | ....4287162 | ....ccovvvrrrnne [0S Depositors Insurance Company..............ccc.een. A, A ALLIED Group, INC.......ccvervnrerrrererrereissineinns ownership.......... ...100.000 | Nationwide Mutual Insurance Company........... | ..... |\ S I
Discover Affordable Housing Investment Fund |
........ 0ureerrrrreeeeneseeesnnssessesnnens | oneenennne | 46-4104813.. [ Nfaleciieins | ovvveievineinns | O [ LLC OH............ | OTH.............. | Other non-NationWide............ccccevrerrmrnrrerrnrens [ MArivivivriiriinnns | veveirevennenenns | Other non-Nationwide..........ooevvvvnrrrrnicnninees | veeelNuviiis [ 200,
0140 | Nationwide.... 33-0096671.. | ....4287694 DVM InSurance AgeNCY.........ccveueermeeeueerseeeenas CA.oooven NIA...coiene Veterinary Pet Insurance Company................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nucieors | e
0140 | Nationwide.... .| 47-4523959.. | ....4890825 Eagle Captive Reinsurance, LLC.........cccccoevnne. Nationwide Life Insurance Company................ ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... |\ JSU E
0140 | Nationwide...........covevererererenes | veverererenes 20-1945276.. | ....4590590 East of Madison, LLC........ccocnvirmirnrrneinecnes 120 Acre Partners, Ltd.........ccoeonrvrnirnirerine. Nationwide Mutual Insurance Company........... | ..... Noooe | I
0140 | Nationwide..........ccoeuvverenenees | ovvvreienns 20-1945276.. | ....4590590 East of Madison, LLC.........ccccoevvinerneirnineireens ND La Quinta Partners, LLC...........ccoocvivrrenne. Nationwide Mutual Insurance Company........... | ..... Neeene T
........ 0uverrerrerrernernerinenisenisensens | eveeeeneens | 30-0951639.. [ n/a..cecnc.e. ERN-4 Property Owners Association, Inc........... Other non-NationWide.............cocveeneerneeneienens Other non-Nationwide............cccuvverevenerenerennes
0140 | Nationwide.... . |42-0618271.. | ....4569372 Farmland Mutual Insurance Company............... Other non-Nationwide.............cocreureneererrnennns Other non-Nationwide............coceererreercereinnenn.
0140 | Nationwide .| 75-6013587.. | ....4287676 . | Freedom Specialty Insurance Company.. . . | Scottsdale Insurance Company Nationwide Mutual Insurance Company..
........ 0 46-4736379.. |nfa.............. GPN-1 Property Owners Association, Inc.......... Other non-Nationwide.............cccouevneereirernens other non-Nationwide............cccooceverncrncrnerenns
0140 | Nationwide.... 20-4939866.. | ....4590808 Grandview Yard Hotel Holdings, LLC................ NRI Equity Land Investments, LLC ownership ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 20-4939866.. | ....4590826 . | Grandview Yard Hotel, LLC. ..| Grandview Yard Hotel Holdings, LLC . | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... 20-4939866.. | ....5036200 GVY Residential, LLC NRI Equity Land Investments, LLC ownership ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 51-0241172.. | ....3582909 Harleysville Group INC.......c..occvvvereunivniincinenns DE.....cccooee. NIA...ccoene Allied Holdings (Delaware), InC...........cocccvvunnce ownership ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide. . |41-0417250.. | ....4442260 . | Harleysville Insurance Company. . | Harleysville Group, Inc . | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... . |23-2253669.. | ....4442158 Harleysville Insurance Company of New Jersey | NJ............. A Harleysville Group, INC.......ccocceveereunirniireininnes ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nuciene | e
0140 | Nationwide.... .| 23-2864924.. | ....4442242 Harleysville Insurance Company of New York... [ PA............. S Harleysville Group, INC.......cccovevrernrenrireirrienns ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... |\ JSU E
0140 | Nationwide .138-3198542.. | ....4442251 Harleysville Lake States Insurance Company.... | Ml............. A Harleysville Group, INC........ccoveneeneineinernens ownership.......... ..100.000 | Nationwide Mutual Insurance Company........... | ..... [\ ISR P
0140 | Nationwide.... . |23-1580983.. | ....4440659 Harleysville Life Insurance Company................. PA..ooen. A, Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nucoeore | e
0140 | Nationwide.... . 123-2384978.. | ....4442288 Harleysville Preferred Insurance Company........ PA..ooen. A Harleysville Group, INC.........ccovemeeneinecneinens ownership.......... ..100.000 | Nationwide Mutual Insurance Company........... | ..... |\ TSP P
0140 | Nationwide .| 04-1989660.. | ....4442372 Harleysville Worcester Insurance Company...... PA..ooen. A Harleysville Group, INC.......ccocceveerernirniereinennes ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Necrene | e
0140 | Nationwide..........ccccovvrervereins | wovrerrenns 32-0051216.. | ....4596903 Hideaway Properties Corporation..................... CA..ccoo.... OTH...oeveene. Nationwide Realty Investors, Ltd.............c..c..... ownership.......... | ..... 50.000 |Nationwide Mutual Insurance Company........... | ..... N | P
0140 | Nationwide...........corevererererenes | vevererirenes 31-0871532.. | ....4288020 Insurance Intermediaries, INC..........cccoevrererncuneee OH.......c.... A Nationwide Mutual Insurance Company........... ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... [\ ISR P
0140 | Nationwide..........cccoevververecns | covrerrenns 20-3289512.. | ....3848436 Jefferson National Financial Corp.............ccc..... DE.......... NIA....ccooieae Nationwide Life Insurance Company................ ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... | (RN T
0140 | Nationwide..........cccovrvrrrerrnnn. 64017... | 75-0300900.. | ....3332887 Jefferson National Life Insurance Company...... TXeovrieis S Jefferson National Financial Corporation......... ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... |\ /S I
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
0140 | Nationwide 61-1340595.. | ....5113503 . | Jefferson National Securities Corporation... ..| Jefferson National Financial Corporation......... | ownership.......... | ...100.000 |Nationwide Mutual Insurance Company..
0140 | Nationwide.... 31-1486309.. | ....4097802 Jerome Village Company, LLC........c.cccoonevunnnnn. Nationwide Realty Investors, Ltd................c..... ownership.......... ..100.000 | Nationwide Mutual Insurance Company
Jerome Village Master Property Owners
........ 0uveeeveeeeeeereeeesssseeeesnen | evveeeens | 46-2974590.. | N/a..c.vvcveen | ovevveviceiees | O | AsSociation, Inc. OH............ | OTH..............| Other non-Nationwide.............cccccovuerververrveces | MaAuieciicivieriees | cvireveennenen.. | Other non-Nationwide..........cocveeveevccieceecien | eedNeiiii [ 20
0140 | Nationwide..........cccoevrerierecns | wovrerrenns 20-8945345.. | ....5111938 | .....cccovvrrinnne [0S JINF AQVISOrS, INC....oovvrrreriiieeseieree s DE............. NIA.....coriene Jefferson National Financial Corporation......... ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... Neoroo [ e
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Jerome Village Residential Property Owners
........ 0unerrerrernernernesrenseniens [ vevieenneens | 46-2956640.. [ N/a....oiiciis | covcvriinivnines | O, | AsSociation, Inc. OH............ | OTH..............| Other non-Nationwide.............cccceevemrvmrvnrcnn | M@ | v | Other non-Nationwide............cocoovcvneineinenivenns | N | 2
0140 | Nationwide.........ccovvvvrrvrens | covrerreens 31-1486309.. | ....4590312 | ...covvvvevrene [ Qe JV Developers, LLC.......cocovvvvvrnrnneeriseieninens OH........... OTH..covverenee Nationwide Realty Investors, Ltd...........c.ce...... ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Neooen -
0140 | Nationwide.... 74-1395229.. | ....4613350 Lone Star General Agency, Inc..........c.cccovvvenee. T A Nationwide Mutual Insurance Company........... ownership.......... ..100.000 | Nationwide Mutual Insurance Company...........| ..... Necreoe | e
0140 | Nationwide.... . | 38-0865250.. | ....4288187 National Casualty Company............ccocereereeneenee OH.....c.cc... A Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nucreore | e
0140 | Nationwide.........ccccrevrvrrrerrrnee | ovrernieens AC000920.... |...4614900 |....cccoecrmrereer | Ouorerrrrrrirrrininns National Casualty Company of America, Ltd...... GBR.......... S National Casualty Company.........c..ccereveeeennen. ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nerrooe [ e
0140 | Nationwide...........ccoeverevermrens | corerevienes 42-1154244.. | ...2889795 | ......cccoccveveee | D Nationwide Advantage Mortgage Company....... A, N AMCO Insurance Company............c.ccccuevennen. ownership.......... | ... 87.300 |Nationwide Mutual Insurance Company........... | ..... Yo | I
ALLIED Property & Casualty Insurance
0140 | Nationwide.... 42-1154244.. | ....2889795 Nationwide Advantage Mortgage Company....... Company ownership Nationwide Mutual Insurance Company
0140 | Nationwide.... 42-1154244.. | ....2889795 Nationwide Advantage Mortgage Company....... Depositors Insurance Company............c.c....... ownership Nationwide Mutual Insurance Company
Nationwide Affinity Insurance Company of
0140 | Nationwide.... . | 48-0470690.. | ....4288196 America Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide . |42-1015537.. | ....4288208 . | Nationwide Agribusiness Insurance Company... . | Nationwide Mutual Insurance Company........... | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... 31-1578869.. | ....4288075 Nationwide Arena, LLC........cccovvverrnenernenens NRIArena, LLC.......ccovvenreeienereieeeeiseieeees ownership.......... | ... 90.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 20-8670712.. | ....4288114 Nationwide Asset Management, LLC................. Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... .195-0639970.. | ....4288217 Nationwide Assurance Company...........c.c........ Nationwide Mutual Insurance Company........... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 31-1592130.. | ....2729677 Nationwide Bank..........c.ccovvereererneencneieineincenns Nationwide Financial Services, Inc................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1036287.. | ....4288123 Nationwide Cash Management Company.......... Nationwide Mutual Insurance Company........... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-4416546.. | ....3828081 Nationwide Corporation............c.coceeeeerueerecnen. Nationwide Mutual Insurance Company........... ownership.......c.. | «.... 95.200 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-4416546.. | ....3828081 | .....cccoeovrvvrees | Qv Nationwide Corporation............cccvueverreirevennnn. Nationwide Mutual Fire Insurance Company... | ownership.......... | ....... 4.800 | Nationwide Mutual Insurance Company
0140 | Nationwide 04-3679407.. | ....4286839 | ....cccovcvvevrene [ O Nationwide Emerging Managers, LLC............... NWD Investment Management, Inc.................. ownership.......... ..100.000 | Nationwide Mutual Insurance Company
Nationwide Exclusive Agent Risk Purchasing
0140 | Nationwide 05-0630007.. | ....4288048 | .....ccccovvcveree | O Group, LLC Insurance Intermediaries, INC.........ccc.covvrvrennce. ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1667326.. | ....4286932 Nationwide Financial Assignment Company...... Nationwide Life Insurance Company................ ownership.......... ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 23-2412039.. | ....4287087 Nationwide Financial General Agency, Inc......... NFS Distributors, INC........cccvverrirernrrnrirrininnes ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-6554353.. | ....4286978 Nationwide Financial Services Capital Trust...... Nationwide Financial Services, Inc. ...... ownership ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486870.. | ....3828063 . | Nationwide Financial Services, Inc.. ..| Nationwide Corporation..... ..| ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... 52-6969857.. | ....4286996 Nationwide Fund AdVISOrs...........ccourveirenirinnen. Nationwide Financial Services, Inc. ownership ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1748721.. | ....4287050 Nationwide Fund Distributors LLC...........ccc....... NFS Distributors, INC.........ccovvereerernernirreininnns ownership ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-0900518.. | ....4287041 . | Nationwide Fund Management LLC........ ..|NFS Distributors, INC..........cccoeererererinnee . | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... .| 31-4425763.. | ....4287957 Nationwide General Insurance Company........... Nationwide Mutual Insurance Company........... ownership ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1570938.. | ....4286398 Nationwide Global Holdings, Inc...........ccccveunee. Nationwide Corporation..........ccccccveeevierernnnns ownership ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 04-3732385.. | ....4286857 . | Nationwide Global Ventures, Inc. ..| NWD Asset Management Holdings, Inc . | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... . 131-1399201.. | ....2839398 Nationwide Indemnity Company...........ccccoeveneenee Nationwide Mutual Insurance Company. ownership ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... .195-2130882.. | ....4287180 Nationwide Insurance Company of America...... OH.......c.... A ALLIED Group, INC. ...coouverririrnieniinericneenene ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... .1 31-1613686.. | ....4287966 Nationwide Insurance Company of Florida........ OH............ A Nationwide Mutual Insurance Company........... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
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0140 | Nationwide.... 41-2206199. | ....4286950 Nationwide Investment Advisors, LLC............... OH....cc..... Nationwide Life Insurance Company ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... Neoroo [ e
0140 | Nationwide.... 73-0988442.. | ....4286923 Nationwide Investment Services Corporation.... | OK............ Nationwide Life Insurance Company ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... A (RIS I
Nationwide Life and Annuity Insurance
0140 | Nationwide.... .1 31-1000740.. | ....2995098 Company OH............ A Nationwide Life Insurance Company ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Necreoe | e
0140 | Nationwide.... . | 31-4156830.. | ....2819288 Nationwide Life Insurance Company................. OH.....c.cc... A Nationwide Financial Services, Inc ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nucreore | e
Nationwide Life Tax Credit Partners 2002-A,
0140 | Nationwide...........corevererermreres | vevereeernees 13-4212969.. | ...4596127 | ....cccoovevennene (1 LLC OH......cco... NIA...ooe. Nationwide Life Insurance Company................ Other....ceverers | e 0.010 | Nationwide Mutual Insurance Company........... | ..... Neooene T
Nationwide Life Tax Credit Partners 2002-B,
0140 | Nationwide..........ccoeurmenrerennee | oveereeenns 01-0749754.. | ...4595960 | .......cccoonrunee Oureeeeeeeeine LLC OH........... NIA...ccorine Nationwide Life Insurance Company................ Other...cceecres | e 0.010 | Nationwide Mutual Insurance Company...........| ..... N | P
Nationwide Life Tax Credit Partners 2003-A,
0140 | Nationwide..........ccoeuvvenerrennns | ovrvreeenns 54-2113175... | ...4596127 | ...cccovvviennee (0T LLC OH.....ccco.. NIA...coorinne Nationwide Life Insurance Company................ Other...cerereis | e 0.010 | Nationwide Mutual Insurance Company........... | ..... Neoeene T
Nationwide Life Tax Credit Partners 2003-B,
0140 [ NationWide..........ccoeveerermrnns | veverneernees 58-2672725.. | ....4596163 |......ccccovvvnne. (1 LLC OH............ NIA....ccooen. Nationwide Life Insurance Company................ Other. ..o | v 0.010 | Nationwide Mutual Insurance Company........... | ..... N T
Nationwide Life Tax Credit Partners 2004-A,
0140 | Nationwide...........coreverererereres | vevererernes 20-0382144.. | ...4596707 | ...cocovererenene (1 LLC OH.......c.... NIA....ccoon. Nationwide Life Insurance Company................ Other. ..o | e 0.010 | Nationwide Mutual Insurance Company........... | ..... Nooe I
Nationwide Life Tax Credit Partners 2004-B,
0140 | Nationwide..........ccoeureneerennes | ovrereenenns 20-0745944.. | ...4596211 | ..ccoovvvininnee [0 LLC OH............ NIA...cooeiene Nationwide Life Insurance Company................ Other...cceereis | v 0.010 | Nationwide Mutual Insurance Company........... | ..... Neoeene T
Nationwide Life Tax Credit Partners 2004-C,
0140 | Nationwide..........ccocuvenerrerens | ovrvreenenns 20-0745965.. | ....4596239 | .......cccooneunee Oureeeereiriein LLC OH........c... NIA...cconinn. Nationwide Life Insurance Company................ Other...cerrcs | e 0.010 | Nationwide Mutual Insurance Company........... | ..... Neoeene T
Nationwide Life Tax Credit Partners 2004-D,
0140 [ NationWide...........cooeveerererenns | vererneernees 20-1128408.. | ....4596332 | .....ccccorvrvrnee (1 LLC OH......cc.... NIA....coooen. Nationwide Life Insurance Company................ Other. ..o | e 0.010 | Nationwide Mutual Insurance Company........... | ..... Nooe T
Nationwide Life Tax Credit Partners 2004-E,
0140 | Nationwide...........cveverererereres | verererirenes 20-1128472.. | ...4596350 |......ccoeverne (VR LLC OH............ NIA....ccoon. Nationwide Life Insurance Company................ Other. ..o | e 0.010 | Nationwide Mutual Insurance Company........... | ..... Noooe T
Nationwide Life Tax Credit Partners 2004-F,
0140 | Nationwide..........ccocuvvererennns | ovrvreenenns 20-1918935.. | ...3318117 | .o (VST LLC OH.......cc... NIA...cooinne Nationwide Life Insurance Company................ Other...cerereies | v 0.010 | Nationwide Mutual Insurance Company........... | ..... Neoeene | P
Nationwide Life Tax Credit Partners 2005-A,
0140 [ NationWide.........ocoeeveerermrenns | veverneenees 20-2303694.. | ....4596369 | .......ccooeenn. (1 LLC OH.......c.... NIA....coooen. Nationwide Life Insurance Company................ Other. ..o | e 0.010 | Nationwide Mutual Insurance Company........... | ..... Noe I
Nationwide Life Tax Credit Partners 2005-B,
0140 | NationWide...........corevererermrenes | vevereeerenes 20-2303602.. | ....4596378 | ......cccoeverenene (1 LLC OH......cco... NIA...ccone Nationwide Life Insurance Company................ Other....cevereres | e 0.010 | Nationwide Mutual Insurance Company........... | ..... Neooene T
Nationwide Life Tax Credit Partners 2005-C,
0140 | Nationwide..........ccoeurmenrrenees | ovevreeneens 20-2450960.. | ....4596387 | ....ccccovvniunee 0 LLC OH............ NIA...ccoeiene Nationwide Life Insurance Company................ Other...oeeereis | e 0.010 | Nationwide Mutual Insurance Company........... | ... Neoene | P
Nationwide Life Tax Credit Partners 2005-D,
0140 | Nationwide..........ccocevenenerens | wovvvreienns 20-2451052.. | ....4596396 | .......cccoonennee e LLC OH........c... NIA...ccorinn. Nationwide Life Insurance Company................ Other...cerercis | e 0.010 | Nationwide Mutual Insurance Company........... | ..... Neoeene T
Nationwide Life Tax Credit Partners 2005-E,
0140 [ NationWide...........cooevererererinns | verereeernees 20-2774223.. | ....4596408 |.........cccooune.. (1 LLC OH.......c.... NIA....cooon. Nationwide Life Insurance Company................ Other. ... | e 0.010 | Nationwide Mutual Insurance Company........... | ..... Nooe T
Nationwide Life Tax Credit Partners 2007-A,
0140 | Nationwide...........coveverererernns | veverererenes 21-1288836.. | ....4596426 |........cccooncn. (1 LLC OH......cc.... NI Nationwide Life Insurance Company................ Other. ..o | e 0.010 | Nationwide Mutual Insurance Company........... | ..... Noooe I
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Nationwide Life Tax Credit Partners 2009-A,
0140 | Nationwide..........ccocuvmenerenees | ovrvreenenns 26-3427373.. | ...4596435 | .......cccooveene. [0S LLC OH............ NIA...cooiene Nationwide Life Insurance Company................ Other...cerereis | e 0.010 | Nationwide Mutual Insurance Company........... | ..... N | P
Nationwide Life Tax Credit Partners 2009-B,
0140 [ NationWide..........ccooeveerererinns | veverneernees 26-3427435.. | ...4596444 | ................... (1 LLC OH............ NIA....coooen. Nationwide Life Insurance Company................ Other. ..o | e 0.010 | Nationwide Mutual Insurance Company........... | ..... Nooe T
Nationwide Life Tax Credit Partners 2009-C,
0140 | Nationwide...........covevererererenes | vevererernes 26-3427479.. | ...4596499 | ........cccoonenen. (1 LLC OH.......c.... NI Nationwide Life Insurance Company................ Other. ..o | v 0.010 | Nationwide Mutual Insurance Company........... | ..... Noo T
Nationwide Life Tax Credit Partners 2009-D,
0140 | Nationwide...........cooeverererernns | cereerines 26-3427525.. | ...4596510 |......cccoeveneen. (0 LLC OH........... NA....ccoen. Nationwide Life Insurance Company................ Other.....ovevne | e 0.010 | Nationwide Mutual Insurance Company........... | ..... Nooe | I
Nationwide Life Tax Credit Partners 2009-E,
0140 | Nationwide..........cccoevveriereins | woererrenns 26-4737055.. | ....4596529 |.......ccccouunene [0S LLC OH.....c...... NIA....ccooinne Nationwide Life Insurance Company................ ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Neoroo [
Nationwide Life Tax Credit Partners 2009-F,
0140 | Nationwide...........corevererererenns | vevereeernees 26-4737157.. | ... 4596547 | ....cccovvvennene (1 LLC OH......cc.... NIA...ooe. Nationwide Life Insurance Company................ ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... 1 TSP P
0140 | Nationwide...........coreverererereres | verererienes 27-1362364.. | ...4596622 | ........cccooucn. (0 Nationwide Life Tax Credit Partners 2009-I, LLC| OH............ NI Nationwide Life Insurance Company................ Other. ..o | e 0.010 | Nationwide Mutual Insurance Company........... | ..... Nooe T
0140 | Nationwide..........ccocuvvenerenees | ovrereeenns 45-0469525.. | ....3779811 Nationwide Life Tax Credit Partners No. 1, LLC | OH............ NIA. ..o Nationwide Life Insurance Company................ Other...cercreis | v 0.010 | Nationwide Mutual Insurance Company........... | ..... Neeene T
0140 | Nationwide.... 42110... | 75-1780981.. | ....4287984 Nationwide LIOYdS.........cccverrvniinerernirrireriniinee LT T OSSO CONract.......ocooes | v Nationwide Mutual Insurance Company........... | ..... Neooene 2
0140 | Nationwide.........c.ccoeumerrrennes | ovevreenenns 42-1373380.. | ....4287210 . | Nationwide Member Solutions Agency Inc......... ..| ALLIED Group, Inc. ..| ownership.. ...100.000 |Nationwide Mutual Insurance Company..
0140 | Nationwide.... 31-4177175-3191025.. | ....4597094 Nationwide Mutual Capital I, LLC............cc.vv.... Nationwide Mutual Capital, LLC............ccevvnne ownership.......... ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-4177175-3191025.. | ....4595269 Nationwide Mutual Capital, LLC.........c.cccccrrene.. Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 23779... | 82-0549218.. | ....3828090 Nationwide Mutual Fire Insurance Company..... OH.......cc... OTH..covvnee Other non-Nationwide...........c.cocreunenerrernennns 117 ISR IR Other non-Nationwide............coceerrrniereereinenn.
0140 | Nationwide...........ccoererrvnnnnn. 23787... | 31-4177100.. | ....3828072 | ...ccovvrrrrnes (1 Nationwide Mutual Insurance Company............. OH............ RE...es Other non-NationWide.............cveereermeeneerneenees 11 OIS DOV Other non-Nationwide...........cccevvvrevnerneeenenns
0140 | Nationwide.........cccovemerrrrrnee | oveerreeens 34-2012765.. | ...4288084 | .......cccocecene. [0S Nationwide Private Equity Fund, LLC................ OH............ N Nationwide Mutual Insurance Company........... ownership.......... ..100.000 | Nationwide Mutual Insurance Company
Nationwide Property and Casualty Insurance
0140 | Nationwide..........ccovvereereernrenee 37877... | 31-0970750.. | ....4287993 | ......cccovvuneunee [0S Company OH............ Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1486309.. | ....4288105 Nationwide Realty Investors, Ltd............ccoevrenee OH........... Nationwide Mutual Insurance Company........... ownership.......... | ... 96.800 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1486309.. | ....4288105 Nationwide Realty Investors, Ltd............ccooeuenee. OH........... Nationwide Indemnity Company.............c....... OWNership.......c.. | v 3.200 | Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....4590264 Nationwide Realty Management, LLC................ OH............ Nationwide Realty Investors, Ltd.............cc.c..... ownership.......... ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 117 IO ....4288066 Nationwide Realty Services, Ltd......c.cccovrrnrenee. OH........... Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 73-0948330.. | ....4287096 Nationwide Retirement Solutions, Inc................ DE....ccco. NFS Distributors, INC.........ccoveereerernerniereininns ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 36-2434406.. | ....4287078 Nationwide Securities, LLC........cccocrvrivrrrerrnrenns OH............ NFS Distributors, INC.........cccvveerrernrenrirrininnes ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-4177100.. | ....4288093 Nationwide Services Company, LLC.................. OH.......c.... Nationwide Mutual Insurance Company........... ownership.......... ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 27-0743545.. | ....4564041 Nationwide Tax Credit Partners 2009-G, LLC.... | OH............ Nationwide Mutual Insurance Company........... Other....covrres | v 0.010 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 27-0768791.. | ....4596891 Nationwide Tax Credit Partners 2009-H, LLC.... | OH............ Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 46-1952215.. | ....4596556 . | Nationwide Tax Credit Partners 2013-A, LLC.... ..| Nationwide Life Insurance Company................ | Other......ccccccees | oeencd 0.010 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... 46-1971926.. | ....4596592 Nationwide Tax Credit Partners 2013-B, LLC.... Nationwide Life Insurance Company................ | Other......cocencvnis | oveene 0.010 | Nationwide Mutual Insurance Company
0140 | Nationwide...........creverererereres | verererirenes 20-5976272.. | ...4595410 | ....cccccvevennen. (0 Nationwide Ventures, LLC........c.cccocvvvverrvrrnnn. Nationwide Mutual Insurance Company........... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
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0140 | Nationwide..........ccocuvenererens | ovrvreienns 11-3651828.. | ....4588168 ND La Quinta Partners, LLC Nationwide Realty Investors, Ltd.............cc.c..... ownership.......... | ..... 95.000 | Nationwide Mutual Insurance Company........... | ..... Neeene | P
0140 | Nationwide...........coreverererereres | veverererenes 20-0585594.. | ....4286866 Newhouse Capital Partners Il, LLC Nationwide Global Ventures, Inc...........cccoc..u... ownership.......c.. | «.... 99.000 |Nationwide Mutual Insurance Company........... | ..... No T
0140 | Nationwide..........ccoeurmenrrrnnee | ovevreeenns 13-4110716.. | ....4286679 Newhouse Capital Partners, LLC...........c..ccc...... NWD Investment Management, Inc.................. ownership.......... | ... 19.000 | Nationwide Mutual Insurance Company...........| ..... [\ I | P
0140 | Nationwide..........cccovvverrvrens | covrerrennns 13-4110716.. | ....4286679 Newhouse Capital Partners, LLC...........c..ccc...... Nationwide Mutual Insurance Company........... ownership.......... | ... 70.000 |Nationwide Mutual Insurance Company........... | ..... N | P
0140 | Nationwide...........coreverererereres | verererirnes 13-4110716.. | ....4286679 Newhouse Capital Partners, LLC............ccocounee. Nationwide Mutual Fire Insurance Company... | ownership.......... | ..... 10.000 | Nationwide Mutual Insurance Company........... | ..... Noooe I
0140 | Nationwide..........ccoeuvenerennns | ovrvreeenns 31-1630871.. | ....4287032 NFS Distributors, INC.......c..ccueeeereereerernineiieinne Nationwide Financial Services, Inc. ................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Neoeen. | P
0140 | Nationwide..........ccocrvvrnrrerens | ovrrreirenne 14-1892640.. | ....4596677 NHT Xl Tax Credit Fund, LLC Nationwide Life Insurance Company................ ownership.......... | ... 49.990 |Nationwide Mutual Insurance Company........... | ..... Neooene T
0140 | Nationwide..........creumerrreneee | ovevreienns 14-1892640.. | ....4596677 NHT XII Tax Credit Fund, LLC Nationwide Assurance Company .............c...... ownership.......... | ... 25.000 |Nationwide Mutual Insurance Company........... | ..... Neoeene |
0140 | Nationwide.........cccovrrerrvrens | wovrerrennns 14-1892640.. | ....4596677 NHT XII Tax Credit Fund, LLC.........ccccoererernne. Nationwide Mutual Insurance Company........... ownership.......... | ... 25.000 |Nationwide Mutual Insurance Company........... | ..... N | P
0140 | Nationwide...........ccreverererereres | vevererereees 46-3762545.. | ....4750442 NNOVS8, LLC.....oiviririreriieeiseseseiseiienines Nationwide Mutual Insurance Company........... ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... Necroe | e
0140 | Nationwide..........ccoeuvvenerenens | ovrereenenns 20-4939866.. | ....4590817 North of Third, LLC......c.cocoveurerririrrnireireieeine NRI Equity Land Investments, LLC.................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nucoene | e
0140 | Nationwide..........ccocuvrnrrrerens | ovrrrrirenns 26-4083207.. | ....4590385 Northstar Commercial Development, LLC......... Nationwide Realty Investors, Ltd...........c....c..... ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company........... | ..... N T
Northstar Master Property Owners Association,
........ 0urernerrerrerircrseniseniseniennens | veveeneens | 061-1753500.. [ N/au.cencencee. Inc. Other non-Nationwide.............cocevereerrrneeneenees | MAuriiiiieiieincnnns | ovineireenen. | Other non-Nationwide.......coeeeceeeereecencineien.
0140 | Nationwide.... 26-4083354.. | ....4594909 Northstar Residential Development, LLC........... Nationwide Realty Investors, Ltd.............cc.c..... ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....459479%4 . |NRI Arena, LLC.... ..| Nationwide Realty Investors, Ltd... .| ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... 31-1486309.. | ....4594815 NRI Brooksedge, LLC Nationwide Realty Investors, Ltd.............c.c...... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1486309.. | ....4595027 NRIBuilders, LLC.........covevrerrerirerireriseineinenene Nationwide Realty Investors, Ltd.............cc.c..... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....4590246 . | NRI Communities/Harris Blvd., LLC ..| Nationwide Realty Investors, Ltd... .| ownership.......... | ...100.000 |Nationwide Mutual Insurance Company..
0140 | Nationwide.... 31-1486309.. | ....4590282 NRI Cramer Creek, LLC Nationwide Realty Investors, Ltd...........c.cc.c..... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 20-4939866.. | ....4590460 NRI Equity Land Investments, LLC.................... Nationwide Realty Investors, Ltd...........c..c...... ownership.......... | ... 80.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 26-0212217.. | ....459039%4 NRI Equity Tampa, LLC.......c.covereerrrnereinincenees Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....4590376 NRIMaxtown, LLC........covcuirernerinerierienineens Nationwide Realty Investors, Ltd.............cc.c..... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 30-4939866.. | ....4590406 NRI Office Ventures, Ltd........cocoveveevecrenrinnnnns Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1486309.. | ....4596912 NRITelecom, LLC......cocueiineieeneireeseineines NWD Investments, LLC........cccoocovenernireirenene ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....4590349 NRERIVUION, LLC......oovveveieririeiesesieiessenens Nationwide Realty Investors, Ltd............e...... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 26-4083354.. | ....4869456 NS Developers, LLC.........cccvrrminrrerrerricnes Northstar Residential Development, LLC......... ownership.......... ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 45-3123274.. | ....4595438 NTCIF-2011 Georgia State Investor, LLC.......... Nationwide Property and Casualty Company.. | ownership.......... ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 90-0729552.. | ....4596695 NTCIF-2011, LLC....oorircrrcrrcrirerieeieenienene Nationwide Life Insurance Company................ ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 90-0729552.. | ....4596695 NTCIF-2011, LLC....eveverirereiireireieeiseireiineines Nationwide Mutual Fire Insurance Company... | ownership.......... | ..... 50.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 27-4700627.. | ....4596716 NTCP 2011-A, LLC...orrreieeireineerecresrsei Nationwide Life Insurance Company................ Other. ..o | e 0.010 | Nationwide Mutual Insurance Company
0140 | Nationwide 46-0741029.. | ....4464703 NTCP 2012-A, LLC.....vorvireireirecrerrec Nationwide Life Insurance Company................ Other. ..o | e 0.010 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 46-3309896.. | ....4586164 NTCP 2013-C, LLC....covvieeiireireeereireieinee Nationwide Life Insurance Company Other...covrnees | v 0.010 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 46-4111078.. | ....4596743 NTCP 2014-A, LLC.....ooovvrrereireirecrecree Nationwide Life Insurance Company Other. ..o | e 0.010 | Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoeumerrnennee | ovevreeneens 47-1404116.. | ...4802734 | ....cooovvvvrnees | O NTCP 2014-B, LLC.....coveieerereeereireieineieenne Nationwide Life Insurance Company................ Other...ouceeres | e 0.010 | Nationwide Mutual Insurance Company
0140 | NationWide..........ccooeveerermrenns | ceverneenees 47-1413242.. | ...4809948 | .......ccocoveveee | Duerrcrrcricriene NTCP 2014-C, LLC....coecorvercrcrircrirerienienne Nationwide Life Insurance Company................ Other.....ovneiees | e 0.010 | Nationwide Mutual Insurance Company
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0140 | Nationwide..........ccocuvenererens | ovrvreienns 47-3909345.. | ....4869483 NTCP 2015-A, LLC Nationwide Life Insurance Company Other...cerres | e 0.010 | Nationwide Mutual Insurance Company
0140 | Nationwide.........cccovvrvrrrrrrnee | orverreens 47-4148470.. | ....4890807 NTCP 2015-B, LLC Nationwide Life Insurance Company (011011 SS IS 0.010 | Nationwide Mutual Insurance Company
........ 0urererrernernerrersesesiessinns | v | 81-3836925.. | ....5048678 NTCP 2016-A, LLC Other non-Nationwide............cccccouvvnrvnevnerenens | OthEM s [ v | Other non-Nationwide..........ocvvciciiniinii,
0140 | Nationwide...........coevrvrerrerens | orrrrrrnnns 82--2015085. | .....covvrrrrnes NTCP 2017-A, LLC Nationwide Life Insurance Company................ ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide...........coreverererereres | verererirnes 81-0936428.. | ....4966663 NW Private Debt, LLC........cccoevnrenmirnirerirerines Nationwide Mutual Insurance Company........... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoeuvenerennns | ovrvreeenns 26-1903919.. | ....5012295 NW REL LLC....oevrieirerniieeineiseeeseeeenes Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccocrvvrnrrerens | ovrrreirenne 81-2326191.. | ....5011609 NW-442 Ocean, LLC........coccvvemmirecerniereiirncinens NW REI(NLIC), LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide..........creumerrreneee | ovevreienns 46-3654078.. | ....4593621 NW-Amesbury, LLC........ccovinienrinereieinees NW-REI, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccocvveverrerens | wovvireienns 81-1263284.. | ....4960979 NW-Amesbury Il, LLC........cccnveermermernirneiniinees Nationwide Mutual Insurance Company........... ownership.......... ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide...........ccreverererereres | vevererereees 81-1246932.. | ....4958855 NW-Baseling, LLC........ccocemermerrerirerirerieninenene Nationwide Mutual Insurance Company........... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoeuvvenerenens | ovrereenenns 81-1869861.. | ....4984911 NW-Beech, LLC.......ccvevrieeirerineireieiinineieenns NW REI, (NMFIC), LLC......ccovvrirerreirirreircirens ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccocuvrnrrrerens | ovrrrrirenns 47-4999493.. | ....4902223 NW-Belleview, LLC.........cocoverrerrerircricrierinnnns Nationwide Mutual Insurance Company........... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide...........coreverererereres | verererirnes 81-1211881.. | ....4962151 NW-Castle Rock, LLC.........c.ccvcvrerrerrnirencrienene Nationwide Mutual Insurance Company........... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide..........ccevvrerierens | wovrerrenns 46-3674167.. | ....4595090 NW-Cedar Springs, LLC........coccovrvrnirerininiinens NW REL LLC....coveieieiereieresie e ownership.......... ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 81-1285433.. | ....4961024 NW-College Park, LLC.........ccccoueermrermeerneernirnens Nationwide Mutual Insurance Company........... ownership ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 31-1580283.. | ....4591038 . |NWD 205 Vine, LLC........ ..| NWD Investments, LLC .| ownership.......... | ...100.000 |Nationwide Mutual Insurance Company..
0140 | Nationwide.... 31-1580283.. | ....4591261 NWD 225 Nationwide, LLC NWD Investments, LLC ownership ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1580283.. | ....4591056 NWD 230 West, LLC.......ovvrereererercereereeeneeeens NWD Investments, LLC ownership ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1580283.. | ....4590545 . | NWD 240 Nationwide, LLC.. . ..| NWD Investments, LLC .| ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... 31-1580283.. | ....4590273 NWD 250 Brodbelt, LLC........ocoverrurerrrerrerrieneenee NWD Investments, LLC ownership ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1580283.. | ....4981134 NWD 250 West, LLC.......ccovreriereerrrncireirereneeenns NWD Investments, LLC ownership ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1580283.. | ....4590554 . |NWD 265 Neil, LLC..... ..| NWD Investments, LLC .| ownership.......... | ...100.000 |Nationwide Mutual Insurance Company..
0140 | Nationwide.... 31-1580283.. | ....4590518 NWD 275 Marconi, LLC.......ccccovvvierrirernirciennne NWD Investments, LLC ownership ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1580283.. | ....4590509 NWD 300 Neil, LLC.....ocverieirerceeeineiees NWD Investments, LLC........cccooevenernireirenene ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1580283.. | ....4590572 NWD 300 Spring, LLC......ccveverrerirerireririrnnnne NWD Investments, LLC........ccoocvneemerrneerecnns ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 31-1580283.. | ....4590527 NWD 355 McConnell, LLC.........cccooverieneernirnienee NWD Investments, LLC.........cccooenenmrnineirenenee ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1580283.. | ....4590581 NWD 425 Nationwide, LLC NWD Investments, LLC.........ccccovcverererireinienns ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1580283.. | ....4590536 NWD 500 Nationwide, LLC NWD Investments, LLC.......ccccooevnevnrinrcrerns ownership.......... ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 31-1580283.. | ....4591298 NWD Arena Crossing, LLC.........cccccouunerininennee. NWD Investments, LLC........cccoourenerniireirenene ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1580283.. | ....4591083 NWD Arena District I, LLC..........ccoucererernrerniernens NWD Investments, LLC........ccooevneemerrneerecnns ownership.......... ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1580283.. | ....4591300 NWD Arena District Il, LLC........cocreereenerreineenee NWD Investments, LLC.........cccooenerernineirnnenes ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1580283.. | ....4591113 NWD Arena District MM, LLC...........cccovvrrernnnnen. NWD Investments, LLC.........cccocovrvrerirrrininnn. ownership.......... ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1580283.. | ....4591319 NWD Arena District PW, LLC........ccoccrrrrvrences NWD Investments, LLC.......cccooevvevneenrcnernns ownership.......... ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1580283.. | ....4591131 NWD Arena District V, LLC........cccooovvvrrerrirrrnnn. NWD Investments, LLC.........cccocovvererirriinnnnnn. ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccocvvrnercrens | ovrereeenne 04-3679396.. | ....4286848 | .......cocovvever | O NWD Asset Management Holdings, Inc............. NWD Investment Management, Inc.................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide...........coreverererernes | verererirnes 31-1580283.. | ....4591328 | .....ccoovvvcvees | O NWD Athletic Club, LLC.......c.cccovrvmirriirerinnen. NWD Investments, LLC........ccoovvnevnrinrirerins ownership.......... ..100.000 | Nationwide Mutual Insurance Company




8¢ZL0

saementior June 30,2017 othe. NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE'Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 11

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group| Group Compan D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | Nationwide..........cccoevvververens | woererrenns 30-0876022.. | ....4810010 NWD Franklinton, LLC........cccocvvvereiveierrireinnnes NWD Investments, LLC.........cccocovverrerirrrininnn. ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Neoroo [
0140 | Nationwide..........ccoevreriereins | woererrens 31-1636299.. | ....4286594 NWD Investment Management, Inc. Nationwide Corporation..........c.ccccoeueeeiererrnnns ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Neoroo [
0140 | Nationwide..........ccreumeneerennes | ovrvreeenns 31-1580283.. | ....4587965 NWD Investments, LLC.........cccovrevneermerneeneenes Nationwide Realty Investors, Ltd...........c.cccc..... ownership.......... | ... 80.000 |Nationwide Mutual Insurance Company........... | ..... Neoene | P
0140 | Nationwide..........ccoeumenrrennes | ovevreienns 47-4036460.. | ....4869492 NW-Deerfield, LLC........ccocvrurrreerereireeneireineenee Nationwide Mutual Insurance Company........... ownership.......... | ... 74.030 |Nationwide Mutual Insurance Company........... | ..... [\ I | P
Nationwide Life and Annuity Insurance
0140 | Nationwide..........cccoevrerierens | wovrerrenns 47-4036460.. | ....4869492 NW-Deerfield, LLC.......cccovvrerrererirrereseienine Company ownership.......... | ... 24.970 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 81-2327221.. | ....5013443 NW-Deerfield Il, LLC........cccovvenirrerrrnerernineinns NW REL LLC.....ooiiieerereinesereeceis ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 81-4401901.. | ....5082010 NW-Grapevine Bluffs, LLC.........cccccoenrrnruneennn. Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 46-4330384.. | ....4750443 NW-Hudnall, LLC NW REL LLC.....ooririrrienieiieneeeeesiesiees ownership.......... ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 82-1881115.. | ovovverrerene . | NW-Ironhorse, LLC.. .. | Nationwide Mutual Insurance Company........... | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... 47-2482818.. | ....4810122 NW-Jasper WAG, LLC NW REL LLC.....tveeinierieeieeieeeciecieciees ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 47-1497429.. | ....4809957 NW-Jefferson, LLC.........cocvevrerrermernncnneninenens NW REL LLC....ovrrieiitcrieeieieeeciecieeiees ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 81-1232565.. | ....4961042 NW-Lenexa, LLC.........ocoveurerrrerirerierinissinennne NW REI(NLAIC), LLC......ooorvvrierireeeecirneirnnes ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 81-1671648.. | ....4981116 NW-Lenexa Il, LLC.........cocvueveerirrrnirneierinenne NW REI(NLAIC), LLC......ooorevrirniernreneirneenees ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 81-5146596.. | ....5092961 . |NW-Logan, LLC... ..|NWREI, LLC ..| ownership.......... | ...100.000 |Nationwide Mutual Insurance Company..
0140 | Nationwide.... 81-5146266.. | ....5092989 NW-Millenia, LLC.... NW REI, LLC ownership.......... ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 46-2457568.. | ....4591467 NW-Montrose, LLC........ccoreeneereeneeneereineenenees NW REL LLC.....oriiieiinerereieeseeieceis ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Necreos | e
0140 | Nationwide.... 46-3888719.. | ....4593603 NW-Park 288, LLC........cocoveurrrrerneereirscineireieeenas NW REL LLC.....oiiieieieererieesese s ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... Nucreos | e
0140 | Nationwide 47-1740812.. | ....4809966 NW-Peachtree, LLC.........cocooeureeniereiseineireineenes NW REL LLC.....oriireiierereieesee s ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nucreos | e
0140 | Nationwide.... 46-2469044.. | ....4591494 NW-Portales, LLC NW REL LLC.....oririerierienieeeeciecieciees ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... [\ ISR P
0140 | Nationwide.... 47-2449044.. | ...4810113 NW-Promenade at Madison, LLC.... NW REL LLC.....vririerierieeieceeecieciecies ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... [\ OO P
Nationwide Life and Annuity Insurance
0140 | Nationwide 81-1603024.. | ....4981086 NW REI(NLAIC), LLC.....cvoreeireeeeircireieirneineinas OH............ NIA .o Company ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nucreos | e
0140 | Nationwide.... 81-1619428.. | ....4981107 NW REI (NLIC), LLC Nationwide Life Insurance Company................ ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 81-1861190.. | ....4984902 . | NW REI (NMFIC), LLC. ..| Nationwide Mutual Fire Insurance Company... | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... 46-1100378.. | ....4591524 NW-Triangle, LLC NW REL LLC.....vveeirierieeieeeeeeiecieeiees ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 46-5764783.. | ....4809939 NW-Tysons, LLC.......ccvermrrinriirecirecereeireeiees NW REL LLC....otririierieeiecieeeeiecieeiees ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-0947092.. | ....4590479 OCH Company, LLC Nationwide Realty Investors, Ltd............cc.c...... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-0947092.. | ....4590442 Ohio Center Hotel Company Limited................. Nationwide Realty Investors, Ltd. ... ownership.......... | ... 55.250 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-0947092.. | ....4590442 . | Ohio Center Hotel Company Limited....... . ..| OCH Company, LLC..... . | ownership.......... | ....... 1.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... 26-0263012.. | n/a.............. Old Track Street Owners Association, Inc.......... Other non-Nationwide 172 OOOROONRN BTN Other non-Nationwide...........cccoouvvivniinrienns
Nationwide Life and Annuity Insurance
0140 | Nationwide..........ccoeverierernrenee 13999... | 27-1712056.. | ....4286914 Olentangy Reinsurance, LLC.........cccccconvvnriennee VT A, Company ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... Necene | e
On Your Side Nationwide Insurance Agency,
0140 | Nationwide.... 47-1923444.. | ....4809975 .| Inc. Nationwide Mutual Insurance Company. ownership ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 117 IO ....4596462 OYS Fund LLC Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
Investor member
0140 | Nationwide...........cveverererereres | verererirnes 1T TR ... 4596480 | ....ccooverenen. (1 Park 288 Industrial, LLC........c.coccruvrmrerniirerines L NI Nationwide Mutual Insurance Company........... /nocontrol | ... 95.000 | other non-Nationwide............cceeveereeneeneenrenens | o Noooe T
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Parks Edge Condominium Home Owners
........ 0unernerrernensenisenisenieenieens [ eeveeneens | Mo [ M | ceinvineiineenes [ O, | AsSociation OH........... Other non-Nationwide............ccccoevvnrinninercnens | M@ [ o | Other non-Nationwide........c.oocvvcvvcincincinenns | veedNuciii | 21
0140 | Nationwide.........ccovvvvrrvrens | covrerreens 31-1486309.. | ....4590358 Perimeter A, Ltd........covevivineercseeseseens OH........... Nationwide Realty Investors, Ltd...........c.ce...... ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... |\ S I
0140 | Nationwide..........ccoeurmenrrrnnee | ovevreienns 20-1169305.. | ....4564032 Polyphony Fund LLC........ocoveniereenineireirnincenes DE....ccco. Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Necreoe | e
0140 | Nationwide..........ccoeuvvevencnees | ovvireeenns 39-1907217.. | ....4287201 Premier Agency, Inc ALLIED Group, INC........occvmienereiniinireirsiineinns ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nucreore | e
0140 | Nationwide...........corevererermrenes | vevereeernees 75-2938844.. | ....4287005 Registered Investment Advisors Services, Inc... | TX............. NIA...ccre. Nationwide Financial Services, Inc................... ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... 1 TSP P
0140 | Nationwide.... 82-0549218.. | ....4288244 Retention Alternatives Ltd...........ccccoevvercerernenn. BMU.......... A Nationwide Mutual Fire Insurance Company... | ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nucieors | e
0140 | Nationwide.... 20-2726014.. | ....4595278 Riverview Diversified Opportunities, LLC........... DE.....cc... OTH..covverenee Nationwide Mutual Insurance Company........... OWNETShIP...covvrs | wovrirerrrrieinns Nationwide Mutual Insurance Company........... | ... N Y2
0140 | Nationwide 20-2726014.. | ....4595278 Riverview Diversified Opportunities, LLC........... DE.....ccccco.. OTH...cccvenene Nationwide Mutual Fire Insurance Company... | ownership.......... | coccvvcencvenee Nationwide Mutual Insurance Company...........| ..... Noooe 2,
0140 | Nationwide.... 20-2726014.. | ....4595278 Riverview Diversified Opportunities, LLC........... DE.......... OTH..covvee Nationwide Life Insurance Company OWNErShiP.....coee | v Nationwide Mutual Insurance Company........... | ..... N -
0140 | Nationwide.... 22-3655264.. | ....4286530 Riverview International Group, InC..........c.coeconue. DE.....cooee. NIA..oce. NWD Investment Management, Inc ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... Necorre | e
0140 | Nationwide. 26-0384865.. | ....4595287 . | Riverview Multi Series Fund, LL - Class Event.. ..| Nationwide Mutual Insurance Company........... | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... 20-8027258.. | ....4595335 Riverview Multi Series Fund, LL - Class N......... Nationwide Mutual Insurance Company........... ownership ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... . 131-1117969.. | ....4288002 Scottsdale Indemnity Company. Nationwide Mutual Insurance Company........... ownership ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide .131-1024978.. | ....3091988 . | Scottsdale Insurance Company... . . | Nationwide Mutual Insurance Company...........| ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... .| 86-0835870.. | ....4287649 Scottsdale Surplus Lines Insurance Company... Scottsdale Insurance Company...........c.cc.evene. ownership ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide...........corevererererees | vevererirenes 91-2158214.. | n/a.............. The Hideaway Club.........c.coccnevreirniineincrncrines Other non-Nationwide.............cccourenrireinernens 172 FOROONOROOTRN SOV Other non-Nationwide...........ccccevvvervnirniiennnes
0140 | Nationwide..........ccoevvveverrennes | ovrvreenenns 86-1094799.. |n/a.............. The Hideaway Owners Association................... Other non-Nationwide.............cocrevrenierernennes 117 ISR IR Other non-Nationwide.............ocoeveniercerernenn.
0140 | Nationwide.........occvvvrvrrrerrrnee | ovvernieens 20-3541511.. | n/a.............. The Madison Club..........ccccovrenrerrerneenrereeniennens Other non-Nationwide...........o.courevrrrenrerrenienns 117 IS I Other non-NationWide............ovevenrenrerreniennen.
0140 | Nationwide.... 20-3541507.. | n/a.............. The Madison Club Owners Association............. Other non-Nationwide.............ccccourunrinrineinens 172 OOORORONN BTN Other non-Nationwide............ccccovuervnrinrienns
0140 | Nationwide.... 31-1610040.. | ....2989882 The Waterfront Partners, LLC............cccvvvrrrnnn. Nationwide Realty Investors, Ltd.............c...... ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company........... | ..... [\ | P
0140 | Nationwide 52-2031677.. | ....4287751 THI Holdings (Delaware), InC...........cccvcvucrennn. Nationwide Mutual Insurance Company........... ownership.......... ..100.000 | Nationwide Mutual Insurance Company.......... | ..... A (TS I
0140 | Nationwide.... 74-2825853.. | ....4287863 Titan Auto Insurance of New Mexico, Inc........... NM...ooovnne A, THI Holdings (Delaware), Inc ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nucoeore | e
0140 | Nationwide.... . | 74-2286759.. | ....4287797 Titan Indemnity Company............ccovevvernerencnen. TXeorireres A THI Holdings (Delaware), Inc ownership.......... ..100.000 | Nationwide Mutual Insurance Company........... | ..... |\ TSP P
0140 | Nationwide .| 86-0619597.. | ...4287845 | ......cccovvovvevee | O Titan Insurance COMPaNy..........occevereeerereerernnes 1Y/ Titan Indemnity Company.........ccccceererneeneunns ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Necrene | e
0140 | Nationwide.... 75-1284530.. | ....4287890 Titan Insurance Services, INC..........ccovcvrerennenes TXeorirernes THI Holdings (Delaware), INC..........coocrvveeennes ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Necoene | e
0140 | Nationwide.... 81-1456923.. | ....4975937 US Regional Logistics Program, L.P....... Nationwide Mutual Insurance Company........... ownership.......c.. | «.... 23.330 |Nationwide Mutual Insurance Company........... | ..... Noooe I
0140 | Nationwide 81-1456923.. | ... 4975937 | ...oooovvvrvvienen | O US Regional Logistics Program, L.P....... Nationwide Life Insurance Company................ ownership.......... | ... 13.330 | Nationwide Mutual Insurance Company........... | ..... Neeene | P
Nationwide Life and Annuity Insurance
0140 | Nationwide 81-1456923.. | ....4975937 US Regional Logistics Program, L.P....... Company OWNership.......... | ... 6.660 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 81-1456923.. | ....4975937 US Regional Logistics Program, L.P....... Nationwide Mutual Fire Insurance Company... | ownership.......... | ...... 6.660 | Nationwide Mutual Insurance Company
0140 | Nationwide 33-0160222.. | ....4653196 .| V.P.l. Services, InC.........coecruunce ..| Veterinary Pet Insurance Company.. . | ownership.......... | ...100.000 |Nationwide Mutual Insurance Company..
0140 | Nationwide.... . 195-3750113.. | ....4287685 Veterinary Pet Insurance Company. Scottsdale Insurance Company...........c.cc.evene. ownership.......... ...100.000 |Nationwide Mutual Insurance Company
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saementortune 30.2017ohe. NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULEY

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

1 2 3 4 5 6 7 10 1 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group| Group Compan D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | Nationwide.... . | 34-1785903.. | ....4287911 Victoria Automobile Insurance Company........... OH.....c.co.. A, Victoria Fire & Casualty Insurance Company.. | ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... Nucrere | e
0140 | Nationwide.... .| 34-1394913.. | ....4287827 Victoria Fire & Casualty Company...........c.c....... OH.......c.... A THI Holdings (Delaware), InC..........coccrvvvrcnnnee ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... [\ ISR P
0140 | Nationwide .| 34-1842604.. | ....4287920 Victoria National Insurance Company................ OH............ A Victoria Fire & Casualty Insurance Company.. | ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Necreoe | e
0140 | Nationwide.... .| 34-1777972.. | ....4287939 Victoria Select Insurance Company................... OH............ A Victoria Fire & Casualty Insurance Company.. | ownership.......... ...100.000 | Nationwide Mutual Insurance Company........... | ..... [\ ISR P
0140 | Nationwide.... . | 34-1842602.. | ....4287948 Victoria Specialty Insurance Company.............. OH............ A Victoria Fire & Casualty Insurance Company.. | ownership.......... ..100.000 |Nationwide Mutual Insurance Company...........| ..... [\ IO P
0140 | Nationwide..........ccoeuvenerennns | ovrvreeenns 31-1486309.. | ....5080696 | .......ccccconuvnee [V Wellington Park, LLC.........c.oouneurmrninerriniiniene OH.......cc... NIA...ccoine Nationwide Realty Investors, Ltd.............cccc..... ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nucveons | e
0140 | Nationwide.........cccovverrerernrenee 37150... | 86-0561941.. | ...4287667 |......cccoonvnnee [V Western Heritage Insurance Company.............. AL A Scottsdale Insurance Company............c.c.c.... ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Necorre | e
Nationwide Mutual Insurance Company Investor member
0140 | Nationwide..........cccoevverrvreins | wovrerrenns 117 IO ...4613341 Westport Capital Partners Il Nationwide Defined Benefit Master Trust /nocontrol | ... 71.000 | other non-Nationwide Y-
limited member /
0140 | Nationwide.........cccoevrvrrmrrrrnns | orrernienns 117 IO 4613323 | (0 Zais Zephyr A4, LLC.......covvvvvrererrerersrisiens DE....cco.. OTH..covvrenee Nationwide Life Insurance Company................ nocontrol | .. 60.000 | other non-NationWide............ceververererenrrnrinnenns | oene N Y

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.




staementfor June 30,2017 othie NATIONWIDE MUTUAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date

Direct Premiums

1 2

Direct Losses

3
Direct

4
Prior Year to Date
Direct Loss

-
-
PN

1.2

. International..
. Warranty
. Reinsurance-nonproportional assumed property
. Reinsurance-nonproportional assumed liability.
. Reinsurance-nonproportional assumed financial lines

. Medical professional liability - occurrence....
Medical professional liability - claims-made
. Earthquake........cooovvivineieecncnns
. Group accident and health...
. Credit accident and health....
. Other accident and health....
. Workers' compensation....

Other liability-occurrence..

Other liability-claims made.............ccoccvvenee.
Excess workers' compensation...................

Products liability-occurrence....
Products liability-claims made......
19.2 Private passenger auto liability

19.4 Commercial auto liability...................
. Auto physical damage
. Aircraft (all erils)........cvwereereneeeriniiennns

.......... 1,098,888

.......... 1,736,846

...... 440,781,926
........ 81,654,484

2,000,608
226,104
26,689,527
91,048,457

339,724,705

Lines of Business Earned Incurred Loss Percentage Percentage
S = OO U OO PO OO PPPUROPN [OOSR 8,134,741 | oo 11,622,502
2. A INES.....voeeirieciti ittt snssenses | reissssssiesissias 21,334,806 | .ooovveririienne 37,197,886
3. Farmowners multiple peril ....2,666,974
4. Homeowners multiple peril... ..66,878,102
5. Commercial multiple peril. 153,359,736
6. Mortgage guaranty.......
8. Ocean marine....... e |+
9. INMANG MAMINE. ..ottt | sbetbneeeniesssneneias 36,282,583
10. Financial guaranty

. Sum. of remaining write-ins for Line 34 from overflow page.........ccoooveurenees | coveinineenns
. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

Prior Year
Year to Date

SO~ WN

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.
. Mortgage guaranty...
. Ocean marine.......
. Inland marine........
. Financial guaranty
Medical professional liability - occurrence
Medical professional liability - claims made..
o BARNQUAKE. ...
. Group accident and health
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. International..
. Warranty
. Reinsurance-nonproportional assumed property
. Reinsurance-nonproportional assumed liability.
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business
. Totals

Other liability-occurrence..
Other liability-claims made...
Excess workers' compensation

Products liability-occurrence...........ccocuueee.

Products liability-claims made
19.2 Private passenger auto liability

19.4 Commercial auto liability...................
. Auto physical damage......
. Aircraft (all perils)......
. Fidelity..

N .34,072,278

75,715,075

- 51,347,980

..1,332,726

................................ 215,189,185
.................................. 42,443,181
...164,867,621

311,728
.25,644,083
.95,521,137
...2,468,918

440,095,658
79,840,995
...337,046,409
..700,288
17,044,728
...1,256,744
4,415,420

....... 1,043,440
....... 1,972,236
(212,065)
31,942,935
93,442,572
1,785,963

457,410,479
89,372,658
...354,226,651
..699,605
14,634,225
...1,238,278

. Sum. of remaining write-ins for Line 34 from overflow page.........c.ccovureeneenienceneinineen.
. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)
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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)
. 2014 + Prior....... | coovrrnerennnnes 2,972,111 | o 1,269,359 | ..o 4,241,470 | oo 1,247,611 | oo 6,279 | .o 1,253,890 | .ovvvreviinn 2,121,728 | oo 19,681 | v 858,952 | ...ovririinnnns 3,000,361 |.ooovirniriiens 397,228 | .o (384,447) | .cooovvvvnirrrnens 12,781
22015 e | s 1,577,724 | oo 1,033,493 | ..o 2,611,217 | s 802,417 | oo L2 821,657 | ..o 1,088,363 | ..oovverrineriinnn 63,062 | ..oooviierinens 663,412 | oo 1,814,837 | 313,056 | oo (VL INAE) ] 25,277
. Subtotals
2015 + PrOT...ov. [ cerreeesreernn 4,549,835 | .oovvvrvrernns 2,302,852 | ..o 6,852,687 | ..coovrerrrrernnes 2,050,028 | ...oovverrriennenne 25,519 | oo 2,075,547 | oo 3,210,091 | oo 82,743 | .o 1,522,364 | oo 4,815,198 | .o, 710,284 | oo (L7 | — 38,058
[ O [ 2,489,801 | .o 2,574,631 | .o 5,004,432 | .o 1,897,650 | .oovvvrrriernnenne 180,685 | ..ooovreerrreenns 2,078,335 | oo 1571447 | e 144,371 | oo 1,353,090 | ..ooovverniinns 3,068,908 |....ccoorrrenns 979,296 | .ooovvrreii (896,485) | ....vervvrrrrinnene 82,811
. Subtotals
2016 + Prior....... | oo 7,039,636 | ..oovrveririinnn 4,877,483 | ..o, 11,917,119 | o 3,947,678 | .o 206,204 | ..oooriiiinn 4,153,882 | oo 4,781,538 | .o 227,114 | i 2,875,454 | ..o 7,884,106 |...coovnennene 1,689,580 | ..oovrrnnens (1,568,711) [ eovvverevrercnens 120,869
2 2017 e | s ) S0, TR XXX v | correnernennns D0, T I D00 SR [P 2,452,634 | .o 2,452,634 | ..o D0, SRR [ (3,321,297) | ovvvnirrennn! 6,138,866 | ...cooovreriinnns 2,817,569 | ...coovvreenn. D00, TR R D00, ST XXX oo
1 A IS 7,039,636 | ...oovvevrnernnn 4877483 | ..o 11,917,119 | e 3,947,678 | ..o 2,658,838 | ...covvriririnnn 6,606,516 | ....covrrereenen 4,781,538 | ..ovvvrerinnn (3,094,183) | ..corvverrernns 9,014,320 | ..ccovovrrnnee. 10,701,675 |..cvvvvrrnnee. 1,689,580 | ...ocovvvernes (1,568,711) | coeververrrrnnne 120,869
. 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 | ....cccoceuc.. 12,690,338
L P 24001 % 2. .ovvverneee (32.162)% [3. .ovveerenn 1.014 %

Col. 13, Line 7

Line 8

L S 0.952 %




staementfor June 30,2017 othie 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.

Response
1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? YES
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? YES

Explanation:
1. Thedata for this supplement is not required to be filed.

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

Eal

Bar Code:

* 2378720174900 O0O0O02 =

* 237872017 36540000 2 =

Q15



saementiorJune 30,2017 ofhe. 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, MiSCEIIANEOUS @SSELS........ceviicveriicreiiieeieers ettt sssesessesessnssssensnses | snsssensnseesnens D9, 193,002 | crvvvieriiinnnnn 1,638,383 | ..........58,155,279 | 67,069,942
2505. Other assets nonadmitted. | . .

2506. RECOUPMENE FECEIVADIES..........uuveriirriiierieriei et
2507. Third party administrator receivable
2508. Deductible receivables...........c..cocurennee.

......3,686,727

2597. Summary of remaining write-ins for Line 25 I 193,947,954 B 104,852,502
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year

2504, ESCIOW HADIIHIES. ...........oveeeeeeeereeeeieeeieee e teeeeeeieeesesseesssesssessenssessasssssesssesasssssesssesssssssesssnsssesssnsssesssssssssssnsssssssnsisssisssissnins | soonrsenssenssessereenrsen 2y 898,800 | cooivoriiiereriers 1,402,700

2505. Miscellaneous liabilities...... 107,144,350 142,302,825

2506. Pooling expenses payable............. 174,445,678 .186,952,243

2507. Reserve for state escheat payments.. ...69,599,409

2508. State surcharge/recoupment payable........
2597.  Summary of remaining write-ins for Line 25

...15,633,824
....415,891,001

Q16




Staementfor June 30,2017 oftie. NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAI.........cvuiuurirriuieiireireie ettt ettt ssessenes | eesessestsssessessesssssessnes 584,872,406 | ..oooveeeeeiieirrend 640,654,745

2. Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals.........c.cererreeeniennnns
Total foreign exchange change in book/adjusted carrying value......
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreCiation...........ceeerinieeneneenessssseeesesenens
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
Deduct total nonadmitted amounts............ccoereerevesrnnininenns
Statement value at end of current period (Line 9 minus Line 10

© ©® N o oA w

-
- o

..1,088,344

....22,889,073

.33,670,116
...2,906,962
55,211,940

37,147,477

..576,361,496

...584,872,406

576,361,496

584,872,406

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

1. Book value/recorded investment excluding accrued interest, December 31 Of Prior Year...........c.oceveeneereueenenereenseneines

2. Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount..........ccoerervivieninnee
Unrealized valuation increase (decrease).
Total gain (loss) on disposals................
Deduct amounts received 0N diSPOSAlS............ccweeereerererererninerressesereeeseeenenne
Deduct amortization of premium and mortgage interest points and commitment fees.
Total foreign exchange change in book value/recorded investment excluding accrued interest..
10. Deduct current year's other-than-temporary impairment recognized.............ccoocereereeneenceneuees

©® N ook w

©

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......

12, Total valUGtion @lIOWANCE. .......c..cuueereeiueiecieieie ettt se bbbt
13. Subtotal (Line 11 plus Line 12)......
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)

.............................. 1,054,950,990
214,650,000

..8,422,445
4,718,424

..241,226,861

................................. 791,201,518

312,012,127
42,654,148
9,078,358
905,525
(237,879)
4,986,043
105,589,174
59,676

...1,041,485,613

2,334,113)| ...

...1,039,151,500

1,039,151,500

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDETr 31 Of PHOT YEAI.........c.iuiuriiereieeieeiseiees ettt et sssssssenseens | sesesbssssessesssssessessnees 3,483,649,606 | ....ooovvrerierinireins 3,473,727,781
2. Cost of acquired:

2.1 Actual cost at time of acquisition 44,480,529 222,168,642

2.2 Additional investment made after acquisition 250,513,719 519,478,580
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease) 49,745,333 (24,247,258)
6. Total gain (loss) on disposals 45,691,957 (33,532,241)
7. Deduct amounts received on disposals 744,267,414 597,122,737
8.  Deduct amortization of premium and depreciation 19,096,994 79,826,133
9. Total foreign exchange change in book/adjusted carrying value ....14,052,323 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+6-7-8+9-10) 3,124,769,059 ....3,483,649,606
12. Deduct total nonadmitted amounts 71,444,448 72,864,051
13. Statement value at end of current period (Ling 11 MINUS LINE 12).......ccoiuiiuriurinieirirsiiecinsiieeesssssssessessssssssesessssssessesssssssssssss | sessssssessssssssssssssesens 3,053,324,611 | ..ooovvevercrecccns 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 PHiOT YEaI...........cocrurerreenrineeninieneseeeeeese e 21,637,486,848 21,206,214,202
2. Cost 0f DONAS AN SIOCKS ACGUIFEH. .....euceuiviercirrieeiiceeie ettt sttt sttt ssessents | essesssssssssessessnesentas 1,297,023,732 3,971,237,138
3. Accrual of discount 11,481,450 34,151,262
4. Unrealized valuation iNCIEASE (ECTEASE).........uruurrrerrurreeeerreseeseesestsesesseeesessessessessseseses st se st ess e ssess s st st es e ssessansnen 218,044,266 463,711,816
5. Total gain (loss) on disposals (11,593,529) | ..oovvveeererrnriereereineinas 9,328,153
6. Deduct consideration for bonds and stocks disposed of. 2,793,484,243 ....3,978,967,621
7. Deduct amortization of premium ....21,603,964 ..47,714,661
8. Total foreign exchange change in book/adjusted carrying value 171,956 1,018,705
9. Deduct current year's other-than-temporary impairment recognized 501,095 21,492,146
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)........c.coovrrrrrrrnincrerncreesenceees ....20,337,025,421 21,637,486,848
11, Deduct total NONadMItIEd @MOUNTS.........c..viieriiiiicriei bbbt 14,398,588 11,457,470
12. Statement value at end of current period (Line 10 minus Line 11) 20,322,626,833 21,626,029,378




saementior June 30,2017 othe. 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

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 ():.vvverrieieerereieiercieisie e ennis | orersseeseeneiesieene 7,928,290,682 | ....ccovvvcviirnns 379,992,588 | ......ccoverirriirinnne 544,662,190 |.....cccorerrrrrrennnns (18,325,336) | ...cvvcvrrerienes 7,928,290,682 | .....cccvvveenenn. T,745,295,T44 | ... | e 8,792,650,373
NAIC 2 (@).-vevirvrieireesieieieiseiessee ittt sessnsesennnes | oeeessesseenssessenns 3,050,338,184 | ...covvirerrrcinnns 102,407,068 | ......cocrvverrrirnnn 195,818,437 |..vevvvviiririeins 33,595,365 | .covrireririininn 3,050,338,184 | ...coovvvrireirnne 2,990,522,180 | ...vvevevrivcrireiriniieisieieienenees | e 3,347,826,619

548,733,273 50,942,812 | ..o 91,543,489 | ..o (32,520,189) 548,733,273 475,612,407 | oo [ e 614,041,066

20ISO

NAIC 4 (8).....cocveeiieieiiiis s | ot 485,649,680 |........ccovriiininns 89,673,233 | ..o 56,300,490 | ....coooviiiiiiiinns 6,075,085 | ...occvvviiiinns 485,649,680 | .......ccocviiiiinns 525,007,488 | ......coooviiiii | 584,558,942
NAIC 5 ().t | eeiesineeinnies s 86,023,337 | ..o 1,600,647 | ..o 25,932,403 | ..oooiviins 7,261,023 | .o 86,023,337 | ..o 68,952,604 | ..o | e 102,063,464
NAIC B (). | enssnsseee s 11,890,554 | ..o 2,223 | oo 2,420,232 | oo 463,474 | .o 11,890,554 | ..o 9,936,019 | v [ 12,295,469
Total BONAS. ... s | s 12,110,925,710 | oo 624,618,571 | .o 916,677,241 | oo (3,450,598) | ..ovovveviiiinns 12,110,925,710 | oo 11,815,416,442 | .o [ IR 13,453,435,933
PREFERRED STOCK

NAIC T | bttt ettt niees | eesee st ene | Shete ettt nies | feben bttt | eteb ettt | et e 0 | oo | s

.............................. 178,000 | ..o
100 NAIC 3.t | b | e | e | b | edes e | o s 0 | oo |
NAIC 4.t | ettt ettt | eeei ettt enes | Shete ettt nies | feb ittt | eteb sttt | et e 0 | oo | s
120 NAIC B | et | eeee s enes | sesee et | et | eeaer e | eeeee e 0 | o | s
130 NAIC B | s | st er e | sesesns e e | dnsns e | ederns s | enres s 0 [ oo |
14, Total Prefermed SoCK.........c.oovriiiriciniicinicicnnns | o 178,000 | oo 0 ] e 0 | s 0 | i 178,000 | oo 178,000 | oo 0 i 178,000
15.  Total Bonds and Preferred Stock..........cocooviiiiiiiininiiiiiicicinsisicns | i 12,111,103,710 | oo 624,618,571 | .o 916,677,241 | .o (3,450,598) | ..voveoviiians 12,111,103,710 | oo 11,815,594,442 | ..o [ I 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 18......... 0; NAIC2S.......... 0; NAIC3S...... 0; NAIC4S.... 0; NAIC5S......... 0; NAIC6S.......... 0.




Staementfor June 30,2017 oftie. NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

Book/dejusted ’ Ac?ual Interest ‘éollected Paid for Accfued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999 | e 804,326,469 |......c.cccuue XXX | v, 804,326,469 |......ocooviiiiiiiien 54,681 | v
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEN 31 Of PHIOF YEAI.........vrvrrrririerisrieissiseiss e ssssissses st ssssss s ssessssssessens | snsssssessassssssessassssssessessens 757,080,424 | ..o 504,125,107
2. Cost of short-term iNVEStMENLS ACGUINEM. ......c.rviierieiieriseieiesssiese sttt st et nt st sssessnes | essssssessesssnssessensanssess 13,952,709,188 | ....covvvereirereeiriiens 26,045,995,621
3. ACCTUAI OF GISCOUNL. ......veevevverresisrisis it ee bbbtttk | etb sttt bbbttt | etbsee e st
4. Unrealized valuation iNCTEASE (EBCTEASE).........c.cevuururiurriiriiiescrtsesse sttt bbbttt see | chbeeebsesb et b ettt () T 6
5. Total gain (I0SS) ON GISPOSAIS..........cvurerirrirrirririieeiee e siseseests e bbbt es bbbt bbbttt | etb sttt et bbbttt | eeesee e
6. Deduct consideration reCeiVEd ON QISPOSAIS...........cruiururrimiiiieieineisesieeisee st ssess st sb bbb sesbessebis | esbssesestesssessestassseses 13,905,463,137 | .oeeeeenereeieicinn 25,793,040,310
7. Deduct amOrtiZation Of PIEMIUML........cc.iuriueieieeeeeieeereise et eess sttt bbb bbb s st s s b et enses | £4ebseEeebeeb e bR b ee bbb e R b e bR AR s e s b enb e bans | oeebeeb et ebbeebee b b s e bbb bbbt
8. Total foreign exchange change in DOOK/AQJUSIEA CAITYING VAIUE..........ccuiuuriuiueieiireieiesiseise e eesssises s sssssssienies | corebssessst b s s st bbbttt enis | esbetb e bbbt bbbt bbb
9. Deduct current year's other-than-temporary impairment FECOGNIZEA. ...........euuiueuuierirrieiireireieeisessiseessises e esisenes | fhrtsses st te sttt sensehs bbb enies | esbesb st sensetb sttt
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-748-9)..........ccovuurireinirniiirinercinrnererninenns | v 804,326,469 | ..., 757,080,424
11. Deduct total NONAAMILIEA BMOUNES............ciiiiiii bbb bbb | fonas st | bbb
12. Statement value at end of current period (Line 10 MINUS LINE 11).....c.ovuererirnrninrssissierssiseesesessessssssssessssssessssssssnes | esssessessesssessessssssssessessas 804,326,469 | ....coovvvrrererererreiinens 757,080,424

Qsio3




staementfor June 30,2017 othie NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior YEar (LINE O, PHIOT YEAT).........cuuriururrureereeeeeeseeseeeseeseesessseaseesesseessessessesssss s e sse st s sses s ss s estesses st essasssessessassaneas (52,172,185)

2. Cost paid/(consideration received) on additions

3. Unrealized valuation INCIEASE/(AECTEASE). ..........cuurrierruueereeseteisesseetseeesseessee e st see s ese bbb E e 8 £ RR £ AR bbbt 4,820,077
4. Total gain (10SS) ON tErMINALION TECOGNIZEU. .......cuueerieiireiseriiireis ettt bbb bbbt
5. Considerations received/(Paid) ON tEIMINGLONS. .........cuueuuriuiirieiieiiseiesi st b b8 Rt
8. AMOIHIZAION. ...
7. Adjustment to the book/adjusted carrying Value 0f NEAGE HEM...........c.uuiuiiriiic bbb
8. Total foreign exchange change in boOK/adjUStET CAITYING VAIUE............cvuuiuuiuuieiieiiiieeii ittt bbb bbbk
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 -5+ 6+ 7 4 8.ttt (47,352,108)
10, DEdUCE NONAAMIIIEA @SSELS...........ceuiereiiscieiieiei ettt
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).......cc.evuuiimiiiiiiriieeieciesie ettt bbb (47,352,108)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEar (LINE 6, PrIOT YEBAI).........cuuuuueuuririeeieeeeseeiseesesssessesseesest e eesse i bbb bbbt 6,306,238

2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN)...........coviiieicrninieeee e (6,306,238)

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

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

3.12 Section 1, Column 15, PriOr YEaT..........cceerererrerreereeeeeeeeeeeseeenees 0

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus............cc.ccceeeenee. (2,263,383)
3.14 Section 1, Column 18, PriOr YEaN..........ccewervirrereereeeeeereeeereeesnees 5,662,398 (7,925,781) (7,925,781)

32 Add:
Change in adjustment to basis of hedged item:

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

3.22 Section 1, ColUMN 17, PriOT YT ......c.vvureereriniereereieeerineieieriseeenes 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..........c.ccccvernienee (2,263,383)
3.24 Section 1, Column 19, PriOr YEAI..........ccreererinreeerereeerirereeerineeenes 5,662,398 (7,925,781) (7,925,781)

3.3 SUbLOtal (LINE 3.1 MINUS LINE 3.2).......uiiuiiriiciieiieiiesiesie sttt £ 0

4.1 Cumulative variation margin on terminated contracts during the year.............cc.coenenminnrnneennenneeneennnes 29,401,803

42 Less:
4.21 Amount used to adjust basis of hedged item...........ccoucvriverrerinnens
4.22  AMOUNE FECOGNIZE........creurereeceeereeseeerees ettt 29,401,803 29,401,803

4.3 SUDLOAl (LINE 4.1 MINUS LINE 4.2).......cuieieueeeieeieieeeesetse ettt et es et s s as s b £ s8££ o218 2842842842842 b e8RS bR R bR e b n bbb n st et 0

5. Dispositions gains (losses) on contracts terminated in prior year:

5.1  Total gain (loss) recognized for terMINAHIONS IN PHIOK YEAT.........c..riuiuririeieeieeereesees s es st esses bbb es s E bbb bbb bbb

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PrIOF YEAI..........c..cuuiiiiici b
6. Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 - 4.3 = 5.1 = 5.2).....ouiiiimeieiei e (0)
7. DeduCt NONAAMILEA @SSELS.........c.iiiiiiiiiciiii bbb R8s
8. Statement value at end of current period (LINE 6 MINUS LINE 7)........c.uevuuiumiumiiiericiieriesisesiscsiesieses st ess st eb bbb (0)

Qsi04
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saementior June 30,2017 othe. NATIONWIDE 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




saenentorune 30,2017t 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 INVENLOY.........ccceviiiieincrnerreeineeiesiesssiies | severeeseeseeseesseeeees 1 I 588,516,529 | ....cooeveririiriirinnes 0 | e (0 0 | oo (VI N 0 | oo (V1 RN 9 | s 588,516,529
Add:  Opened 0r aCqUIMEd trANSACHONS..........cc.ereerirriririies | rerieriersiessisssierieins | criesiessessessesssssie s stsenienies | snesiesssessessesssssiesss | serssesssesssesssnsssnsssessseesssessesssnssns | aesetssssssssssansssnsssnssnes | oeessessseessesssessesesassssssssessnessnesss | sessessnessessesssessesses | siresssesssessssssssssssesssesssesssentsentens | eesnessnsssesssesssessneees 0 | e 0
Add: Increases in replication (synthetic asset)

transactions statement value............ccoocvnenrineinernis | corennnee XXX [ siesienes | serenenene XXXt [ e sessesisesiesensenes | oreeeees 90,9, GO USRI VPR XXX ot [ et eseseseesns | seeennes D00, GO TS 0
Less: Closed or disposed of transactions...........ccccovrvnrrnees | eovmemrnmermeinrnninecnnd | v D88,516,529 | oo [ et iessississesstenessiees | seeseeessessssessssesssssnsss | stessessessenssssessassssssessasssssnssestes | ressessasssssessestansnstens | nessessessssessastanssnssestessessessansnes | eessessessansessessansnnes 9 | e 588,516,529
Less: Positions disposed of for

failing ffECHVENESS CIIEIIA. ......c.ueereiecercireineieiiiens [ crrrerierinsissinrineiens | s ses s sssnsens | eebsnessnessssssnsssssssssesnee | ontessesssssssesssesssesssesssesssessessesss | sessessessessnessssssassnns | shsiessiesssesssesssesssesssestessessentsens | resssesssesssesssesssesssenses | sesissssssssssssssnssnssnsssnsssnsssnssnns | reseessssssssssssesssssnn (O RO 0
Less: Decreases in replication (synthetic

asset) transactions statement value...........ccoocveninens | o XXX rieirernis [ eerernineisnsssisssssssesssssinees | ceneenees XXX it [ rnreisinsisssnsssesrssssensnines | ersne XXX eteirernnes [ rrineisississnssssssssssssnsnns | aeeenis XXX rieirernns [ vrineieirssssisssssessissisensnsne | seeenenes XXX i | e 0
ENdiNg INVENTONY.........cvviiiiicisiniiicisisciseierissiseieesssissisnsenns | cossiesssnsssesesssssenns {0 RN [ 0 | oo [ [0 IR (O [0 IO (O [0 OO 0

90ISO




staementfor June 30,2017 othie 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 T4ttt et et bbbttt bbbt s bbbt st st st st st st st st st st st et st st et et et st seenan s en s (47,352,108)

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

3. TOLAl (LINE 1 PIUS LINE 2)....evevvrveveerireiesseriseesieseseesiseeesssssseessseess s8££ (47,352,108)
4. PartD, SECtion 1, COIUMN B.........ooiiiiiii bbb

5. Part D, SECHON 1, COIUMN B.....c.vuiiiirriiiieieisie ettt se s (47,352,108)

6. Total (Line 3 MINUS LiNE 4 MINUS LINE 5).......cvuiviiiiiiiiriiiiieeiseesseis et sesssesseess st 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 1B.......cviiieiieiicreieecee ettt sttt a et s et s et s st et es st as bt es s et es et benant et s snaetanas (49,968,872)

8. Part B, SECtON 1, COIUMN 3. bbb 3,689,934

9. TOAl (LINE 7 PIUS LINE 8)....oueueieeereiseieteieiieeiseie sttt (46,278,939)
10. Part D, SECtion 1, COIUMN ..o 3,871,434

11, Part D, SECHON 1, COIUMN O....euiiiiici bbb (50,150,372)

12. Total (Line 9 MinUS LiNg 10 MINUS LINE 11).....ucuuiirieiieiieiieiseisieis e 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 271 ......oveeiceeie ettt bbbt bbb bbb b s e bt s et 14,100,054

14, Part B, SECHON 1, COIUMN 20.........co ittt st bbbt bt 40,060,479
S = T A DR Y=Yex 110 o NI 0o (1744 I B TR 54,160,534
16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15)......cu vttt s8££ E bbb s 0

Qslo07



staementfor June 30,2017 othie NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Deduct consideration received on disposals

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

. Cost of cash eqUIVAIENES BCUITEM............cuuiuuiiciiii ettt

o ACCIUAN OF QISCOUNL.........vuieieiecicte ettt sttt bbbttt

. Unrealized valuation iNCrease (AECTEASE).........cu.uuururrieeireiiriieire ettt

. Total gain (I0SS) ON AISPOSAIS.........cuueerreiireireriiirereeeri sttt

. Deduct amortization Of PrEMIUM...........cc.iuiiiriiieie st

. Total foreign exchange change in book/ adjusted Carrying ValUe..............c.ovuuiuirninernerireeinerreresiesiesienens

. Deduct current year's other-than-temporary impairment reCOgnIZed............c.couvuriiniiniincininsseressseeis

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

. Deduct total Nonadmitted @MOUNLS...........ccceuiiirieieieis et sss

. Statement value at end of current period (Line 10 MINUS LINE 11).......oviiiririniniieisissicnerssi s sniseieesnes

QsSI08
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saementior June 30,2017 othe. 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 After
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisiion|  Amount of Encumbrances Less Encumbrances Acquisition
Acquired by Purchase
1100 Locust St. DESMOINES .....ocoovvvrrrrrssssecrrssssssssssssssss lowa | 04/30/2001.... 152,079,135 81,892,790
1200 Locust St. DESMOINS .....ocoovvvrrrrrrisserrrsssssssssssessss lowa | 12/30/2001.... 1,983,400 39,476,843
One Nationwide Plaza (Home Office) Columbus . | Ohio | 01/01/1976.... 124,181,404 76,966,879
Data Center North, 281 East Powell Rd Lewis Center .. Ohio | 06/30/1986.... 63,337,721 24,202,260
Hotel & Conf Ctr, 100 Green Meadows Dr. Lewis CeNter ......c.oevvevveeeveereeeesieerenes Ohio | 01/01/1960.... 23,076,460 24,733,658
Plaza 2, 280 N. High St Columbus .. ... | Ohio | 01/01/199%.... 26,900,342 19,538,662
215 N. Front St Columbus .. . | Ohio | 01/01/1998.... 19,235,485 16,774,494
Plaza 3, 245 N. High COUMDUS «..eeerssssssssssssssssssssssenees | Ohi0 | 01/01/1989.... 116,600,880 50,421,681
Airport Hangar, 3945 Bridgeway Ave. COIUMDBUS .....ooveevvvvveercerrniiiiiissensnes IC“)H:? 01/01/2002.... 14,148,487 6,879,734 8 170
h
Caro
4401 Creedmoor Rd Raleigh lina | 01/01/1987.... 10,903,237 19,417,559 ...2,076,669
Flori
3300 SW Williston Rd GaiNESVIlle ........oooeveevevvvevrevvrrvrrrrreenrneennes da | 01/01/1979.... 9,614,259 7,940,859 | ... 1,157,936
Arizo
8877 N. Gainey Center Dr SCOUSAAIE .....ovvvvveveri e na |07/31/2007.... 27,485,668 17,087,276
285 N. Front St, Parking Garage Columbus .. .... | Ohio | 01/01/1998.... 14,471,037 21,271,817
202 N. Marconi Blvd, Hickory Garage Columbus .. . | Ohio | 01/01/1978.... 7,938,496 5,946,131
0199999. Totals. 611,956,011 0 412,550,643
0399999. Totals. 611,956,011 0 412,550,643
SCHEDULE A - PART 3
Showing all Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1" 12 13
Expended for
Additions, Gross Income
Permanent Book/Adjusted Current Year's Book/Adjusted Earned Less
Improvements | Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Interest Taxes,
and Changes Less Temporary | CurrentYear's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Incurred on | Repairs, and
Disposal in Encumbrances | CurrentYear's | Impairment Change in in B./A.C.V. Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss)on | Encumbrance | Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciaion | Recognized | Encumbrances| (11-9-10) B/A.C.V. Disposal During Year Disposal Disposal Disposal S Incurred
Property Disposed
Atium, PL3 [ Columbs....... [ ohio] (16,668) (16,668) ) P 0
0199999, TOMIS. ... e (16,668) 0 (16,668) 0 0 0 0 0 0 0 0 0 0 0
0399999, TOMAIS.........oocoeeeereeesraaeaaiaiaisieiieessias s oo (16,668) 0 (16,668) (U O 0 0 0 0 0 0 0 0 0 0 0




2030

saementior June 30,2017 othe. NATIONWIDE MUTUAL INSURANCE COMPANY

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type | Date Acquired Rate of Inferest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1102724 CHICAGO. I 04/12/2017..... 3910 43,600,000 60,270,000
00-1102729 BOULDER co. 04/07/2017..... 2.750 31,350,000 46,320,000
00-1102732 SAN ANTONIO. L TX 05/02/2017.... 3.640 27,300,000 36,445,000
00-1102738 MILWAUKEE W 06/01/2017.... 3.740 38,500,000 61,385,000
00-1102746 COLUMBUS OH S 06/15/2017..... 4170 11,500,000 58,400,000
00-1102750 NAPERVILLE I 06/29/2017.... 3.740 10,000,000 15,848,605
0599999. Total - Mortgages in Good Standing - Commercial MOMGAgES = All OHET.........c....rruiuerirereicereieresvessssssesssseesessseessssssessssssssesssssssesssssssensss | sseesssssssssssssassssssssesssssssssssssnsesssssnsens | soeeees XXX...... XXX 162,250,000 0 278,668,605
Mortgages in Good Standing - Mezzanine Loans
99-0000042 JACKSONVILLE FL 10/13/2016.... 12,000 | oo 2,440,649 42,022,191
99-0000057 SAN ANTONIO. | TX 09/30/2016.... 112000 | oo 2,743,943 36,200,000
0699999. Total - Mortgages in Good Standing - MEZZANINE LOANS.............c...iveriiiiiiierieiiiieieieieiseceisee e sesseess s ses s sesssessss st ss s sasssssiies | aesssessssssesssessssssssssessssssssssessssssssssessssses | coseone XXX........ XXX .0 5,184,592 78,222,191
0899999. Total - MOMGAYES N GOOG SHAMGING..-.vvvvevvvveeesserrrireeessss st seessesssssss e eeeeessss s R b ettt ss st | crseees XHKKvveeee XXX 162,250,000 5,184,592 356,890,796
3309909, TOAI MOMGAGES..........vveoeeeeeeeeeeeeeeeeesssesseesessesessssssssssesesesssssssssseesss e ssssssssssee s sssssssssssss e sesss e e sss s es s s s st s s snssssssss aeeesssesssssassasessssssssssssssssssnssssssssssssassss | sovsees XXX..oooone XXX 162,250,000 5,184,592 356,890,796
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- Total Foreign Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Exchange Excluding Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortzation) / Impairment Deferred Interest | Book Value (8+9-| ChangeinBook | Accrued Interest 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) Value on Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
00-1101391... . | JACKSONVILLE I IO 05/01/2007.... | 04/12/2017..... 6,808,524 0 6,770,458 6,770,458 0
00-1102575... ... | COLUMBUS OH ...S... | 05/20/2016.... | 05/26/2017.... 20,900,875 0 20,900,875 20,900,875 0
0199999. Total - Mortgages Closed by Repayment 27,709,399 0 0 0 0 0 0]....27,671,333 | ........ 27,671,333 0 0 0
Mortgages With Partial Repayments
00-1000038 VISTA CA .| 08/31/2000.... 436,748 0 25479 25,479 0
00-1000391.....ccrrrrvevvmmmmrrnnee BROOKLYN OH .| 01/11/2001.... 1,806,146 0 93,558 93,558 0
00-1000450... MIDLAND PARK NJ . 12/29/2000.... 2,728,507 0 69,506 69,506 0
00-100071 CLOSTER NJ 11/08/2001.... 1,017,671 0 42,923 42,923 0
00-1000791... MILWAUKEE Wi .| 12/17/2001.... 213,944 0 29,490 29,490 0
00-1000804..........ccommvrrerernnne DAVENPORT A [ 02/14/2002.... 1,223,276 0 49,509 49,509 0
00-1000869... . | CINCINNATI OH . 03/13/2002.... 53,375 0 15,959 15,959 0
00-1000926... . | MARIETTA GA .| 12/23/2002.... 1,088,415 0 17,142 17,142 0
00-1000949 STOW.ovvvvveeeeeseseessssssssesssssessssssssesssssssssssssssssssssssssnnes OH.oovvvvvvrees | e 05/30/2002.... 486,549 (3,951) (3,951) 16,472 16,472 0
00-1001038 ITHACA. NY. . 10/01/2002.... 7,922,269 0 64,761 64,761 0
00-1001090 MASON OH . 12/20/2002.... 8,552,839 (10,694) (10,694) 80,746 80,746 0
00-1001203 NILES (ISR oo 12/30/2002.... 2,213,806 0 21,137 21,137 0
00-1002016... . | OBET. OH .| 03/31/2003.... 2,717,885 0 18,906 18,906 0
00-1100109... . | MILFORD OH .| 09/23/2003.... 178,051 0 24,757 24,757 0
00-1101437 ..o STAMFORD [0 ISR 03/01/2007.... 8,816,464 0 ceereenn 1,268,950 | ...........1,258,950 0
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Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

SCHEDULE B - PART 3

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

00-1101824... BURLINGTON........... KY. .| 08/06/2012.... 4,044,411 0 159,616 159,616 0
00-110189 HOUSTON TX 09/06/2012.... 17,427,492 0 93,774 93,774 0
00-1101917... ... | LAS VEGAS NV. [ 11115/2012.... 10,630,655 0 49,027 49,027 0
00-1101969........rrvvvvvvverrrnnes JACKSONVILLE SO O 09/12/2013.... 5,695,501 0 136,753 136,753 0
00-1102024... . | LAS VEGAS NV. .1 10111/2013.... 1,413,776 0 22,975 22,975 0
00-1102039... ... | FT WORTH X .109/10/2013.... 18,711,958 0 88,564 88,564 0
00-1102154........rvcvciri BUENA PARK CA.rrvv | s 05/28/2014.... 8,554,443 0 47,122 47,122 0
00-1102207... .. | CINCINNATI OH .1 01/05/2015.... 6,205,201 0 42,227 42,221 0
00-1102212... ... | SCOTTSDALE AZ .| 11/07/2014.... 4,318,655 0 30,398 30,398 0
00-1102221......ccrrvvvviviri NEWALBANY........... OH.oovvvvcenees | s 07/01/2015.... 14,490,567 0 93,862 93,862 0
00-1102248...........oooocccrrreces ORLANDO FL .| 11/04/2014.... 22,795,894 0 158,428 158,428 0
00-1102398 RENTON L N— .| 08/06/2015.... 4,017,205 0 99,877 99,877 0
00-1102417 NATICK MA. e | s 09/30/2015.... 4,231,932 0 59,498 59,498 0
00-1102456... vee [ ALLENTOWN......ovvirrrrrivceinmmmeessssesssssssssssssesssssssnsssnsessennns PA .| 01/14/2016.... 8,743,723 0 47,981 47,981 0
00-1102486... ... | CHELSEA MA..ccoo. .1 12/10/2015.... 7,262,243 0 66,834 66,834 0
00-1102637........rrvvevvveerr ATLANTA [C7. N 08/08/2016.... 26,017,293 0 173,548 173,548 0
00-1102724 CHICAGO. (SRR O 04/12/2017..... 0 104,433 104,433 0
0299999. Total - Mortgages With Partial Repayments. 204,016,895 0 (14,644) 0 0 (14,644) 0 3,304,208 3,304,208 0 0 0
0599999. Total Mortgage: 231,726,294 0 (14,644) 0 0 (14,644) 0 30,975,541 30,975,541 0 0 0
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SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Typeand | Actual Costat Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisiion Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Ares Private Credit Solutions, L.P Wilmington DE... | Ares Private Credit Solutions 06/23/2017.... | covveerreenns 2 | 4,549,164 35,450,836
Clareant European Direct Lending Fund Il SCSp. Kirchberg LUX.. | Alcentra Limited 09/17/2015.... 2 4,463,076 25,654,934
GSO Capital Opportunities Fund Il LP Wilmington DE... | GSO Capital Partners LP 06/03/2016.... 2 642,130 24,984,032
GSO Capital Solutions Fund Il LP New York NY....| GSO Capital Partners LP. 06/06/2013.... K T IO 414,697 11,943,611
GSO European Senior Debt Fund LP. Wilmington DE... | GSO Capital Partners LP 11/25/2014.... 2 8,538,946 47,843,334
Guggenheim Private Debt Fund 2.0-I, LLC Wilmington DE... | Guggenheim PDF 2.0. 06/03/2016.... 2 13,647,404 2,618,428
Kayne Senior Credit Il Fund, L.P. Wilmington DE... | Kayne Senior Credit 06/23/2014.... 2 162,463 6,842,610
Newstone Capital Partners, LP Wilmington CA... | Newstone Capital Partners. 05/31/2007..... 2 7,144 610,128
NW Private Debt, LLC Los Angeles CA... | Kayne Anderson Capital Advisors, L.P 01/01/2016.... 2 901,368 10,374,764
Oaktree Opportunities Fund X, L.P. Grand Cayman...........ooeevvveererrnenns CYM | Oaktree Capital Management 05/12/2015.... K T IO 750,000 10,500,000
Vista Credit Opportunities Fund Il - B, L.P. San FranCisco........c..cc.eevveevecriennens CA... | Vista Credit Opportuniies Managment 06/01/2016.... Y I 4,505,050 4,665,627
Vista Credit Opportunities Fund Il, L.P. Wilmington DE... | Vista Credit Opportuniies Managment 05/10/2017.... | ccococvvssan 2 | i 5,640,508 3,215,560
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unafiliated 10,189,672 | .ocovvvvrvrinnas 34,032,278 184,703,864
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
3i India Infrastructure Fund LP. London GBR. | 3iPlc. 02/27/2008.... 3| s 26,250 444,850
Actera Partners L.P Istanbul TUR. | Actera Group, Ltd 08/24/2007.... 3| s 34,967 96,907
Advent Central & Eastern Europe IV, LP Boston MA... | Advent International Corp 02/19/2008.... 3| s 24,800 683,661
Ares Corporate Opportunities Fund V, L.P. Los Angeles. CA... | Ares Corporate Opportunities Fund V, GP LLC. 06/22/2017.... .3 38,191,173
Carlyle Europe Partners Ill, L.P New York NY.... | Carlyle Group, L.P.... 02/05/2007... 3 67,488 783,553
Catterton Partners VI, L.P. Greenwich CT.... | Catterton Management Company, LLC............ 09/03/2013.... 3 72,357 945,702
Doughty Hanson & Co V LP No.2. London GBR. | Doughty Hanson & Co. Managers, Ltd 03/02/2007... 3 46,400 1,852,510
Dyal Capital Partners Il New York NY.... | NB Dyal Associates Ill, LP. 09/30/2016.... 3 4,406,773 19,302,571
EnCap Energy Capital Fund VIll Co-Investors LP Houston TX.... | EnCap Investments, L.P 12/08/2011.... 3 97,649
EnCap Energy Capital Fund VIIl LP. Houston TX.... | EnCap Investments, L.P 12/15/2010.... 3 326,751 1,508,307
EnCap Energy Capital Fund X, L.P Houston TX.... | EnCap Investments, L.P 03/31/2015.... 3 2,079,083 8,130,123
EnCap Flatrock Midstream Fund Ill, L.P. Houston TX.... | EnCap Investments, L.P 04/30/2014.... K I 601,328 7,055,313
Energy Spectrum VI, L.P. Dallas........cceeveeereerereeneeeinerinnenns TX.... | Energy Spectrum Partners. 02/28/2011.... 3 342,234 5,618,265
Energy Spectrum VII, L.P Dallas........cceeveeereerrrerereinerinneens TX.... | Energy Spectrum Partners. 11/03/2014.... 3 2,580,778 19,152,490
Energy Trust Partners Fund IV, L.P Dallas.......overeermereereeeemeeeeneeenneees TX.... | Energy Trust Capital 08/30/2013.... K IO 49,047 7,224,831
Fundamental Partners Ill, L.P Grand Cayman...........cooeevvveeererreenns CYM | Fundamental Advisors. 05/18/2017.... | wevvevrennees K I 5,147,157 8,295,636
Global Infrastructure Partners.......... New York NY.... | Global Infrastructure Management LLC 12/14/2007.... K IR 5 2,946,413
ICG Europe VI St Helier. JEY.. | Intermediate Capital Managers Limited. 06/26/2015.... 2 | e 557,985 26,322,891
IVF V (Mauritius) Holdings Limited Port Louis. MUS | India Value Fund Advisors 03/18/2015.... 3 2,257,575 6,780,310
L Catterton Growth Partners |, L.P. Greenwich CT.... | Catterton Management Company, LLC............ 02/25/2016.... 3 . . 1,635,827 4,647,313
L Catterton Partners VI, L.P. Greenwich CT.... | Catterton Management Company, LLC............ 06/13/2017.... 3 2,212,869 27,787,131
MBK Partners Fund IV, L.P. Grand Cayman .| CYM | MBK Partners 03/09/2017.... 3 312,519 20,878,165
MCP Private Capital Fund Il Luxembourg City... . | LUX.. | Metric Capital Partners Il GP S.a.r.| 05/07/2014.... 2 [ 898,113 4,044,722
Navis Asia Fund VI, L.P Grand Cayman..........occ..vvevernerennnens CYM | Navis Asia Fund, Ltd 01/29/2014.... 3| s 2,678,467 10,720,000
Northstar Mezzanine Partners V, L.P MiNNEAPONS.......veeveevercererreereenne MN... | Northstar Capital, Ltd 02/12/2008.... 2 116,482 1,845,998
One Rock Capital Partners, L.P. New York NY.... | One Rock Capital Partners. 01/30/2014.... 3 74,517 8,500,346
Paine and Partners Capital Fund Ill, LP(fka Fox Paine Capital Fund IIl) Foster City. CA... | Paine Schwartz Partners. 08/15/2006.... 3 46,681 248,627
Peppertree Capital Fund IV, LP..... Chagrin Falls. OH... | Peppertree Capital 09/30/2013.... 3 700,000 448,000
Peppertree Capital Fund VI, LP..... Wilmington DE... | Peppertree Capital 05/05/2016.... 3 900,000 13,356,000
Permira IV. New York NY....| Permira 07/18/2006.... 3 56 232,808
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Typeand | Actual Costat Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisiion Made after Acquisition Encumbrances Additional Investment | Ownership
Prudential Capital Partners Ill, LP. Chicago. IL..... Prudential Capital Group. 10/15/2008.... P2 RN 40,292 1,469,298 | .......... 1.030
Riverside Strategic Capital Fund |, L.P. New York NY.... | Riverside Company. 05/23/2017.... | occccvree 2 12,977,018
Silver Lake Partners IV, L.P Menlo Park CA... | Silver Lake Partners, LLC 04/02/2013.... 3 1,065,419 11,468,533
Siris Partners Ill, L.P Wilmington DE... | Siris Capital Group, LLC 12/02/2014.... 3 345,000 3,392,453
Sorenson Capital Partners Ill, L.P Wilmington DE... | Sorenson Capital Associates Ill, LP. 05/31/2014.... 3| s 4,856,332 13,327,119
SVB Capital Partners I, L.P Silicon Valley..........ccccoecvvvvveericeenneees | CA... | SVB Capital Partners, LLC 01/31/2014.... 1 519,250 1,541,000
SVB Venture Overage Fund, L.P Wilmington DE... | SVB Capital Partners, LLC 06/17/2015.... 1 94,594 4,016,552
TPGAsia VI, L.P Grand Cayman.............ooeemeeeervveens CYM | TPG Asia 04/07/2014.... K RN 1,091,098 11,238,880
TPG Partners VI, L.P Fort Worth TX.... | TPG GenPar VI, L.P. 05/27/2015.... 3 3,121,519 26,813,688
Trident IV, LP. Greenwich CT.... | Stone Point Capital LLC. 05/21/2007.... 3 38,652 3,289,141
TridentV, LP Greenwich CT.... | Stone Point Capital LLC. 12/20/2010.... K RN 1,021,637 148,573
Veritas Capital Partners VI, L.P Wilmington DE... | Veritas Capital Partners VI, L.L.C 06/15/2017.... 3 676,056 15,323,944
Vista Equity Endeavor Fund I, L.P. Grand Cayman...........ccccocceumeevvvvienns CYM | Vista Equity Partners, LLC. 06/01/2017.... 3 927,697 9,072,303
Vista Equity Partners Fund VI, L.P Dover DE... | Vista Equity Partners, LLC 02/29/2016.... K 2,524,755 13,065,680
Vista Foundation Ill, L.P Dover DE... | Vista Equity Partners, LLC 05/12/2016.... 3 1,017,243 13,647,931
Yukon Capital Partners Il LP Minneapoli DE... | Yukon Partners 11/05/2013.... 2 (886,523) 9,276,601
Yukon Capital Partners, LP............. Minneapoli DE... | Yukon Partners 06/15/2011.... Y 69,333 8,212,346
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unafflliated. 18,484,300 35,540,214 0 406,325,676
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Nationwide Private Equity Fund, LLC Columbus. OH... | Nationwide Mutual Insurance Co. 10/14/2004.... K IO 83,361
Nationwide Ventures, LLC Columbus. OH... | Nationwide Mutual Insurance Co. 06/30/2007.... L 3,500,000
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Afflliated 0 3,583,361 (O [ 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Crow Holdings Retail Fund, L.P Dover. DE... | Crow Holdings Capital Partners, LLC 04/01/2015.... | covveremreeerrien | crrrrereneieeseiseseese s 1,704,395 1,915,429
DivcoWest Fund V, L.P. Dover. DE... | DivcoWestFund V GP, L.P. 06/23/2017.... 2,961,711 15,109,469
Metropolitan Real Estate Partners V, L.P New York NY.... | Metropolitan Real Estate Management 04/16/2007 ... | covovvecririns | v (3,405) 1,897,500
Nationwide Sol 1 LLC Washington..........c.ccccccouvvveccsneneene | D.C.. | S0l Systems LLC 07/21/2016.... | covoocveeviiens | v 210,220 253,781
PCCP Equity VII, LP Dover. DE... | PCCP, LP 05/10/2016.... 2,846,610 7,632,549
Pretum Residential Real Estate Fund Il, L.P New York NY.... | Prefum Residential Real Estate Fund Il GP, LLC 09/01/2016.... 3 2,536,026 13,770,295
Prime Property Fund, LLC New York NY.... | Morgan Stanley Real Estate Advisor, Inc. 03/31/2015.... | covvereeeerveeen | rreeerreeemseeeneeeeneeeseeeenns 714,691 714,691
US Office Development Program, L.P Wilmington DE... | ODP GP, LLC 12/02/2014.... 1,006,150 30,577,773
Walton Street Real Estate Fund VIII. LP. Wilmington DE... | Walton Street Capital, LLC 04/15/2016.... 7,520,725 22,479,275
Waterton Residential Property Venture XIll, L.P. Dover. DE... | Waterton Venture XIll GP, LLC 06/02/2017.... 10,000,000
Woodward Landlord LLC............ Mount Vernon.................cccccoueereeeee. | OH... | Woodward Manager LLC 12/31/2015.... | oo | e 67 1,978,678
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 2,971,433 16,535,479 0 106,329,440
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
[NWRELLLC [ Columbus [ oH... | Nationwide Mutual Insurance Co [ 02108/2008... | .o | o 15,208838 | o | o | o 100000
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affliated 0 15,208,838 (L[ [ 0 .. XXX........
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
[ Pretium Mortgage Credit Parters |, LP [ wiimingion [ DE... [ Prefium Morigage Credit Partners | GP, LLC [ 11/2512014.... 3| 1,516,332 10,322,311
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unafiliated 0 1,516,332 0 10,322,311
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
OYS Fund LLC New York NY.... | Aksia 04/01/2011.... 14,400,000
Rothschild Special Opportunities Fund LLC Wilmington DE... | Rothschild Asset Management Inc. 10/01/2015.... 100,000
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NAIC Date
Desig- Originally | Typeand | Actual Costat Time of | Additional Investment Amount of Commitment for Percentage of

CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisiion Made after Acquisition Encumbrances Additional Investment | Ownership
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affliated 0 14,500,000 (O [ 0 ... XK.
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated

Alliant Tax Credit Fund 84 Ltd Palm Beach.. . | Alliant GP 84 LLC. 12/21/2015.... 2,391,431 5,750,928

Nationwide Affordable Housing Fund 36: Apollo Tax Credit Fund 62 LLC Columbus. . | Apollo Housing Capital 03/14/2008.... 10,000 110,265

Nationwide Affordable Housing Fund 53 — RBC Tax Credit Fund-90 LLC Cleveland .| RBC TaX Credit IV LLC.........oooeeerevere e ssssss s ssssssesssssssssessssssssssns 10/30/2014.... oo [ s 10,915,048 20,625,791

Nationwide Affordable Housing Fund 54 - Red Stone Equity Fund - 49 LLC Cleveland . | RESP MM LLC 11/24/2015.... 1,829,828 15,273,707

Nationwide Ohio ARRA Fund LLC Columbus .| Ohio Equity Fund, Inc. 12/18/2009.... 19,958,885 7,972,092

Ohio Equity Fund for Housing Limited Partnership XXV. Columbus .| Ohio Equity Fund GP XXV LLC 04/06/2015....  ovverereervreen | v 2,485,295 4,329,122

Ohio Equity Fund for Housing LP XVIlI Columbus. ... | Ohio Equity Fund GP I, LLC 07/31/2008.... 487,060 924,301

Raymond James Housing Opportunities Fund 35, LLC StPetersburg.......ccccovverervvvirnecerinnns FL.... | Raymond James Tax Credit Funds, Inc. 12/08/2014.... 417,025

WNC Institutional Tax Credit Fund NW 2015 LP, Irvine CA... | WNC AQVISOIS LLC......oooomrrrrrrrrereeessisssssseessssisssssssssssssssssssssssssssssssssesssssssssssssssessssnnes 05/15/2015....  oovvvvvrreerens | v 638,270 10,380,065
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unafliated 0 39,132,842 0 65,366,271
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated

NTCIF-2011 Columbus [ oH... | Nationwide Mutual Insurance Co | [04103/2012.... | oo | o Y P e —_— 50.000
3499999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated 0 66,047 (1 0 .. XXX........
4499999. Subtotal - Unaffiliated 31,645405 | .o 126,757,145 0 773,047,562 | ....... XKKvveee
4599999. Subtotal - Afflliated 0 33,358,246 (O 0. XK
4699999. Totals. 31,645,405 | ...ccooovr 160,115,391 0 773,047,562 | ....... XXX........

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 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. Changein | Encumbrances Gain (Loss) on|  (Loss) on (Loss) on Investment

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

Clareant European DLF Investor Feeder LP (fka:

Alcentra) St Helier.......coooeeeererrivinnnns JEY | DiStribUtion..........ccvvveeeeeenssseseereennrinnnns | 11/13/2014 | 06/09/2017 | ... 1,730,525 (VI IR [P 1,730,525 | ..... 1,730,525 0

GSO Capital Solutions Fund Il LP New YorK.......cooevvnereenenns NY.. | Distribution.............ccccoueerrvnrecrrerrrsrverennenns | 06/06/2013 | 05/26/2017 | ......... 242,221 0 | oo | e 242221 | ........ 242,221 0

GSO European Senior Debt Fund LP Wilmington DE. woo | 11/25/2014 | 05/02/2017 | ....... 2,043,227 0 | oo | e 2,043,227 | ... 2,043,227 0

Guggenheim Private Debt Fund 2.0-|, LLC Wilmington DE. ... | 06/03/2016 | 06/12/2017 | ....... 5,036,541 0 5,036,541 | ... 5,036,541 0

Kayne Senior Credit Il Fund, L.P Wilmington DE. ... | 06/23/2014 | 05/26/2017 | .......... 543,561 0 [ e | e 543,561 | ........ 543,561 0

Newstone Capital Partners, LP... Wilmington CA. . | 05/31/2007 | 04/13/2017 36,768 0 36,768 36,768 0

NW Private Debt, LLC Los Angeles .| CA. 01/01/2016 | 06/20/2017 | ....... 2,671,013 (VI ERRTPOOOR IO 2,671,013 | ..... 2,671,013 0

Vista Credit Opportunities Fund Il - B, L.P San Francisco. CA. .... | 06/01/2016 | 05/04/2017 3,829,950 0 3,829,950 | ..... 3,829,950 0

Vista Credit Opportunities Fund Il, L.P Wilmington DE. | Distribuion............ccoceeevvvvveercssssssnsrrnnenneen | 05/10/2017 | 06/21/2017 | ... 3,804,599 (] [ [P 3,804,599 | ..... 3,804,599 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated.................coveeerrreereernrereineineeeseeesseeeseee e | eeees 19,938,405 0 0 0 0 0 0. 19,938,405 | ...19,938,405 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Actis Global 4 LP London GBRY| DiStribution............ccccccevmmmmeceeeeeeeneesssnnnnnns | 12/15/2011 | 06/30/2017 | ......... 312,667 (VI IO [PPSR 312,667 | ....... 312,667 0

AIF Capital Asia lll LP Port-Loui MUY Distribution. .. | 12/15/2006 | 05/15/2017 ..158,168 (0 [ IOPPROORPORPRIIRN ISV 158,168 | ........ 158,168 0

BCV Investments S.C.A Rome. ITA. | Distribution.... .1 01/23/2007 | 04/10/2017 .680,081 | ..... 1,334,194 | i [ e | e | e 1,334,194 | ........ 243,770 | ....... 2,258,045 | ... 700,720 | ....... (241,489) | ....(1,315,835) | ...(1,557,324) | cvvvvvvverrevrrrennne
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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. Changein | Encumbrances Gain (Loss) on|  (Loss)on (Loss) on Investment

CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJA.CV. on Disposal | Consideration Disposal Disposal Disposal Income

Bridgepoint Europe IV LP. Frankfurt DEU| DiStribUBON. .....vvvvecerrrereesnsesessenvennnennnns | 1112212007 | 0511112017 | .......e. 736,137 (V1 IR IPPRR 736,137 | ..oooons 529,297 | ... (206,840) | wovvvvveeerrvrreenns | evvenns (PR Z10) N

Carlyle Europe Partners Ill, L.P NEW YOrK.....ccoouueemmnrrreees NY.. | DiStribUBON. ......ooveeeerrrrreeerineissssnneneeneenns | 02/05/2007 | 06/26/2017 | ....... 1,151,715 (VI I [P 1,151,715 | ....... 621,376 | ...... (530,339) | wovvvveeeerrrrreinns [ evvenns (LRIKRT) N I

Catterton Partners VI, L.P. Greenwich CT. ... | 09/03/2013 | 06/29/2017 237,524 0 237,524 | ... 237,524 0

CVC European Equity Partners IV L.P London GBR ... | 07/29/2005 | 06/13/2017 337,527 0 337,527 | .ooveens 337,527 0

CVC IV Tandem Fund London. GBR| ... | 01/02/2007 | 06/06/2017 | .......... 212,474 0 | oo | e 212,474 | 185,719 [ .eeeerrn(26,755) | covvvvvccrirrns JROOOOOON 021 3 £512) N ST

Doughty Hanson & Co V LP No.2 London GBR ... | 03/02/2007 | 05/05/2017 | .......... 876,834 0 | s | 876,834 | e 544501 | ....... (332,333) | oovvvererrvrreinns [ e (RRYZCK ) N

EnCap Energy Capital Fund VI, L.P Dallas. TX.. . | 09/28/2007 | 06/29/2017 268,499 0 [ oo | 20000 268,499 | . 268,499 0

EnCap Energy Capital Fund VIl LP. Houston.......c.ccoccvevveennnn. TX. <o | 12/15/2010 | 05/04/2017 82,211 0 82,211 0

EnCap Energy Capital Fund X, L.P HOUSION. ....occevvvveernrrns TX. .| 03/31/2015 | 06/20/2017 0 28,539 0

Fourth Cinven, London GBR 02/24/2006 | 04/19/2017 0 1,333,508 440,701 | ....... (892,807) | ... .....(892,807)

Fundamental Partners lll, L.P............ccccovervnnerernnerirnnns Grand Cayman................. | CYM| . | 05/18/2017 | 06/23/2017 0 | v | e 196,374 | e 196,374 0

Global Infrastructure Partners.......... NeW YOrK.....oocvveveumverennne NY.. 12/14/2007 | 05/26/2017 0 93,191 0

Ironbridge Fund Il, LP. Sidney. AUS 09/01/2006 | 06/01/2017 0 518,806 82,632 82,632

MCP Private Capital FUnd Il........ccccoocoouvmmmmrenrrrreeennnnnns Luxembourg City.............. LUX ... | 05/07/2014 | 05/30/2017 0 [ coovvveeeeereeennin | 201,076,099 | ... 1,073,251 | ..........(2,848) (2,848)

Navis Asia Fund VI, L.P........cc.ccorvvvvcinmerrrcnnnccrrrrrecnnn. | Grand Cayman............e.. | CYM| Distribuion............ccovveervereeceneerrvvenncnnennns | 01/29/2014 | 06/28/2017 0 [ oo | 000 440,432 | 440,432 0

Northstar Mezzanine Partners V, L.P Minneapoli MN. | Distribution ... | 02/12/2008 | 05/03/2017 0 [ oo | e 152,535 | 152,535 0

One Rock Capital Partners, L.P. New YOrK........ooeeneevnrennees NY.. | Distribution.... . | 01/30/2014 | 04/10/2017 0 [ e | 001,440,867 | ... 1,440,867 0

Paine and Partners Capital Fund lll, LP(fka Fox Paine

Capital Fund Ill Foster City. ....| CA. ... | 08/15/2006 | 04/20/2017 82,804 0 82,804 82,804 0

Peppertree Capital Fund IV, LP..... Chagrin Fall OH. ... | 09/30/2013 | 05/19/2017 (V1 IR DT 378,799 | ....... 378,799 0

Permira IV. New York .. [NY.. .| 07/18/2006 | 04/07/2017 0 [ oo | 465,061 | oeeeee. 271,210 | ...... (193,851) | wovvvveeeererreeenns [ wevenns (UKD

Riverside Strategic Capital Fund |, L.P. New York .. |NY.. 05/23/2017 | 05/23/2017 0 108,353 0

Silver Lake Partners IV, L.P Menlo Park. CA. ... | 04/02/2013 | 06/01/2017 0 [ oo | e 127,501 | o 127,501 0

Siris Partners Ill, L.P. Wilmington DE. | Distribuion............cc.ccoevvvreresererrerisennnnns | 12/02/2014 | 05/19/2017 0 [ e | 394,731 | 394,731 0

Sprint Co-Invest, L.P Grand Cayman................. | CYM| Dissolution.... ... | 08/03/2007 | 06/30/2017 0 = e | e | (163,102) | ....... (163,102) | ....... 322,933

Trident IV, LP. Greenwich CT.. | Distribution.... ... | 05/21/2007 | 06/29/2017 | .......... 0 318,324 | 318,324 0

TridentV, LP Greenwich CT... | DiStribUtiON........ccrvvveeeervnrrceccerrerrnriesnnnnnns | 12/20/2010 | 06/26/2017 | ........ 748,189 (V1 RIS ISP 748,189 | ....... 748,189 0

Unison Capital Partners Il (F), L.P TOKYO. vveevvveeeeerrerreennnnns JPN 11/01/2004 | 04/20/2017 26,672 0 26,672 53,051 26,379 26,379

Yukon Capital Partners I, LP. Minneapoli DE. ... | 11/05/2013 | 05/24/2017 | ......... 502,092 (V1 IR ISP 502,092 | ....... 502,092 0

Yukon Capital Partners, LP............. Minneapoli DE. | Distribuion.............cccoevvevveevvicsssssssnneneeneenn | 06/15/2011 | 05/25/2017 | ....... 1,146,503 (] [ [P 1,146,503 | ..... 1,146,503 0
1599999. Total - Joint Venture or Parnership Interests That Have Underlying Characteristics of Common Stocks - Unaffliafed...............ccveucireeeererrmeineesineersniseceesesnssesissssessssssssesseees | ceeee 14,713,687 | ... 1,334,194 0 0 0 ... 1,334,194 | ... 243,770 | ... 16,291,651 | ...12,494,462 | ...(2,318,251) | ....(1,478,937) | ...(3,797,188) | ........ 322,933
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated

Nationwide Mutual Capital LLC, Columbus OH. | Distribution..............ccooeeermreerrecerrrreennnenn | 07/31/2002 | 06/30/2017 | .......... 178,684 0 [ oo | e 178,684 | ... 178,684 0

Nationwide Private Equity Fund, LLC Columbus. OH. | Distribution.............ccccccceesssuururrrnnicsnnnnnnnnns | 10/14/2004 | 06/30/2017 26,941 0 26,941 26,941 0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 205,625 0 0 0 0 0 0 205,625 | ... 205,625 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

CCP NIMaster Tenant2 LLC Santa Monica CA. 12/10/2015 | 05/08/2017 | ............ 16,483 (VI SIS ISP 16,483 | .......... 16,483 0

CCP NIMaster TenantLLC Santa Monica CA. 07/31/2015 | 05/08/2017 25,790 0 25,790 25,790 0

CR TenantLLC Columbus. OH. .. | 05/23/2014 | 05/08/2017 96,903 0 96,903 | .......... 96,903 0

Exeter Industrial Value Fund Il L.P........cccccocvvvrveeernnnnns Conshohocken .| PA.. .| 03/27/2014 | 05/05/2017 0 10,327 | oo 10,327 0

Metropolitan Real Estate Partners V, L.P. New York NY.. 04/16/2007 | 06/28/2017 0 ..900,065 900,065 0

Nationwide Sol 1 LLC Washington .|D.C .| 07/21/2016 | 04/26/2017 0 31,476 | ..ocoooen. 31,476 0
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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. Changein | Encumbrances Gain (Loss) on|  (Loss)on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJA.CV. on Disposal | Consideration Disposal Disposal Disposal Income
PCCP Equity VI, LP Dover. DE. | Distribuion..........c.cccovvvvveevvcssssssnrrrvennnennnnn | 05/10/2016 | 06/29/2017 324,696 0 324,69 | ... 324,696 0
Pretium Residential Real Estate Fund Il, L.P NEW YOrK.....ccoouueemmnrrreees NY.. | DIStDUON. ...vvvvveeeerrrreeerveesscsseeeennnnnnnnn | 09/01/2016 | 06/23/2017 0 107 107 0
Ram Realty Parners Il, LP.............cc.cceecevvrvveesssssnenennnne | Palm Beach Gardens....... FL.. ... | 06/22/2007 | 06/09/2017 | .... 0 850,188 | ........ 850,188 0
Rockbridge Real Estate Fund Il LLC Columbus. OH. . | 06/12/2006 | 04/21/2017 | wooovvvvvveerrrveennnnns | cevvreeend 61,804 | covveeeeeemrreeeneeens [ s | ceeeneneneesnnsnsees | s 61,804 | oo | ceveeiinnnnd 61,804 | .......... 61,805 (I 70,903
Strata Fund 25 Lessee LLC Chapel Hill NC. | Distribution.............ccccooeerrrereerrercrrserennnnne. | 06/30/2015 | 05/26/2017 (U [T [P 64,546 | .......... 64,546 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 2,320,581 | ......... 61,804 0 0 [V 61,804 | oo 0| . 2,382,385 | ..... 2,382,386 0 0 () I 70,903
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
400 Capital Credit Opportunities Fund LP. Windsor. CT.. | Distribution...........cccoveevereeeneeerrecrrreeeneneenn | 04101/2014 | 04/25/2017 | ....... 5,607,279 0 [ e | e 5,607,279 | ... 5,607,279 0
MA P&C Ins. Co. Community & Economic
Development Infiative LLC Boston........cccoecveciierieninne MA. | Distribution............cccccoeeeerereeeerencrenenneenn. | 08/08/2013 | 06/23/2017 1,389 0 1,389 | oo 1,389 0
Pretum Mortgage Credit Partners |, L.P Wilmington DE. | Distribution.............cccooeevvrereerrercrrrerennnnner | 11/25/2014 | 06/28/2017 503,325 (O [P [P 503,325 | ....... 503,325 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated................orvvveinrerreinicciieisirrissecessseesseisecseiisesssiseeesssssssssssssees | o 6,111,993 0 0 0 0 0 0 ... 6,111,993 | ..... 6,111,993 0 0 0 0
Non-Collateral Loans - Unaffiliated
[ ciy of Dayton Loan [ Dayion.....oooor, [ OH. | DISHDUBON....crrn | 0210412002 | 0410612017 3,825 0 3825 3825 0
2799999. Total - Non-Collateral Loans - Unaffliated 3,825 0 0 0 0 0 0 3,825 3,825 0 0 0 0
4499999, SUDIOIAI = UNGMHAIEA...........ooovveeeeeoeee e eeeessees e sssssssssesss s sssssssssseesssesssssesssssssssseeses ssessseessssssssssssssesesssssssssssasssesessesessssssssassssessssssssssssessssssssssssssssssssssssssees | soos 43,088491 | ... 1,395,998 0 0 0 ... 1,395,998 | ... 243,770 | ... 44,728,259 | ..40,931,071 | ...(2,318,251) | ....(1,478,937) | ...(3,797,188) | ........ 393,836
4599999. Subtotal - Afflliated 205,625 0 0 0 0 0 0 205,625 | ........ 205,625 0 0 0 0
4899999, TOAIS.....ovvvvveevveeeesevveeesesessseeesesesesssssssssses s ssssssssssssseeeeeeessssss s e s s Sbssees s s et st nesssssnessnies | oo 43,294,116 | ..... 1,395,998 0 0 0 ... 1,395,998 | ........ 243,770 | ..... 44,933,884 | ..41,136,696 | ...(2,318,251)| ....(1,478,937) | ...(3,797,188) | ........ 393,836
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends| ~Market Indicator (a)
Bonds - All Other Government
040114  GW 4 | Argentina (Republic of) Sr Nt 6.875% 0 D 04/18/2017........ Tax Free Exchange. 562,581 | ..occovvens 525,000 17,646 | 4FE
040114 GX 2 | Argentina (Republic of) Sr Nt 7.500% O D 04/18/2017........ Tax Free Exchange. 478,183 425,000 15,583 | 4FE
040114  HL 7 | Argentina (Republic of) Sr Nt 6.875% 0 D 04/18/2017........ Tax Free Exchange. 1,536,457 1,550,000 24,273 | 4FE
1099999.  Total - BONAS - All OET GOVEIMMENL..........oouuuueiivieeeiieessisseessseseaeseeseesessssssssssseeses s essesssssssessssss | eesssseesess s eee s ee ARS8 AR08 8811408808084 RS SEEerEeRE | SLLLRR R e R 2,577,221 | oo 2,500,000 57,502 |........... S,
Bonds - U.S. Political Subdivisions of States
524786 YW 4 | Lehigh Cnty PA GO Preref Ser A 5.000%. 05/15/2017........ Tax Free Exchange. 2,848,393 | ..o 2,835,000 1Z
524786  YX 2 | Lehigh Cnty PA GO Unref Ser A 5.000% 1 05/15/2017........ Tax Free Exchange. 9,067,053 | ............. 9,020,000 1FE
2499999.  Total - BONAS - U.S. PONCAI SUDAIVISIONS O STALES............veeveueereeiieeieeiasseceasseeess i seeessiss s cessiss | eessssssseeessssseesessss e ssss bR RS8R LR R R r01s 4L LRk 11,915,446 | ..o 11,855,000 [V 3., S
Bonds - U.S. Special Revenue and Special A
167593 A2 8 | Chicago IL O'Hare Int Arpt Rev Ref-Gen-S 06/21/2017........ Loop Capital Markets LLC 1,462,238 | ... 1,250,000 1FE
167593 A3 6 | Chicago IL O'Hare Int Arpt Rev Ref-Gen-S 06/21/2017........ Loop Capital Markets LLC 1,741,185 1,500,000 1FE
167593 A4 4 | Chicago IL O'Hare Int Arpt Rev Ref-Gen-S 06/21/2017........ Loop Capital Markets LLC 4,040,890 3,500,000 1FE
167593  E9 9 | Chicago IL O'Hare Int Arpt Rev Amt-Gen-S 06/21/2017........ Loop Capital Markets LLC 1,714,545 | ... 1,500,000 1FE
167593  F2 3 | Chicago IL O'Hare Int Arpt Rev AmtGen-S 06/21/2017........ Loop Capital Markets LLC 1,706,655 1,500,000 1FE
167593  F3 1 | Chicago IL O'Hare Int Arpt Rev AmtGen-S 06/21/2017........ | Loop Capital Markets LLC 1,700,100 1,500,000 1FE
590545 XH 7 | MesaAZ Util Sys Rev Preref 6.250% 07/ 04/06/2017 Tax Free Exchange. 507,465 450,000 7422 |1FE
590545  XJ 3| MesaAZ Util Sys Rev Preref 6.250% 07/ 04/06/2017 Tax Free Exchange. 515,105 450,000 7422 |1FE
590545 XK 0 | Mesa AZ Util Sys Rev Preref 6.250% 07/ 04/06/2017........ | Tax Free Exchange. 907,621 785,000 12,947 | 1FE
590545 XL 8 | Mesa AZ Util Sys Rev Unref 6.250% 07/0. 04/06/2017 Tax Free Exchange 2,293,116 2,050,000 33,811 | 1FE
590545 XM 6 | Mesa AZ Util Sys Rev Unref 6.250% 07/0. 04/06/2017 Tax Free Exchange. 2,323,709 2,050,000 33,811 | 1FE
590545 XN 4 | Mesa AZ Util Sys Rev Unref 6.250% 07/0. 04/06/2017........ | Tax Free Exchange. 2,541,847 2,215,000 36,532 | 1FE
64971W  6E 5 | NY City NY Trans Fin Auth Rev Txbl-Sub-S 06/22/2017........ JP Morgan Securities LLC 10,001,400 10,000,000 1FE
3199999. Total - Bonds - U.S. Special REVENUE GNA SPECIAI ASSESSIMENTS. ................cereeuirerereeseeiseeresieeesas  eeeressesessesssaeesssseessssesssseessseesssseeessseessseeesssesssseessssaeesseeesssaesssseesssaesssssesssaeessssesssaesssssesssssessssesssssesssseessssessssnessssassssaessssass | 4esesessssesssesssssesssssesssnesssnnsssssnesssesssns 31,455.876 | ........... 28,750,000 131,945 | ............ 20 S
Bonds - ial and Miscell
000000 00 O | CPlinternational Inc 1stLien TL Nt 1 05/11/2017........ UBS Warburg London 28,724,475 | ..o 28,630,000 4z
000000 00 O | StandardAero Aviation Hold Inc Term Ln N 06/20/2017........ Various. 8,085,723 | .covevvvener 8,045,936 AFE
000000 00 O |CWGS New Term LnNt2 4.971% 11/08/23. 04/10/2017........ Goldman Sachs & Company. 2,700,596 2,707,364 AFE
000000 00 O |CWGS New Term LnNt2 4.971% 11/08/23. 04/07/2017........ Tax Free Exchange. 13,086,947 13,149,915 AFE
000000 00 0O |CWGS New Term LnNt1 4.976% 11/08/23 04/10/2017........ Goldman Sachs & Company. 35,671 | coovvvernenne 35,761 AFE
000000 00 O | MISYS (Almonde Inc) Term Ln Nt1 4.736 06/15/2017........ Morgan Stanley & Co LLC........... 13,308,333 13,333,333 AFE
00115A  AE 9 | AEP Transmission Co LLC SrNt 3.100% 1 05/24/2017........ Tax Free Exchange 7,852,305 8,000,000 126,067 | 1FE
032511 BN 6 | Anadarko Petroleum Corp Sr Nt 5.550% 0. 05/23/2017........ Various. 6,741,300 | .ccovvvvrnnne 6,000,000 55,731 | 2FE
037833  CU 2 | Apple Inc SrNt 2.850% 05/11/24 05/04/2017........ Goldman Sachs & Company. 6,993,350 7,000,000 1FE
04433H  AE 1 | Ashland Global LLC Term Ln B Nt2 3.24 06/19/2017........ | Citigroup 1,300,000 1,300,000 3FE
049560 AN 5 | Atmos Energy Corp Sr Nt 3.000% 06/15/2 06/05/2017 Wells Fargo Securities LLC 8,975,250 9,000,000 1FE
06541W  BA 9 | BANK CMBS Ser 2017-BNK5 CI AS  3.624% 0 06/16/2017 Morgan Stanley & Co LLC.......... 18,093,420 17,567,000 49,516 | 1FE
07331Y  AA 8 | Bayview Opport Mast Fund TrustRMBS Ser 05/23/2017........ | Citigroup 4,615,034 4,500,000 1FE
07332B  AA 7 | Bayview Opport Mast Fund Trust RMBS Ser. 04/28/2017 Wells Fargo Securities LLC 5,033,876 5,000,000 1FE
08579) AP 7 |Berry Plastics Corp Term Ln INt2 3.7 06/01/2017 Goldman Sachs & Company. 1,470,971 1,458,211 3FE
08579  AQ 5 |Berry Plastics Corp Term Ln JNt2 3.6 06/12/2017........ | Tax Free Exchange. 19,167 19,167 62 | 3FE
08579  AQ 5 |Berry Plastics Corp Term Ln JNt1 3.7 05/31/2017........ Various. 6,716,667 6,666,667 3FE
124857 AT 0 | CBS Corp SrNt 3.375% 02/15/28 06/27/2017........ Various. 9,888,250 | ..cverrreens 10,000,000 2FE
12532C  BA 2 | CFCRE Comm Mort Trust CMBS Ser 2017-C8 C 05/18/2017........ Cantor Fitzgerald & Co 4,119,986 4,000,000 2,778 | 1FE
12543K  AM 6 | Community Health Systems Inc Term Ln GN............. 06/05/2017........ Tax Free Exchange. 1,015,483 1,016,409 1,115 | 3FE
12543K AN 4 | Community Health Systems Inc Term Ln HN.............. 06/05/2017........ Tax Free Exchange. 1,868,416 | ...cccoceree 1,873,721 1,937 | 3FE
12589 BS 8 | CMS Energy Corp SrNt 3.450% 08/15/27 04/21/2017........ Bank of America BISD Dealer. 1,008,380 | ..o 1,000,000 6,996 |2FE
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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)
12593Q  BE 9 | Comm Mortgage Trust CMBS Ser 2015-CR26 C 05/04/2017........ Bank of America BISD Dealer. 4,622,900 | ..coovovvenn. 4,474,000 3,609 | 1FM
14149Y  BH 0 | Cardinal Health Inc Sr Nt 3.079% 06/15 06/01/2017........ MUFg Securities Inc 7,000,000 | ...ocovveeee 7,000,000 2FE
14880B  AE 1 | CatalentPharma Solutions Inc Term Ln Nt 06/23/2017........ Morgan Stanley & Co LLC........... 3,030,000 3,000,000 3z
15018L  AJ 0 | Cedar Fair LP Term Ln BNt1 3.377% 04, 05/12/2017........ JP Morgan Securities LLC 2,122,311 2,114,811 3FE
29364D AU 4 | Entergy Arkansas Inc 1stMtg Bd 3.500% 05/09/2017........ JP Morgan Securities LLC 7154560 | ............. 7,000,000 30,625 | 1FE
32007U BV 0 |FirstData Corp 1stLien Sr Secd Nt 1 05/17/2017........ Variou: 8,180,400 8,160,000 3FE
32007U BV 0 |FirstData Corp 1stLien Sr Secd Nt 1 04/26/2017........ Tax Free Exchange. 14,329,808 14,597,745 3FE
32007U BW 8 | FirstData Corp Term Ln D Nt1 3.466% 06/14/2017........ Tax Free Exchange. 4,136,184 | ........cenn. 4,122,863 3FE
38081E  AA 9| Golden Bear RMBS Ser 2016-1A CIA 3.75. 04/28/2017........ Barclays Capital Inc. 6,608,242 6,612,375 29,618 | 1FE
38082) AA 7 | Golden Bear LBASS Ser 2016-2ACIA 3.1 04/27/2017........ Barclays Capital Inc 5,959,876 6,155,357 22,693 | 1FE
38217V AA 8 | Goodgreen TrustLBASS Ser 2017-1A CI A 04/21/2017........ Deutsche Bank Capital 12,369,241 | ..ovverreens 12,375,000 1FE
44701P  AZ 7 | Huntsman International Inc New TL B Nt3 05/31/2017........ Tax Free Exchange. 17,136 17,324 3FE
45257#  AA 9 | Impact Childcare LLC CDO Revol Nt Ser200. 04/15/2017........ Interest Capitalization 2,223 2,223 6...
458140  BD 1 |Intel Corp SrNt 2.875% 05/11/24 05/08/2017........ Morgan Stanley & Co LLC.......... 14,996,250 | ............. 15,000,000 1FE
552759  AA 0 | MFRATrLBASS 2017-RPL1 CI A1 2.588% 0 06/09/2017........ Credit Suisse Securities LLC 6,846,118 6,846,184 5,534 | 1FE
552759  AB 8 | MFRATrLBASS 2017-RPL1 CIM1 3.489%0 06/09/2017........ | Credit Suisse Securities LLC 11,650,605 ...11,651,000 46,296 | 1FE
565849  AK 2 | Marathon Oil Corp Sr Nt 2.800% 11/01/2 05/31/2017 Variou: 8,303,435 8,500,000 17,306 | 2FE
60662W  AJ 1 | Mitchell International Inc 1stLien TL N 04/28/2017 Tax Free Exchange. 32,965 33,053 AFE
655044  AH 8 | Noble Energy Inc Sr Nt 3.900% 11/15/24 04/20/2017........ | Various. 2,302,033 2,250,000 38,133 | 2FE
70176@ AA 7 | Parmer 31 (Austin TX) CTL Pass CTL Ser A 06/27/2017........ Mesirow Financial Inc. 19,166,163 19,023,487 1
74966U AP 5 | RPIFinance Trust Term Ln 6 Nt1 2.990. 04/17/2017........ Tax Free Exchange 12,794,790 12,869,020 2FE
756109  AS 3 | Realty Income Corp SrNt 3.000% 01/15/. 05/02/2017........ | Sunfrust Robinson Humprey Inc. 2,841,420 3,000,000 27,500 | 2FE
75973L  AA 6 | Renew LBASS Ser 2017-1A CIA 3.670% 09........ovrveermrrvermeesismsessesssesssssssnessesnnnn 04/21/2017........ Natixis. 4,498,813 4,500,000 1FE
774341 AK 7 | Rockwell Collins Sr Nt 3.500% 03/15/27 04/19/2017........ Nomura Securities Infl LLC 3,050,790 | ..cooovvenes 3,000,000 4,083 | 2FE
785592  AS 5 | Sabine Pass Liquefaction 1stLien Nt 5 05/11/2017........ Tax Free Exchange. 3,346,834 3,300,000 25,667 | 2FE
785592 AV 8 | Sabine Pass Liquefaction 1stLien Nt 5 05/11/2017........ Tax Free Exchange. 2,056,881 1,900,000 40,619 | 2FE
80875A AL 5 | Scientific Games Corp Term Ln B-3 Nt2 04/18/2017........ Tax Free Exchange. 4,216,275 | oo 4,233,982 3,541 | 4FE
816851  BA 6 | Sempra Energy Sr Nt 3.250% 06/15/27 06/06/2017........ Citigroup. 9,969,400 10,000,000 2FE
83379%#  AB 1| Sodexo Inc Gtd Sr NtSer B 3.440% 03/0 04/03/2017........ Stonecastle Securities LLC 8,232,080 8,000,000 22,169 |1
83612M  AF 4 | Soundview Home Eq Loan Tr RMBS Ser 2006-......... 06/08/2017........ Nomura Securities Infl LLC 24,348,460 | ............. 25,041,000 16,435 | 1FM.....coovoierrenae
902494  BC 6 | Tyson Foods Inc Sr Nt 3.550% 06/02/27. 05/23/2017........ Morgan Stanley & Co LLC........... 5,989,980 6,000,000 2FE
90276E  AE 7 | UBS Commercial Mtg Tr Ser 2017-C1 Cl A4. 05/31/2017........ UBS Financial Services Inc 26,984,381 26,200,000 27,699 | 1FE
904764  AX 5 | Unilever Cap Corp Sr Nt 2.600% 05/05/2 05/02/2017........ Morgan Stanley & Co LLC........... 11,880,840 | .....oooooee. 12,000,000 1FE
906548 CM 2 | Union Elec Co Sr Nt 2.950% 06/15/27 06/07/2017........ Various. 9,986,925 10,000,000 1FE
913017  CN 7 | United Technologies Corp Sr Nt 2.800% 05/01/2017........ | Cifigroup. 9,979,200 ...10,000,000 1FE
92939K  AE 8 | WFRBS Commercial Mg Tr CMBS Ser 2014-C2 05/04/2017 Goldman Sachs & Company. 1,304,543 1,260,000 505 | 1FM
94989)  AZ 9 | Wells Fargo Comm Mtg Tr CMBS Ser 2015-C2 04/04/2017 Deutsche Bank Capital 11,952,096 11,630,000 6,862 | 1FM
95001M  AG 5 | Wells Fargo Comm Mtg Tr CMBS Ser 2017-RC 06/27/2017........ | Wells Fargo Securities LLC 4,480,182 4,350,000 5314 (1Z
000000 00 O | BurgerKing Term Ln B3 Nt1 3.929% 02/ A 04/13/2017 JP Morgan Securities LLC 3,016,633 3,024,194 AFE
000000 00 O | BurgerKing Term Ln B3Nt2 3.974% 02/ A 04/13/2017 JP Morgan Securities LLC. 4,449,051 4,460,202 AFE
000000 00 O | BurgerKing Term Ln B3Nt2 3.974% 02/ A 06/30/2017........ | Tax Free Exchange. 565,380 566,497 5525 | 4FE
009090  AB 7 | Air Canada LBASS EETC Ser 2015-1B 3.87 A 04/04/2017........ Citigroup 3,528,104 3,572,763 8,461 | 2FE
066800  AE 3 | Banro Corporation 2nd Lien Nt 10.000% 0 A 04/15/2017........ Taxable Exchange 1,600,647 | ............. 1,725,000 5.
136385 AW 1 | Canadian Natural Resources Sr Nt 2.950 A 05/23/2017........ JP Morgan Securities LLC 8,986,770 9,000,000 2FE
136385  AX 9 | Canadian Natural Resources Sr Nt 3.850. A 05/24/2017........ Various. 13,508,115 13,500,000 2FE
335934 AL 9 | First Quantum Minerals LTD Sr Nt 7.500. A 05/30/2017........ Direct 1,770,969 | ..o 1,770,000 25,398 |4FE
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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)
000000 00 O | Evraz Group SA Sr Nt 6.500% 04/22/20. D 05/24/2017........ Direct 1,649,200 | .....cceeon. 1,550,000 10,635 | 4FE
000000 00 O | Grupo Aval Ltd Sr Nt 4.750% 09/26/22 D 05/24/2017........ Direct 1,090,588 | ....cccooeeee 1,075,000 9,078 |3FE
000000 00 O | Turkiye IS Bankasi AS Sr Nt 6.125% 04/ D 05/12/2017........ Direct 2,218,500 2,175,000 7,252 | 3FE
00164M DG 5 | ALM Loan Funding CLO Ser 2015-12A AR .......cvmrivveenrriisesreissessessssesssssssesssinn [ 06/08/2017........ Goldman Sachs & Company. 11,000,000 | . 11,000,000 52,965 | 1FE
00176D  AJ 8 | American Money Mgmt Corp CLO Ser 2013-13........... C 06/23/2017........ MUFg Securities Inc 4,500,000 | .ooovvernnne 4,500,000 1Z
04964R  AM 8 | Atrium CDO Corp CLO Ser 10A CIAR 2.10 C 05/12/2017........ MUFg Securities Inc 25,000,000 25,000,000 69,619 | 1FE
05565Q  DF 2 | BP Capital Markets PLC SrNt 3.017% 01 D 04/10/2017........ Wells Fargo Securities LLC 1,934,340 2,000,000 14,582 | 1FE
05565Q DH 8 | BP Capital Markets PLC Nt 3.723% 11/28 D 04/18/2017........ Citigroup. 2,590,325 | ..cooevrrenns 2,500,000 36,971 | 1FE
05565Q DM 7 | BP Capital Markets PLC Sr Nt 3.588% 04 [ 04/13/2017........ Morgan Stanley & Co LLC........... 2,548 475 2,500,000 16,196 | 1FE
067687  AC 7 | Barminco Finance Pty LTD Secured Nt 6 D 04/18/2017........ Direct 500,000 500,000 4FE
139612  AE 5 | Capex SA SrNt 6.875% 05/15/24 D 05/10/2017........ Direct 500,000 | ..o 500,000 4FE
15238X  AB 5 | Central American Bottling Corp Sr Nt 5 D 06/20/2017........ Direct 823,438 775,000 17,701 | 3FE
40052C  AC 0 | Grupo Kuo SAB De CV SrNt 5.750% 07/07 D 06/29/2017........ Direct 1,300,000 1,300,000 3FE
40054F  AA 5 | Grupo Kaltex SA de CV Secured Nt 8.875 D 04/06/2017........ Direct 825,000 | ..ccoovrnenes 825,000 AFE
482637 AB 1 |KOKS OAO SrNt 7.500% 05/04/22 D 04/26/2017........ Direct 1,625,000 1,625,000 4FE
566067 AA 2 | Marble Il Pte Ltd Sec Nt 5.300% 06/20/. D 06/13/2017.. Direct 800,000 800,000 3FE
71642Q  AB 3 | Petra Diamonds LLC 2nd Lien Nt 7.250%. D 04/05/2017 Direct 524,963 525,000 AFE
71647N  AS 8 | Petrobras Global Finance Sr Nt 7.375%. D 05/15/2017 Direct 1,594,333 1,450,000 37,131 | 3FE
86074Q AM 4 | Stillwater Mining Co Sr Nt 6.125% 06/2 .|D 06/20/2017.. Direct 272,096 275,000 3FE
86074Q AN 2 | Stillwater Mining Co Sr Nt 7.125% 06/2 .|D 06/20/2017........ Direct 1,206,735 1,225,000 4FE
G6764# AA 0 | Omega Leasing Ltd Sr NtSer 9 2.400% 1 D 04/12/2017........ Bank of America BISD Dealer. 20,000,000 20,000,000 2
3899999. Total - Bonds - Industrial and Miscellaneous. 568,326,602 .566,241,564
8399997. Total - Bonds - Part3 614,275,145 | . 609,346,564 1,119,371
8399999, TOMAI - BONGS........coucivieessusiiissssiiiiscesessissssessss s ssssss s sssss st 8RR 0085 0440488844844 E LR 1400808 R R HRE RS 614,275,145 | ........... 609,346,564 1,119,371
Common Stocks - Industrial and Miscell
69120# 10 6 | Owl Rock Capital Corp Com 06/09/2017........ Direct 857,410.830 12,852,103 XXX |
066800 95 4 | Banro Corporation Com (CAD) 04/15/2017........ Taxable Exchange 992,072.000 124,353 XXX |
066800 95 4 | Banro Corporation Com (CAD) 05/31/2017........ Tax Free Exchange. 99,207.000 124,353 XXX |
9099999. Total - CommOon StOCKS - INAUSHIAl ANA MISCEIIANEOUS...............oevvviivieieiiecieeieee et sessiseeiiess esbsessssssssssesssesss st essbaee b s st ses s s s s see s s b s e b s s s e b sS4 sS4 se S a 4 sS4 A SR A2 s E s s s s st es sk ee e b s et aeebaes b b sbsenbies Sb4asbbaessess b s ssaesbes s b e s saes e s saes b s s st s 13,100,809 XXX 0 [ XXX oo
Common Stocks - Parent, Subsidiaries and Affiliates
63861* 11 4 | Nationwide Agribusiness Ins Co | 04/30/2017........ Capital Contribuion 120,000,000 XXX K....
9199999. Total - COMMON StockS - Parent, SUDSIBIANES NG ATHHIALES................ccuuruirrereeieeiusiiieiieeeieieeeiiins eereeeeeessss s eeeeessssssss e e es s8R 444 R4 LR R RS 044 120,000,000 XXX (V) XXX v
Common Stocks - Mutual Funds
63867N 21 6 | Nationwide Dest 2055-C (Seed) 06/13/2017........ Direct 3.250 43 XXX
63867N 50 5 | Nationwide Dest2010-INS SVC (Seed) 06/13/2017.. Direct 9.400 79 XXX
63867R 50 6 | Nationwide Bd Fd-R (Seed). 06/30/2017 Direct 0.670 6 XXX
63867R 61 3 | Nationwide Fd-R (Seed) 06/09/2017 Direct 0.120 3 XXX
63867V 24 2 | Nationwide Alt Alloc Fund Cl Ins Sv(Seed 06/09/2017.. Direct 1.290 13 XXX
63868C 77 1 | Nationwide Ziegler WI TxEx Fd Inst (Seed 06/30/2017........ Direct 8.770 85 XXX
9299999. Total - Common Stocks - Mutual Funds. 229 XXX
9799997. Total - Common Stocks - Part 3 133,101,038 XXX
9799999. Total - Common Stocks. 133,101,038 XXX
9899999.  Total - Preferred @ COMMOM SOCKS.........vccuuuuussieeeieiiiiiiessssiisseeeissiessssssss e ssssssss s esiiis e EeR Rt R4S LR LR Lt 133,101,038 XXX
9999999. Total - Bonds, Preferred @nd COMIMON SIOCKS...........co..ivireuerieriicsessiesiaesessssiesssssssssssssssssssssanss | estsssssssssssasssnssssssasssassssssssssssessssssesssssssssseessssesssessaesssessesssssssesssessansssessssssseessessssessaesessseessessasssessaeebseessesssesssesssnssene Sbsiessanssesssasssnssessssesssessanssenssanessessanrsns 747,376,183 XXX

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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2 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 20 21 22
1 12 13 14 15
F
0 Current Bond
r Year's Interest/
e Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
i Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment| inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) 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) BJ/ACV. Disposal Date | on Disposal | on Disposal During Year Date Indicator (a)
Bonds - U.S. Government
137001 AA 1 | CanalBarge Inc US Govt Gid Tile XI Nt..... ..| 04/01/2017. | Redemption ~ 100.0000. 5,000 5,000 5,050 5,015 (15) (15) 5,000 (O 180 |04/01/2018. | 1.....
361798 T7 2 | GNMA Pool MA4174 5.000% 11/20/24.... | ..| 06/01/2017. | Paydown 1,237 1,237 1,281 (43) (43) 1,237 0 16 |11/20/2024. | 1.....
36202C 4P 5 | GNMA Pool #2630 6.500% 08/20/28........ .| 06/01/2017. | Paydown 517 517 543 538 (21) (21) 517 0 14 |08/20/2028. | 1..
36217D M5 0 | GNMA Pool #190380 7.500% 06/15/17.... | .. | 04/01/2017. | Paydown 83 83 83 82 0 83 0 2 |06/15/2017. | 1..
36218C HY 4 | GNMA Pool #218147 8.500% 05/15/17.... | .. | 05/01/2017. | Paydown 191 191 190 191 1 1 191 0 6 [05/15/2017. | 1..
GNMA REMIC Ser 2010-164 CI BD
38377N N7 5 |3.500%0 ..|06/01/2017. | Paydown 643,861 | ........ 643,861 | ......... 635,640 640,848 3,013 3,013 643,861 | v | e | 0 [ e 10,640 |09/20/2037. | 1....
GNMA REMIC Ser 2011-34 CI PB
383770 PV 4 |4.000% 08 ..|06/01/2017. | Paydown ..134,069 134,069 ...129,484 132,595 1474 134,069 0 2,681 {08/20/2039. | 1..
GNMA REMIC Ser 2011-112 CI GN
38377X NE 8 |2.000%1 .| 06/01/2017. | Paydown 821,082 821,082 | ...oovoons 817,754 819,959 1,123 821,082 6,208 | 11/20/2036. | 1..
455780 AG 1 |Indonesia (Republic ofy AID Sr Nt 8.90...... ..| 06/01/2017. | Redemption  100.0000. 50,000 50,000 54,500 51,516 (1,516) 50,000 2,225 |06/01/2021. | 1..
491798  AA 2 | Kenya (Republic of) AID SrNt 10.000% 1.. | ..| 04/15/2017. | Redemption  100.0000. 58,824 58,824 64,265 59,742 (918) 58,824 2,941 |10/15/2018. | 1.....
Vendee Mtg Tr RMBS REMIC Ser 1994-2
911760 EJ 1 |3ZB .| 06/01/2017. | Paydown 125,375 | oo 125,375 | o 122,623 124,038 | .ooocerrreeiinns | e 1,337 1,337 125,375 3,339 |06/15/2024. | 1.....
Vendee Mtg Tr RMBS REMIC Ser 1995-3
911760 GT 7 |1Z ..|06/01/2017. | Paydown 80,841 | ...........80,841 83,092 81,765 (924) (924) 80,841 0 | e 2,451 |09/15/2025. | 1....
Vendee Mtg Tr RMBS REMIC Ser 1996-2
911760 HH 2 |1Z .| 06/01/2017. | Paydown 108,802 | .......... 108,802 | .. 108,261 108,364 438 438 108,802 (U 3,108 |06/15/2026. | 1.....
Vendee Mtg Tr RMBS REMIC Ser 1998-2
911760 LQ 7 |Cl1 ..| 06/01/2017. | Paydown 94,699 94,699 99,434 97,020 (2,321) 94,699 0 2,803 |06/15/2028. | 1......cccoveeen.
0599999. Total - Bonds - U.S. Government 2124581 | ....... 2,124,581 2,122,200 2,121,673 0 0 1,628 0 2,124,581 0 0 () 36,614 XXX XXX
Bonds - All Other Government
000000 00 0O |Argentina (Republic ofy SrNt 6.875%D0..... 04/18/2017. | Tax Free Exchange 562,581 525,000 (1,270) 562,581 04/22/2021.
040114  GS 3 | Argentina (Republic of) Sr Nt 7.500%O..... 04/18/2017. | Tax Free Exchange 478,183 | . 425,000 446,250 33,248 31,933 478,183 04/22/2026.
040114 HJ 2 | Argentina (Republic of) SrNt 6.875%0..... 04/18/2017. | Tax Free Exchange 1,536,457 | ....... 1,550,000 221 | e | e 1,636,457 01/26/2027.
74409A  AA 7 | Province of Santa Fe Sr Nt 6.900% 11/0... | D| 06/21/2017. | Direct 612,000 600,000 600,000 564,000 36,000 36,000 600,000 11/01/2027.
1099999. Total - Bonds - All OEr GOVEIMMENL.............ccuuuerrieeeierisieieiisins oeeessissseeesssssssessssssesssssesesssssssesssssssssssssssessesssssssssssenseees 3,189,221 | ....... 3,100,000 | ....... 3,180,634 1,010,250 69,248 (2,364) 0 66,884 0 3,177,221 0 XXX
Bonds - U.S. States, Territories and P ion:
Alabama St GO Cap Impt Ser D 4.000%
010410 6E 3 |06 ..| 06/01/2017. | Maturity 2,000,000 2,132,064 2,011,886 12,000,000 | oo [ e | e | 40,000 |06/01/2017.
419791 ZY 7 |Hawaii StGO Ser DJ 5.000% 04/01/20..... ..| 04/01/2017. | Call ~ 100.0000 900,000 966,187 902,634 900,000 0 22,500 |04/01/2020.
419791 ZZ 4 |Hawaii StGO Ser DJ 5.000% 04/01/20..... | ..| 04/01/2017. | Call  100.0000 100,000 100,293 100,000 0 2,500 |04/01/2020.
1799999. Total - Bonds - U.S. States, Territories & Possessi ,000,000 3,014,813 0 3,000,000 0 0 0. 65,000 XXX
Bonds - U.S. Political Subdivisions of States
251093 S5 0 | DetroitMich GO Dist StAid 5.000% 11/..... | ..| 06/21/2017. | Call  100.0000 (7,500,000) | ...... (7,500,000) | ...... (7,381,050) (7,408,852) (VI ERRPTOOIONS I (7,408,852) | .ccvvvvvrvverrns | e (91,148) 15,100,000 |11/01/2030. | 1FE............
251093 S5 0 | Detroit Mich GO Dist StAid 5.000% 11/..... | ..| 06/21/2017. | Redemption ~ 103.0000. 7,725,000 | ... 7,500,000 | ... 7,381,050 7,408,852 | oo | v 316,148 | coovvveereeeees | o 316,148 | oovvvvveeeervrres | eeveeninnns 7,725,000 0 | 125,000 |11/01/2030. | 1FE............
442402 6U 2 | Houston TXISD GO RefSer B 5.000% 02/ .. | 06/12/2017. | Call ~ 100.0000 9,500,000 | ....... 9,500,000 | ... 10,117,025 9,508,294 | ...oovveeeriieenis | e (8,294) (8,294) 9,500,000 0 ... 391,875 |02/15/2020. | 1FE...........
442402 6W 8 | Houston TXISD GO RefSer B 5.000% 02| .. | 06/12/2017. | Call  100.0000 10,000,000 | ..... 10,000,000 | ... 10,157,900 10,002,627 (2,627) (V27274 8 SO IS 10,000,000 0 | . 412,500 |02/15/2024. | 1FE...........
524786 WA 4 | Lehigh Cnty PA GO SerA 5.000% 11/15/1] .. | 05/15/2017. | Tax Free Exchange 11,915,446 | ..... 11,855,000 | ..... 12,344,195 11,959,327 | cooovvvvvvvverrnnns | s (43,881) | oo [ vevernnenns (43,881) | wovvvvvverrrrrvrrnns | e 11,915,446 0 .. 296,375 | 11/15/2017. | 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
0 Current Bond
r Year's Interest/
e Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
i 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) BJ/ACV. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
592112 JW 7 | MetGovtNashville & D Cnty GO Ser APre | .. | 05/15/2017. [ Call  100.0000........cvvvvvvrreerrrreeeees | cmmmmmmmmessmmmmmmieninens | covvveeend 410,000 410,000 ...464,331 A14,070 | oo | e (4,070) (4,070) 410,000 (U 10,250 | 05/15/2020.
592112 KB 1 | MetGovtNashville & D Cnty GO Ser A Unr | .. | 05/15/2017. | Call ~ 100.0000 6,825,000 | . ,825,000 | .......7,369,989 6,871,647 | ..ovvvverereccr | e (48,647) | .oevvvvrrevrrres | v (48,647) | .oovvvverrrrrins | e 6,825,000 0. 170,625 | 05/15/2020.
2499999. Total - Bonds - U.S. Polifical SUDTIVISIONS OF STLES............vvvvvvveees  cooseececeeeessssessseseessssssssssssssssssssssseessssssssmmssssssssssssmmssessmsnnnns | ooee 38,875,446 | ..... 38,590,000 | ..... 40,453,440 38,755,965 0] 210,629 | ..o 0 | 210,629 0 38,966,594 0. (91,148) | ....... (91,148) | 16,506,625 XXX
Bonds - U.S. Special R and Special A t
FHLMC Gold PC Pool #D62830 7.000%
3128F2 EB 7 |08/ ..|06/01/2017. | Paydown 315 315 307 310 6 6 315 0 9 |08/15/2025. | 1....
FHLMC Gold PC Pool #D62882 7.000%
3128F2 FX 8 |08/1 .| 06/01/2017. | Paydown 1,031 1,031 1,005 1,014 18 18 1,031 0 30 | 08/15/2025. | 1.....
3128NE A5 9 | FHLMC Pool #1A0028 3.762% 10/25/35.. | ..| 06/01/2017. | Paydown 4,698 4,698 4,743 4,716 (18) (18) 4,698 0 86 |10/25/2035. | 1.....
FHLMC REMIC Ser 113-C  8.500%
312903 HR 1 |05/15/21 .| 06/15/2017. | Paydown 7,167 7,167 7,261 7,178 (11) (11) 7,167 0 261 |05/15/2021. | 1.....
FHLMC REMIC Ser 1085 CI G  8.500%
312905 E4 0 | 05115 ..106/01/2017. | Paydown 1,752 1,752 1,742 1,744 8 8 1,752 0 61 |05/15/2021. | 1....
FHLMC REMIC Ser 1077-E  9.000%
312905 YJ 5 |05/15/21 .| 06/01/2017. | Paydown 3,920 3,920 4,136 4,032 (113) (113) 3,920 (I I 146 |05/15/2021. | 1....
FHLMC REMIC Ser 1116-XA 8.400%
312906 E5 5 |08/15/2 .| 06/01/2017. | Paydown 3,285 3,285 3,162 3,249 37 37 3,285 (U I 123 |08/15/2021. | 1.....
FHLMC REMIC Ser 1437-HD  7.000%
312913 ZE 9 |12/15/2 ..|06/01/2017. | Paydown 5,287 5,287 5423 5,346 (59) (59) 5,287 (V1 159 [12/15/2022. | 1....
FHLMC REMIC Ser 1504 Z 7.000%
312915 UF 6 |05/15/23 ..|06/01/2017. | Paydown 35,091 35,091 36,096 35,529 (437) (437) 35,091 (VN [ 1,002 |05/15/2023. [ 1....
FHLMC Gold PC Pool #C00418 7.000%
31292G PB 6 | 081 .| 06/01/2017. | Paydown 171 171 166 167 3 3 171 0 5 |08/15/2025. | 1.....
3132GK ZN 9 | FHLMC Pool #Q04649 3.500% 11/15/41.. | ..| 06/01/2017. | PAYAOWN......oorrmmuuucrrrrveevmmmssssennerenes | covvveeessesesssmmasssseess | coneens 1,160,430 | ....... 1,160,430 1,206,115 | .oovvveeee 1,204,222 (43,792) | oo | i 1,160,430 0 .. 17,054 | 11/15/2041. | 1..
3132GL  XT 6 | FGLMC Pool #Q05490 3.500% 01/15/42.. ] ..|06/01/2017. | Paydown coee490,001 | 490,001 508,239 .(18,238) 490,001 0 |...7,332 |01/15/2042. | 1..
3132GR  AS 0 | FGLMC Pool #Q06017 3.500% 02/15/42.. | .. | 06/01/2017. | Paydown 389,347 389,347 403,862 .(14,515) 389,347 0 6,390 |02/15/2042. | 1..
3132GR  ZW 4 | FGLMC Pool #Q06757 3.500% 03/15/42.. | ..| 06/01/2017. | Paydown ...74,038 ..74,038 76,265 (2,227) 74,038 0 961 | 03/15/2042. | 1..
3132GT GV 3 | FHLMC Pool #Q08012 3.500% 04/15/42.. | .. | 06/01/2017. | Paydown 144,890 | ....... 1,144,890 (42,451) | ... ..1,144,890 0| 17,204 | 04/15/2042. | 1..
FHLMC Gold PC Pool #C80131 6.000%
313356 EC 5 | 031 1| 08/01/2017. | PYAOWN...ovvvvvvrvveeeerrvvveeesmssssseees | ssssseesessssssnssnnns | sesesssnnnns 10,012 | ..........10,012 9,782 9,863 149 149 10,012 0 209 |03/15/2024. | 1.....
FHLMC REMIC Ser 1628-KZ 6.250%
313373 KF 4 | 121152 | 06/01/2017. | PQYAOWN....ovvvvvvrveeeerrrvvveeesmmmsseneees | sssseeesesessssnnannes | seveesnennes 16,981 | .ccceee0r 16,981 | oo 17,840 17,291 (310) (310) 16,981 (U IR 446 |12/15/2023. | 1.....
FHLMC REMIC Ser 1674-Z 6.750%
313373 Q2 7 | 0211524 ..|06/01/2017. | Paydown 20,389 20,389 21,094 20,688 (299) (299) 20,389 0 586 |02/15/2024. | 1....
FHLMC REMIC Ser 1683 Z 6.500%
313373 X8 6 |02/15/24 1| 08/01/2017. | PYAOWN....ovvovvvvveeeeerrreveeesmmssssneees | sssssssesesssssmmsannas | sevesssnnnns 40,947 | oo 40,947 | oo 41,204 40,981 (34) (34) 40,947 0 | 1,130 |02/15/2024. | 1.....
FHLMC REMIC Ser 1837-Z 6.500%
313376 M4 0 | 04/15/26 ..106/01/2017. | Paydown 18,499 (269) (269) 18,229 0 04/15/2026. | 1..
FHLMC REMIC Ser 1967-BA 7.000%
3133TA CQ 3 | 06/17)2 ..|06/01/2017. | Paydown 5211 5211 5,378 5,274 (63) (63) 5211 (V1 152 |06/17/2027. | 1....
FHLMC Structured Ser 2008 M 7.000%
3133TC 6P 8 |11/ 1| 08/01/2017. | PYAOWN....cvoovvvrveeeerrreveeesmmsssseeees | sssssseesesessssnssnnns | seseesennnns 46,987 | ..........46,987 | ........... 48,787 47,996 | cooeevvnneeenenns | e (1,009) (1,009) 46,987 (U 1,325 | 11/20/2027. | 1.....
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0 Current Bond
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e Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
i 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) BJ/ACV. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
FHLMC REMIC Ser 2120 CIPC  6.000%
3133TH RV 1|01/ - 06/01/2017. | PAYAOWN......ooovveeoervriiiieeeeeenmiimiinnenes [ imimisiessmsmmsssnninnes | oveennnns 153,241 | ... 153,241 | ... 152,784 152,837 404 404 153,241 (O 3,748 |01/15/2019. | 1.....
31340Y GR 4 |04/15/20 ..| 06/15/2017. | Paydown 1,605 1,605 1,663 1,600 5 5 1,605 0 63 |04/15/2020. | 1.....
31342A P4 5 | FHLMC Pool #780443 2.809% 03/25/33.. | ..| 06/01/2017. | PaYAOWN.......coovoeoerrrrreesssscerrsrssssesiins | ceveesessssssssssssssssssins | ceeesesesis 14647 | o NAB4T | 14,632 14,618 29 29 14,647 0 | e 186 |03/25/2033. | 1.....
FHLMC Gold PC Pool #D49973 6.000%
313568 CJ 7 | 031 ..| 06/01/2017. | Paydown 1,625 1,625 1,454 1,518 107 107 1,625 0 41 |03/15/2024. | 1.....
FNMA REMIC Ser 1990-64Z 10.000%
31358E MW 9 |06/25/2 ..106/01/2017. | Paydown 6,630 6,630 7,442 6,909 (280) (280) 6,630 0 277 |06/25/2020. | 1....
FNMA REMIC Ser 1990-72B  9.000%
31358E  RK 0 |07/25)2 ..|06/01/2017. | Paydown 5,531 5,531 5,401 5476 55 55 5,531 (VI IO 198 |07/25/2020. | 1....
FNMA REMIC Ser 1990-83A 9.250%
31358E  XG 2 |07/2512 ..| 06/01/2017. | Paydown 5,702 5,702 5,684 5,670 32 32 5,702 0 219 | 07/25/2020. | 1.....
FNMA REMIC Ser 1991-39J 9.000%
31358G PP 6 | 05/2512 ..106/01/2017. | Paydown 4,271 4,271 4,597 4,363 (92) (92) 4,271 0 05/25/2021. | 1..
FNMA REMIC Ser 1991-56G  8.600%
31358G X4 4 | 06/252 ..| 06/01/2017. | Paydown 1,819 1,819 1,787 1,803 16 16 1,819 0 68 [06/25/2021. | 1....
FNMA REMIC Ser 1991-73A  8.000%
31358H GT 6 |07/252 ..| 06/01/2017. | Paydown 1,160 1,160 1,114 1,145 15 15 1,160 0 41 |07/25/2021. | 1.....
FNMA REMIC Ser 1991-92Z 8.500%
31358H XU 4 |07/252 ..| 06/01/2017. | Paydown 4,726 4,726 4,924 4,765 (39) (39) 4,726 (U I 168 |07/25/2021. | 1.....
FNMA REMIC Ser 1992-71X 8.250%
31358M P4 0 | 05/25/2 ..|06/01/2017. | Paydown 5,897 5,897 6,135 5,955 (58) (58) 5,897 (| . 194 |05/25/2022. | 1....
FNMA REMIC Ser 1992-49 CIL 7.000%
31358M WZ 3 |04/ ..| 06/01/2017. | Paydown 6,586 6,586 6,474 6,493 93 93 6,586 0 04/25/2022. | 1..
FNMA REMIC Ser 1992-124 PZ 7.000%
31358N 5B 4 | 07/2 ..| 06/01/2017. | Paydown 8,163 8,163 8,398 8,239 (76) (76) 8,163 0 232 |07/25/2022. | 1
FNMA REMIC Ser 1993-115G  5.500%
31359B DN 4 | 07/25/ ..|06/01/2017. | Paydown 1,943 1,943 1,915 1,925 17 17 1,943 0 43 |07/25/2023. | 1
FNMA REMIC Ser 1993-119GA 6.500%
31359B  ZK 6 |07/25 ..| 06/01/2017. | Paydown 22,940 22,940 22,639 22,788 152 152 22,940 0 602 |07/25/2023. | 1
FNMA REMIC Ser 1996-M7 CIZ 6.640%
31359K 2K 2 |05/ ..| 06/01/2017. | Paydown 777 777 753 767 9 9 777 0 22 |05/17/2036. | 1.....
FNMA ACES Ser 1997-M2 CI Z 7.125%
3135  DJ 2 | 011 < 06/01/2017. | PydOWN.....ovoovmevrerrcrreenmerresnineens [ eevvvsssseesissnsensesinns | senneeeenes 12,737 | 12737 | 13,681 13,423 (685) (685) 12,737 0 378 |01/17/2037. [ 1....
FNMA REMIC Ser 1997-63 ZA 6.500%
31359Q LQ 5 |09/18 ..| 06/01/2017. | Paydown 51,661 51,661 50,643 51,028 633 633 51,661 (0 1,377 09/18/2027. | 1.....
FNMA REMIC Ser 1998-73 CI MZ
31359V BH 5 |6.300% 10 ..| 06/01/2017. | Paydown 1,654 1,654 1,696 1,677 (23) (29) 1,654 0 43 [10/17/2038. | 1.....
FNMA REMIC Ser 1989-67D 9.000%
313602 3E 2 |10/2511 .| 06/01/2017. | Paydown 3,862 3,862 3,849 3,840 22 22 3,862 U — 146 | 10/25/2019. | 1....
FNMA REMIC Ser 1989-62G  8.600%
313602 W4 2 | 10/25/1 ..| 06/01/2017. | Paydown 2,575 2,575 2477 2,547 28 28 2,575 0 92 |10/25/2019. | 1.....
FNMA REMIC Ser 1990-35E  9.500%
313603 2H 4 | 04/252 ..| 06/01/2017. | Paydown 976 976 975 971 5 5 976 0 39 |04/25/2020. | 1.....
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FNMA REMIC Ser 1990-41D  9.500%
313603 5J 7 |04/252 1| 08/01/2017. | PYAOWN....ovvvvvvvreeerrrreveeesnnssssneees | sssssssesessessmnssnnas | svsessennnns 17,216 | v 17,216 | e 18,786 17,690 (474) (474) 17,216 0 686 |04/25/2020. | 1.....
FNMA REMIC Ser 1989-86E 8.750%
313603 GW 6 |11/2511 .| 06/01/2017. | Paydown 1,134 1,134 1,099 1,123 12 12 1,134 0 41 [11/25/2019. | 1.....
FNMA REMIC Ser 1989-90E 8.700%
313603  JJ 2 |12/2511 ..| 06/01/2017. | Paydown 1,395 1,395 1,385 1,388 7 7 1,395 0 51 |12/25/2019. | 1....
FNMA REMIC Ser 1990-1D  8.800%
313603 QH 8 |01/2520 ..| 06/01/2017. | Paydown 653 653 643 648 5 5 653 0 24 |01/25/2020. [ 1.....
FNMA REMIC Ser 1990-4Z 9.350%
313603 TW 2 |01/25/20 .| 06/01/2017. | Paydown 23,542 23,542 25,887 23,948 (406) (406) 23,542 0 922 |01/25/2020. | 1.....
313730 ZC 4 | FNMA Pool #304139 9.000% 01/25/25..... | .. | 06/01/2017. | Paydown 158 158 165 163 (5) (5) 158 0 6 [01/25/2025. | 1.....
FNMA DUS Pool #377810 7.500%
31377TH VB 5 | 05/25/27 ..|06/01/2017. | Paydown 29 29 29 29 0 29 0 1 (05/25/2027. | 1
FNMA DUS Pool #380814 6.030%
31377TM AP 6 | 12/25/19 .| 06/01/2017. | Paydown 57,380 57,380 61,585 58,066 (686) (686) 57,380 0 | 1,443 |12/25/2019. | 1.....
FNMA DUS Pool #386237 4.950%
31377T BE 5 | 06/25119 ..|06/01/2017. | Paydown 9,097 9,097 9,493 9,140 (43) (43) 9,097 () I 188 |06/25/2019. | 1.....
FHLMC REMIC Ser 3751 CIMC  4.000%
3137A3 HS 1 |07/ < [ 06/01/2017. | PYAOWN......oourvermrirrriresirerineenes | rnervisersssesssssesssnes | cevnnenns 458,102 | .......... 458,102 | .......... 458,927 457,607 495 495 458,102 (VI I 7,579 |07/15/2037. | 1....
FHLMC REMIC Ser 3786 CIEB 4.000%
3137A5 R7 1 |081 .| 06/01/2017. | Paydown 336,866 336,866 337,652 (786) (786) 336,866 0 5,609 |08/15/2035. | 1..
31381L  NY 9 | FNMA Pool #464007 6.650% 01/25/28..... ..|06/01/2017. | Paydown 9,495 9,495 11,786 (2,291) (2,291) 9,495 0 263 |01/25/2028. | 1..
3138A8 F4 3 | FNMA Pool #AH6486 4.000% 03/25/41... | ..| 06/01/2017. | Paydown 200,242 200,242 201,593 201,586 | .ooovveeericriis | s (1,343) (1,343) 200,242 (VI I 3,454 [03/25/2041. | 1.....
3138AE  J8 7 | FNMA Pool #AI1186 4.000% 04/25/41..... ..106/01/2017. | Paydown ...469,402 469,385 ..(3,125) (3,125) 466,260 (VI I 7,611 |04/25/2041. [ 1..
3138MC  3U 6 | FNMA Pool #AP8910 3.500% 10/25/42.... | .. | 06/01/2017. | Paydown . 576,244 ...582,006 581,684 ...(5,440) (5,440) 576,244 0 8,561 [10/25/2042. | 1..
3138W9  GP 9 | FNMA Pool #AS0205 3.000% 08/25/43.... | ..| 06/01/2017. | Paydown 64,709 64,709 61,362 61,543 3,166 3,166 64,709 0 830 |08/25/2043. | 1.....
3138W9  KQ 2 | FNMA Pool #AS0302 3.000% 08/25/43.... | ..| 06/01/2017. | Paydown 281,995 281,995 267,410 268,257 | coovvvvveerverrrrees | eeviinnns LRI T T 13,738 281,995 0 3,657 |08/25/2043. | 1..
3138W9 LM 0 | FNMA Pool #AS0331 3.000% 08/25/43.... | ..| 06/01/2017. | Paydown 80,734 80,734 | oo 76,559 76,801 3,933 3933 80,734 (U 1,069 | 08/25/2043. | 1..
3138WE  NA 3 | FNMA Pool #AS4884 3.000% 05/25/45.... | ..| 06/01/2017. | PaYAOWN........ocoooverrrressssssssrnssnsssssaies | covvesessssssssssssssssssins | cesies 1479812 | ... 1479812 | ... 1,495,188 | ........... 1,494,735 | oo | e (14,923) | oo [ ceverninnns (14,923) | wovovvvvrnreereees | v 1,479,812 (0 — 18,790 |05/25/2045. | 1.....
3138WE  RA 9 | FNMA Pool #AS4980 3.000% 05/25/45.... | ..| 06/01/2017. | Paydown 824,492 824,492 828,735 828,615 | .. | v (4,123) (4,123) 824,492 (I - 10,221 | 05/25/2045. | 1..
3138WE VB 2 | FNMA Pool #AS5109 3.500% 06/25/45.... | .| 06/01/2017. | PaYAOWN.......cocoooverrrreressceserrssessassiies | cevveesesssssssssssssssssies | ceeee 1,579,045 | ....... 1,579,045 | ... 1,634,064 | ... 1,632,731 S I (53,687) (XTI T4 ) [ I 1,579,045 (I 23,540 | 06/25/2045. | 1..
3138WF  B6 2 | FNMA Pool #AS5460 3.500% 07/25/45.... | ..| 06/01/2017. | PaYAOWN.....ccocovoverrrrereseceserrrsessesssies | ceeeeeessssssssssssssssssins | ceeees 1,126,210 | ....... 1,126,210 | ...... 1,173,546 | .......... 1,172,398 i (46,188) | ..oovvvrerrrres [ ceverinnnns (CIIRE: YN T 1,126,210 (I - 16,984 |07/25/2045. | 1.....
3138WF  NY 8 | FNMA Pool #AS5806 3.000% 09/25/45.... | ..| 06/01/2017. | Paydown ..378,866 382,151 382,057 .(3,191) (3,191) 378,866 0 5,004 | 09/25/2045. | 1..
3138WW BR 9 | FNMA Pool #AT8147 3.000% 07/25/43.... 06/01/2017. | Paydown ..133,300 129,277 4,023 133,300 0 07/25/2043. | 1..
3138X0 Y2 8 | FNMA Pool #AU1628 3.000% 07/25/43... | .. | 06/01/2017. | Paydown .128,451 122,172 6,279 128,451 0 07/25/2043. | 1..
3138X0 Y5 1 | FNMA Pool #AU1631 3.000% 07/25/43... | .. | 06/01/2017. | Paydown .166,423 161,491 4,933 166,423 0 07/25/2043. | 1..
3138X0 Y6 9 | FNMA Pool #AU1632 3.000% 07/25/43... | ..|06/01/2017. | Paydown ..754,375 722,370 32,005 32,005 754,375 0 07/25/2043. | 1..
3138X2 WU 5 | FNMA Pool #AU3326 3.500% 07/25/43... | ..| 06/01/2017. | Paydown coeeennn459,805 | . o 463,918 | woooovveeecenrnns | e (4,113) (4,113) 459,805 0 07/25/2043. | 1..
3138X3  CJ 9 | FNMA Pool #AU3672 3.500% 07/25/43... | ..| 06/01/2017. | PAYAOWN......covrrvemurrrrrvvveeesrmsseenenns | covvssseeesesssesssmmssnes | ceveeennns 164,350 | ..oooo.. 164,350 | oo 165,993 165,835 | .oooucerreennnnns | eovrrnnnns (1,486) (1,486) 164,350 0 07/25/2043. | 1.....
3138X3 EJ 7 | FNMAPool #AU3736 3.000% 08/25/43... | ..| 06/01/2017. | Paydown 581,485 581,485 563,223 564,260 | ..ovvvveeeverrriens | eeviinnns L7 T 17,225 581,485 0 08/25/2043. | 1..
3138YH U2 4 | FNMA Pool #AY4200 3.000% 05/25/45.... | ..|06/01/2017. | Paydown 831,953 831,953 836,633 836,446 | ... | e (4,493) (4,493) 831,953 0 05/25/2045. | 1..
FNMA REMIC Ser 2001-47 ZK  6.500%
313920 XA 3 |09/25 ..| 06/01/2017. | Paydown 16,286 ..16,286 .16,838 16,564 (278) (278) 16,286 0 09/25/2031. | 1..
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FNMA REMIC Ser 2001-W2 CI AF6
313920 XZ 8 |6.589%1 .| 06/01/2017. | Paydown 9,082 9,082 9,029 9,115 (33) (33) 9,082 0 255 |10/25/2031. | 1.....
FNMA REMIC Ser 2002-67 CI AN
31392E 6A 3 |5.000% 11 .| 06/01/2017. | Paydown 65,347 65,347 65,215 65,144 203 203 65,347 (U 1,352 | 11/25/2017. | 1.....
FNMA REMIC Ser 2002-55 CI GC
31392 FL 9 | 5.500% 09 ..| 06/01/2017. | Paydown 181 181 187 181 0 181 0 3 109/25/2017. | 1....
FNMA REMIC Ser 2002-59 CI B 5.500%
31392 SX 9 |09/ ..| 06/01/2017. | Paydown 159 159 165 159 0 159 0 3 109/25/2017. | 1.....
FHLMC REMIC Ser 2489 CI PE  6.000%
31392R  YX 3 |081 1| 08/01/2017. | PYAOWN....vvvvvvvrveeeeerrvvveeesmmsseeeees | ssssseesesessssnnsnnas | seveessennes 48,639 48,639 | oo 48,379 48,422 217 217 48,639 0 | 1,179 | 08/15/2032. | 1.....
FHLMC REMIC Ser 2478 JF 6.000%
31392T WT 0 |08/15/2 .| 06/01/2017. | PaydOWN.......oooovrierrrvviceessssssceens | vssssseessisessssnnannas | evvevsninnns 14,889 .. 14,889 | ... 15,508 15,051 (162) (162) 14,889 0 364 |08/15/2022. | 1....
FHLMC REMIC Ser 2504 N 5.500%
313920 KL 7 | 09/15/1 .| 06/01/2017. | Paydown 7,990 7,990 8,163 7,986 4 4 7,990 (U I 191 | 09/15/2017. | 1.....
FHLMC REMIC Ser 2503 BH 5.500%
313920 MQ 4 | 09/15/1 .| 06/01/2017. | Paydown .18,524 18,520 4 4 18,524 0 09/15/2017. | 1..
FHLMC REMIC Ser 2501 AN 5.500%
313920 RH 9 | 09/15/1 .| 06/01/2017. | Paydown 46 46 47 46 0 46 0 1 {09/115/2017. | 1....
FNMA REMIC Ser 2003-38 CI MP
31393A 2V 8 | 5.500% 05 .| 06/01/2017. | Paydown 98,114 98,114 | ... 100,322 98,371 (257) (257) 98,114 0 2,224 |05/25/2023. | 1.....
FNMA REMIC Tr Ser 2003-W6 1A41
31393B T4 7 |5.398% .| 06/01/2017. | Paydown 68,101 68,101 68,633 68,275 (174) (174) 68,101 (U 1,464 |10/25/2042. | 1.....
FHLMC REMIC Ser 2773 CICD 4.500%
3139%4W CK 2 |04/ ..|06/01/2017. | Paydown 35,007 35,007 31,720 33,589 | oo | e 1,418 1,418 35,007 0 660 | 04/15/2024. | 1....
FNMA REMIC Ser 2011-30 CILC
31397S KV 5 | 3.500% 12 .| 08/01/2017. | PQYOWN....oovvvvreeerrrreveennmssseennnnees | covsveeseneeessssssssssenns | eovnens 1,114,720 4,89 0 12/25/2036. | 1..
31403A WY 7 | FNMA Pool #743263 3.500% 10/25/18..... | .. | 06/01/2017. | Paydown ..12,814 228 12,814 0 10/25/2018. | 1..
31408G KD 8 | FNMA Pool #850892 5.000% 10/01/35..... | ..| 06/01/2017. | PaYAOWN.......coooovverrrrrressessserssssssssinns | coveesessssssssssssssssssins | cevssssssis 77,042 0 77,042 0 10/01/2035. | 1..
31408) BM 2 | FNMA Pool #852444 5.000% 10/01/35.. 06/01/2017. | Paydown 7433 0 7,433 0 . 10/01/2035. | 1..
31409Y L6 2 | FNMA Pool #382449 5.000% 01/25/36..... | .. | 06/01/2017. | Paydown 2,321 0 2,321 0 49 |01/25/2036. | 1..
3140E2 4V 0 | FNMA Pool #AZ9835 3.000% 09/25/45.... | .. | 06/01/2017. [ PAYAOWN........cvvrvvvveerimmmmrrrrirnennnns | revvvvsveeeesssnsseneeeeees | s 315334 | ... 315,334 | ..o 318,068 317,997 (2,663) (2,663) 315,334 0 | 4,426 |09/25/2045. | 1.....
3140E6 WA 6 | FNMA Pool #BA2440 3.000% 11/25/45.... | .. | 06/01/2017. [ PAYAOWN.......covvvvvevmrmmmmeerriveessnnnnns | covvveesmmmmmnseessssssnees | coeeeeeeeend 48,353 48,353 | ..o 49,233 49,215 (863) (863) 48,353 0 598 |11/25/2045. | 1..
31412W  TB 2 | FNMA Pool #937146 6.500% 05/25/37..... | ..| 06/01/2017. | Paydown 430 430 438 438 (8) (8) 430 0 12 |05/25/2037. | 1..
31413H G3 6 | FNMA Pool #945818 6.000% 07/25/37..... | .. | 06/01/2017. [ PAYAOWN........ccvrvvvveemsmmmmmmrrrrrrnennnns | ceevvvvveneessmssseeeeesees | i 210,906 | ......... 210,906 | .......... 211,631 211,547 (641) (641) 210,906 0 | 4,248 |07/25/2037. | 1.....
31417D LN 1 | FNMA Pool #AB6632 3.500% 10/25/42.... | .. | 06/01/2017. | Paydown 596,241 596,241 623,817 623,169 (26,928) (26,928) 596,241 0 9,355 |10/25/2042. | 1..
31417G  ZX 7 | FNMA Pool #AB9757 3.500% 06/25/43.... | .. | 06/01/2017. | Paydown 3,905,434 3905434 | ... 3,944,488 3,942,197 (36,763) (36,763) 3,905,434 (I - 56,795 |06/25/2043. | 1..
314188 SY 3 | FNMA Pool # MA2334 3.500% 07/25/45.. | .. | 06/01/2017. | Paydown 323,754 323,754 334,302 334,050 | coovvveeenenrnrenes | e (10,296) | wovvvvvveererees [ cevernnnnns (10,296) 323,754 0 | e 4,782 |07/25/2045. | 1.....
31419B  CT 0 | FNMA Pool #AE0981 3.500% 03/25/41.... | ..| 06/01/2017. | Paydown 201,298 201,298 207,201 207,176 ....(5,878) (5,878) 201,298 0 2,963 |03/25/2041. | 1..
31419L 3D 3 | FNMA Pool #AE9795 3.500% 11/25/40.... | .. | 06/01/2017. | PAYAOWN.......covvvvmmervirrrerrirncereinnes | vvseereismssensessnneeess | cvveivonne 186,746 | ......... 186,746 | .......... 195,987 195,947 ....(9,200) (9,200) 186,746 0 3,002 | 11/25/2040. | 1..
lowa Student Ln Lig Corp Rev LBASS
462590 JJ 0 |AMTS .| 06/01/2017. | Call  100.0000. ..510,000 510,000 ...510,000 510,000 0 510,000 0 ... 13,515 | 12/01/2023.
lowa Student Ln Liq Corp Rev LBASS
462500 JK 7 |AMTS ..| 06/01/2017. | Call ~ 100.0000 220,000 220,000 220,000 220,000 0 220,000 0 5940 |12/01/2024. | 1FE............
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lowa Student Ln Lig Corp Rev LBASS
462590 KC 3 |AMTS ..| 06/01/2017. | Call  100.0000. 205,000 | ...oooeonn 205,000 228,477 225,405 (808) (808) 224,597 | oo | e (19,597) | oo (19,597) | oo 5,125 | 12/01/2026. | 1FE...........
lowa Student Ln Liq Corp Rev LBASS
462590 KD 1 |AMTS .1 06/01/2017. [ Call  100.0000.........coovvvvrrerereeeeees | covrirerssssmmsimiiniins | v 195,000 | oo 195,000 | oo 194,045 194,147 26 26 194,173 827 827 3,900 (12/01/2027. | 1FE............
lowa Student Ln Liq Corp Rev LBASS
462500 KE 9 |AMTS ..| 06/01/2017. | Call  100.0000 335,000 335,000 328,394 328,909 134 134 329,043 5957 5,957 6,909 |12/01/2030. | 1FE............
lowa Student Ln Liq Corp Rev LBASS
462590 KF 6 |AMTS .| 06/01/2017. | Call ~ 100.0000 500,000 | ......... 500,000 | .........s 496,770 496,958 46 46 497,004 2,996 2,996 | ... 11,250 |12/01/2034. | 1FE............
Louisiana Hsg Fin Agy Mtg Rev LBASS
54627TA DA 2 |AMT .1 06/01/2017. [ Call  100.0000.........ccoeveeeeerreceecees | corrrrrrssessmmmmmnninnnns | rvnees 1,405,000 | ...... 1,405,000 | ... 1,406,939 | .......... 1,405,117 (10 [P ISP 1,405,000 0 | 36,179 |06/01/2029.
590545 QF 9 |MesaAZ Utl SysRev 6.250% 07/01/23... | ..| 04/06/2017. | Tax Free EXChANGE.........couvmeerrvvees | covvvevevrrvemsmmmnsssneees | wovnees 2,800,581 | ...... 2,500,000 3,145,375 2,811,708 .(11,128) 2,800,581 0 .. 119,358 |07/01/2023.
590545 QG 7 |MesaAZ Ut SysRev 6.250% 07/01/24... | ..| 04/06/2017. | Tax Free EXChANGE..........ouuvmeerrvvees | covvveeerrveessmmmmsssneees | wovnees 2,838,813 500,000 | .......3,166,250 2,849,391 .(10,578) 2,838,813 0 .. 119,358 | 07/01/2024.
590545 QH 5 |MesaAZ Utl SysRev 6.250% 07/01/25... | ..| 04/06/2017. | Tax Fre€ EXChANGE..........oevvmeerrvvees | covvveeevrveemsmmnmsssnnees | wovnens 3,449,468 | ....... 3,000,000 3,822,420 3,461,528 (12,060) 3,449,468 0 | 143,229 |07/01/2025.
594636 RC 8 | Michigan StComp Trans Rev Ref 5.250% | .. | 05/15/2017. | MAIUIIY......ooouruuuecerrreeemmmmnnennreenes | cossvereeeeessssssssssnens | wonnens 5,035,000 | ...... 5,035,000 | ....... 5,692,319 | ......... 5,060,047 (25,047) 5,035,000 0 .. 132,169 | 05/15/2017.
646135 QZ 9 | New Jersey StTrans Auth Rev Trans Sys S| .. | 06/15/2017. | MAIUIItY..........ormuuecerrmveemmmmmneenrrnnes | covvveeeeeeesssssmsnssneees | coveees 1,985,000 | ...... 1,985,000 | ....... 2,284,437 | o 1,997,950 [ ooovvvvrvrveerrnn | e (12,950) | wooovvvvvvvveninnns | e (12,950) | wvveveveveemerrnee | i 1,985,000 (O - 57,069 |06/15/2017. | 2FE..........
64711M 5V 5 | New Mexico Fin Auth Rev Sub Lien Pub PJ| .. | 06/15/2017. | Call ~ 100.0000..........ccemerrrrvrmeens | wormrerreemmmerressenennes | evvenns 1,305,000 | ....... 1,305,000 | ....... 1,381,277 | oo 1,309,347 | oo | v (4,347) (4,347) | oo | v 1,305,000 0 | 34,256 |06/15/2019. | 1FE............
649085 AA 5 | New Valley Generation Il Ser 2001 5.57.... | .. | 05/01/2017. | Redemption  100.0000........c..ccree | wormrrvermmerrermmmenees | cvveens 1,110,250 | ....... 1,110,250 | ....... 1,137,852 | oo 118,693 | oo | v (8,443) (8,443) | wvvvvverreerivenne | e 1,110,250 0 | . 30,932 |05/01/2020. | 1FE...........
New York St LocGovtAsstCorpRev Ref Ser
649876 E8 8 |E .| 04/01/2017. [ Call  100.0000..........oerrrverrrreeen | cervrrrrreerisrsnerneninn | eoreeeeenas 45,000 | ...........45,000 | ............ 49,656 46,571 (84) (84) 46,487 | ..o [ s (1,487) | e (1,487) | oo 1,125 | 04/01/2021. | 1FE............
New York St LocGovtAsstCorpRev Ref
649876 NZ 8 | MBIA- .| 04/01/2017. | Call  100.0000.........ccmmueeerrrrivennns | rrsssemeereressmmmmmnnas | eeveennnnnnd 65,000 | ............65,000 | ..cooooecrns 70,651 66,968 (105) (105) 66,863 | .vvvvvvveerreens | e (R p— (1,863) | ......... 1,625 | 04/01/2021. | 1FE............
843146 U5 8 | Southern IL Univ Rev Hsg & Auxiliary Fac.. | ..| 04/01/2017. | MaIUIIY.........corrsesieecrmrveennsssniennnnnnes | covvveesereensssssssssnnees | aonnens 1,100,000 | ...... 1,100,000 | ...... 1,184,854 ...1,102,392 (2,392) (2,392) cooeen 1,100,000 0 ... 28,875 | 04/01/2017. | 1FE...........
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS.. ...........c.euireerereeessinnnseesssssessssssssssssssssssssssssssssssssssssseses | seeed 45,484,028 | ..... 44,395,166 7,989,511 45,856,460 | ......ccc0...0 | .o (359,264) | .. ...(359,264) | .oooovrrrn 0 | o 45,497,195 XXX XXX
Bonds - Industrial and Miscellaneous
000000 00 O |CPlinternational Inc 1stLien TL Nt1........... ..| 06/30/2017. | Redemption  100.0000. ..71,575 71,575 (236) (236) 71,575 04/07/2021.
000000 00 O |ValeantPharmaceuticals Inc Term Ln B Se | .. | 05/31/2017. | Various. ,745,859 712,924 | .. 1,851 1,851 ceereenenn 1,650,651 95,208 04/01/2022.
000000 00 O |ValeantPharmaceuticals Inc Term Ln B Se | .. | 04/28/2017. | Redemption  100.0000 222,371 222,371 220,512 ceeverenen 1,859 1,859 222,371 04/01/2022.
000000 00 O |StandardAero Aviation Hold Inc Term Ln N | .. | 06/30/2017. | Redemption ~ 100.0000 20,421 20,421 20,522 (101) (101) 20,421 07/07/2022.
000000 00 0 |USFoodsIncNew Term LnNt1 4.476%( ..|06/30/2017. | Redemption ~ 100.0000.......cc.ccveer | corverrrrereermmmmmmmmeeees | wonmmss 48,067 | ..........48,067 | ............ 48,372 (305) (305) 48,067 0 654 |06/27/2023. | 4FE............
CWGS New Term Ln Nt1 4.976%
000000 00 O |11/08/23 .| 06/30/2017. | Redemption ~ 100.0000..........cccvvr | ormmmmummeerereermmmmannne | ceveennnnnns 40,268 | ..........40,268 | ............ 40,090 178 178 40,268 (U I 475 | 11/08/2023. | 4FE............
AEP Transmission Co LLC Sr Nt 3.100%
00115A AA 7 |1 .| 05/24/2017. | Tax Free EXChange.........couevveernveeres | coverrmmernermsenneenninns | cvvenes 7,852,305 | ....... 8,000,000 ...7,847,016 5,289 5,289 0 .. 126,067 |12/01/2026.
ACE Securities Corp RMBS Ser 2006-SL1
004421 VE 0 |Cl ..| 06/26/2017. | Paydown 62,173 62,173 40,645 | ..o | s 21,529 21,529 62,173 0 289 | 09/25/2035.
00764M BT 3 | Aegis ABS Trust RMBS Ser 2004-2 CI M1 | .. | 06/26/2017. | PaYAOWN.......ccovcoumevvrirrrereirscrreennns | vnseereesmsesssssnseenes | cvveveonns 135,066 | .......... 135,066 | ..........123,585 125,864 9,202 9,202 135,066 0 | 1,060 |06/25/2034.
00913@ AA 2 | AirNewco LLC 2nd Lien TLNt1 10.672%. | .. | 05/16/2017. | Morgan Stanley & CO LLC......cccoovee | wevvservrmrssserrrssins | oo 4,625,000 | ....... 5,000,000 | ... 4,750,000 | oo 4,506,250 | ......280,828 8,922 289,750 | oo [ v 4,796,000 | .ooooovvereen -(171,000) | ......(171,000) | .....257,326 | 02/13/2023.
00913M  AF 4 | Air Newco LLC 1stLien TLNt1 6.672%... | .. | 06/09/2017. | Goldman Sachs & COMPany........... | coouveereermmervernnsennes | cvveeen 2,548,017 | ....... 2,606,667 | ... 2,585,575 | ............ 2,486,108 | .....103,912 | ........... TATT | e | e 105,083 2,591,191 | s [ (43174) | ........ (43,174) | ....... 94,722 |02/13/2022.
00913M  AF 4 | AirNewco LLC 1stLien TLNt1 6.672%... | ..| 05/31/2017. | Redemption ~ 100.0000. 6,667 6,667 6,613 6,358 266 43 309 6,667 0 231 |02/13/2022.
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Alameda Cnty CA CTL Ser 2002-A
01082# AA 3 |7.500% ..| 06/15/2017. | Redemption ~ 100.0000. 96,982 96,982 | .......... 102,801 98,981 | oovvvvvevererirrins | v (1,999) (1,999) 96,982 0 3,033 [06/15/2021. | 1.......
01877K AB 9 |Aliiance Pipeline LP SrNt 6.996% 12/3..... | .. | 06/30/2017. | Redemption ~ 100.0000...........c.ce. | werrrrrreeeesrmmmmmeneenees | ovsrsne 120,000 | oo 120,000 | oo 124,307 121,087 | oo | s (1,087) (1,087) 120,000 0 | e 4,198 |12/31/2019. | 2FE............
02150F AA 8 | Countrywide Alternative Ln Tr RMBS Ser 2 | ..| 06/01/2017. | Paydown 50,582 57,204 48,764 0 48,764 1,818 | 1,818 | 1,309 | 05/25/2037.
02150W AB 9 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2017. | PaYAOWN...........coumrvvirmreerircrreennns | vnverreemmsseseessseenes | cvveees 1,069,913 | ...... 1,159,784 1,082,000 | ..o 1,082,000 0 | e | e 1,082,000 | oo | e (12,087) | .......(12,087) | ....... 15,384 | 03/25/2047.
02932) AG 2 | American Rock Salt Co 1stLien Term Ln N | .. | 06/30/2017. | Redemption  100.0000. 53,712 53,712 53,444 52,974 561 177 738 53,712 | oo | e | e [ 1,310 |05/20/2021.
030728 KH 7 |10 ..| 06/26/2017. | Paydown 535,413 535413 | ... 517,623 520,652 | ..oovveeerienerins | e L (T [T IO 14,761 535,413 0 3,600 |12/25/2033.
Ameriquest Mtg Sec Inc RMBS Ser 2005-
030728 ZK 4 |X1 ..| 06/26/2017. | Paydown 624,065 624,065 601,053 803,361 | covvvvveeevvrrirens | eevrinnnn 20,704 20,704 624,065 0 5,007 |03/25/2035. | 1FM...........
Amresco Resdtl Sec Mtg Loan RMBS Ser
03215P BN 8 | 199 .| 06/01/2017. | Paydown 8,791 8,791 8,671 8,745 46 46 8,791 0 220 |03/25/2027. | 1FM...........
Amresco Resdtl Sec Mig Loan RMBS PTC
03215P DN 6 | Ser ..| 06/01/2017. | Paydown 130 130 130 129 1 1 130 0 3 108/25/2027. | 1FM...........
03334@ AA 7 |AnchoragePermitCtr BldgLs TrCTL 6.3. | ..|06/15/2017. | Redemption  100.0000. 52,312 52,312 52,312 52,312 0 52,312 (O 1,383 |02/15/2025. | 1....
03525# AA 4 | Animal Supply Company Term Ln Nt1 8.6| ..| 06/30/2017. | Redemption ~ 100.0000............ccc. | corvevrrrrreerrmeemmmmeecns | woveerrnnne 75,000 | ..o 75,000 | oooeeceecn 73,500 | oovvvvvvveeersremmmneeenne | covvssrneeeeeveeninns | eeveeeeenes 1,500 1,500 75,000 0 2,591 [12/15/2021.
040104 MF 5 | Argent Securiies Inc RMBS Ser 2004-W11 | .. | 06/26/2017. | Paydown 657,818 657,818 627,498 635,988 | .ovvvvvevviverrens | ceviinnnn 21,830 21,830 657,818 (U 5,486 | 11/25/2034.
Asset Backed Securities Corp RMBS Ser
04541G GB 2 |20 .| 06/26/2017. | PaydOWN.....coovuurverrrrrernerressisennes | cevernssennesssenseennnes | cvveenenns 469,222 | ......... 469,222 | ......... 450,580 453,028 | oo | e 16,195 | oo [ e 16,195 469,222 0 3,580 | 11/25/2033. | 1FM...........
Asset Backed Securiies Corp RMBS Ser
04541G UN 0 |20 .| 08/26/2017. | PQYOWN.....oovvvreeerrreveenmmsssseenneeees | cossreeneeseesssssssssssess | eovenns 2,122,641 | ....... 2,122,641 | ... 1,836,085 | ........c.. 1,863,228 259,413 259,413 2,122,641 0 ... 14,447 | 11/25/2035.
05538B AH 8 | BE Aerospace Inc Term Ln Nt1 4.420% 1| .. | 04/13/2017. | Redemption  100.0000. 2,230,303 2,230,303 2,233,634 2,232,468 551 (2,716) (2,165) 2,230,303 0 39,942 [11/21/2021.
05538B  AH 8 | BE Aerospace Inc Term Ln Nt2 4.500% 1 | .. | 04/13/2017. | Redemption ~ 100.0000. 2,230,303 2,230,303 2233634 2,232,468 550 (2,715) (2,165) 2,230,303 0 | . 32,784 |11/21/2021.
05538B  AH 8 | BE Aerospace Inc Term Ln Nt3 5.250% 1 | .. | 04/13/2017. | Redemption ~ 100.0000. 2,230,303 2,230,303 2,236,134 2,234,098 961 | oo (4,757) (3,796) 2,230,303 (VI 47,064 | 11/21/2021.
BJs Wholesale Club Inc CTL (HG Bowie
05549@ AA 3 |Rea ..| 06/15/2017. | Redemption  100.0000. 69,286 69,541 (256) (256) 69,286 0 05/15/2022.
055655 AA 2 | Burlington Norther PTC Ser 2006-2 5.6.. | .. | 04/01/2017. | Redemption  100.0000. ..346,629 346,629 0 346,629 0 04/01/2024.
BNSF Railway Co ABS PTC Ser 2006-3
05568D AA 2|53 ..|04/01/2017. | Redemption  100.0000........cvvvvs | wovvssrmermsssnerrssnne | ssnneees 433,823 | ......... 433,823 | ......... 433,823 433,823 0 433,823 (I - 11,587 |04/01/2024. | 1FE............
Bayview Opport Mast Fund TrustRMBS
07331Q AA 5 | Ser .| 06/28/2017. | PAYAOWN.....ovvvvvvvverrmmmmmmmmmmemmmmsmmmmnnnes | mmmmmmmssssssmmmmmnnneens | evveeeeens 756,609 | .......... 756,609 | ....... 778,627 778,624 (22,015) (22,015) 756,609 (I - 12,926 | 06/28/2053. | 1FM..
Bayview Opport Mast Fund Trust RMBS
07331Y AA 8 |Ser .| 06/28/2017. | Paydown 91,540 91,540 93,880 (2,340) (2,340) 91,540 0 249 |01/25/2055. | 1FE............
Bayview Opport Mast Fund Trust RMBS
07332B AA 7 |Ser ..| 06/28/2017. | Paydown 200,142 200,142 201,498 | oovvvvveeeeersrseeeeereens | cevvreeeeeeeniinninns | s (1,356) (1,356) 200,142 0 691 |03/28/2057. | 1Z.......cvvve..
07384M 7C 0 |2005- 1| 08/01/2017. | PQYAOWN...ovvvovvrveeaeerrreveenesmssseseeens | rvssssseeeesvesssssnssnes | eevssnnnns 121,643 | oo 121,643 | o 122,783 122,714 | oo | s (1,071) (1,071) 121,643 (O — 1,595 |03/25/2035. | 1FM...
07386H MD 0 |Bear Stearns Alt- A Tr RMBS Ser 2004-10 | .. | 06/26/2017. | Paydown 339,095 339,005 | ..ovvveenr 319,811 319,811 | oo | eevvinnns 19,284 | oo | o 19,284 339,095 0 | 2,452 |09/25/2034. | 1FM...
Bear Stearns Mtg Tr RMBS Ser 2007-SL1
07401P AA 2 |CI ..| 06/26/2017. | Paydown ..13,877 6,029 6,029 0 6,029 cereeeen 1,848 | i 7,848 | 61 [03/25/2037. | 1FM.
075887 AU 3 |Becton Dickinson & Co Sr Nt 5.000% 05/.. | ..| 06/19/2017. | Call ~ 100.0000 ,030,000 2,378,551 2,167,616 (26,491) .(26,491) 2,141,124 L(111,124) 87,463 |05/15/2019.
075887 AW 9 |Becton Dickinson & Co Sr Nt 3.250% 11/..| .. | 04/27/2017. | Nationwide Agribusiness. 5,090,745 5,315,250 5,163,695 | .ovvveeevvvmmrenees | cereeend (13,013) .(13,013) 5,150,682 | ..oovvvrrrrrrrens [ e (59,937) 74,479 | 11/12/12020. .
08579) AP 7 |Berry Plastics Corp Term LnINt1 3.7...... .| 06/12/12017. | Redemption ~ 100.0000..........cccvvr | rmumureeereeeesmmmmannas | eevevnennnns 41789 | oo 41,789 | 42,154 (366) (366) 41,789 0 45 [10/01/2022. | 3FE............
08579 AQ 5 |Berry Plastics Corp Term Ln JNt2 3.6..... | .. |06/30/2017. | Redemption ~ 100.0000...........cce. | wervveermmmmmmmmmmrmnneens | soveeeenenns 19,167 | voveeeer 19,167 | oo 19,167 0 19,167 0 35 | 01/13/2024. | 3FE............
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08579 AQ 5 |Berry Plastics Corp Term Ln JNt1 3.7 ..| 06/12/12017. | Tax Free Exchange ...19,167 19,167 0 19,167 0 256 | 01/13/2024. | 3FE..
09062X AB 9 |Biogen Inc SrNt 6.875% 03/01/18 ..| 04/27/2017. | Nationwide Agribusiness. ,299,404 8,429,633 | .....cco... 7,345,525 B (93,489) (93,489) | ovvververmnrrrens | verrienns 7,252,036 | cooovevvrrerirens | e 47,368 | ........ 47,368 | ..... 315,486 |03/01/2018.
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AA 1 |Le .| 04/15/2017. | Redemption ~ 100.0000.........ccovvvv | crrsssreererreeememmmmnes | cevennnnns 154,160 | ......... 154,160 | oo 154,160 154,160 0 154,160 0 5573 [10/115/2022. | 1.....
Community Health Systems Inc Term Ln A
12543K A 3 |N ..| 05/12/2017. | Redemption  100.0000. 2,323,648 2,323,648 | ... 2,312,029 | .o 2,288,212 | ........ 28,158 | ..oooveeee. 7,277 35,435 2,323,648 (I - 36,592 |01/27/2019. | 3FE...........
Community Health Systems Inc Term Ln A
12543K  AJ 3 |N ..105/12/2017. | Redemption ~ 100.0000. 328,422 328,422 327,423 127,459 | ... 1,568 982 2,550 328,422 0 2,954 |01/27/2019. | 3FE............
Community Health Systems Inc Term Ln G
12543K AM 6 [N ..| 06/30/2017. | Redemption ~ 100.0000...........ccvee | corevreermermnerreenenes | cvveerenns 160,167 | ......... 160,167 | .......... 160,092 | .oovvevrenns 517 | s 398 75 473 160,167 LV I~ 1,434 112/31/2019. | 3FE............
Community Health Systems Inc Term Ln G
12543K AM 6 |N .| 05/04/2017. | Redemption ~ 100.0000. 255,673 255,673 254,762 247124 | ... 7,938 611 8,549 255,673 (I - 31,872 | 12/31/2019. | 3FE...........
Community Health Systems Inc Term Ln G
12543K AM 6 |N .| 06/05/2017. | Tax Free EXChange...........ccoueveveees | vovvveneveemnvirnesninens | vevenee 1,015484 | ...... 1,016,409 1,014,818 982,423 32,919 141 33,060 ..1,015,484 0 | 13,544 | 12/31/2019.
Community Health Systems Inc Term Ln H
12543K AN 4 |N .| 05/04/2017. | Redemption ~ 100.0000.........ccovvvv | srsrrererrreemrmmmmnes | cevennnnns 470,660 | .......... 470,660 | .......... 469,426 | ... 453,935 | ....... 15,815 | i L1 I ISR oo 16,726 470,660 0 | e 62,531 |01/27/2021. | 3FE...........
Community Health Systems Inc Term Ln H
12543K AN 4 |N .| 06/05/2017. | Tax Free EXChaNGE...........cvvmerreeeee | covvseerereeessnmmnssseeens | woveens 1,868,416 | ....... 1873721 | ... 1,865,778 | .oovvveeee 1,807,137 | ....... 60,723 556 61,279 | oo | v 1,868,416 0 26,374 |01/27/2021. | 3FE............
Community Health Systems Inc Term Ln H
12543K AN 4 |N ..| 06/30/2017. | Redemption  100.0000. 281,675 281,675 280,851 4318 | s 145 824 969 281,675 0 01/27/2021.
12566U AN 4 | Citmortgage Alternative Ln Tr RMBS Ser... | .| 06/01/2017. | PAYAOWN.........urrvvvvcemmmmerenrnrnnees [ covveeerressesssssnsseeens | coneennnns 43,737 | oo 72,192 58,488 58,488 0 58,488 | covvirrriiicrir [ vrvend (14,751) | .......(14,751) | ... 02/25/2037.
12566U AT 1 | Citmortgage Alternative Ln Tr RMBS Ser... | ..| 06/01/2017. | Paydown 53,984 53,984 52,483 53,232 31 31 53,263 721 02/25/2022.
Comm Mortgage Trust CMBS Ser 2014-
125910 AG 8 |UBS2C ..106/01/2017. | Paydown 22,678 15,597 | ovvveevererverins | v (15,597) | ovvvvervrirrennes | cevevrenes (15,597) 0 03/10/2047.
12594E  AD 8 | CNT Holdings lll Corp New 1stLien Term.. | .. | 06/30/2017. | Redemption  100.0000. 67,867 67,867 67,350 518 518 67,867 0 01/22/2023.
CTL Cap Tr CTLSer 2002-1 CIA1Great
12644@ BG 9 |Sprin ..| 05/15/2017. | Redemption ~ 100.0000. ..130,923 130,923 ...130,923 130,923 0 130,923 0 05/15/2018. | 1..
CTL Cap Tr CTL Ser 2002-34 CI A
12644@ BQ 7 | Walgreen ..| 06/15/2017. | Redemption  100.0000. 28,258 28,258 28,258 28,258 0 28,258 (U I 792 |07/15/2022. | 2.....
CTL Cap Tr CTLSer 2002-21Aurora
12644@ BR 5 |Heathcar ..| 06/15/2017. | Redemption  100.0000. 63,337 63,337 63,337 63,337 0 63,337 (U 1,756 | 10/15/2022. | 1.....
CTL Cap Tr CTL Walgreens 6.620%
12644@ BS 3 | 01/15/ ..| 06/15/2017. | Redemption ~ 100.0000. 26,597 26,597 26,863 26,706 (108) (108) 26,597 0 734 101/15/2023. | 2.....
Credit Suisse Comm Mtg Tr RMBS Ser
126460 AM 0 |2013- .| 06/01/2017. | Paydown 339,066 339,066 | .......... 348,602 346,665 | ..oovvvvveerereiees | v (7,599) (7,599) 339,066 0 | e 4,320 |03/25/2043. | 1FM..
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 4 |12 ..106/10/2017. | Redemption ~ 100.0000..........cccoe. | ereerereemerermmemnnes | cvvvrrennens 48,891 | ...........48,891 56,915 55,051 | cooeveereieenis | s (6,160) (6,160) 48,891 (V1 I 1,230 |12/10/2028. | 2FE............
CVS Health Corp LBASS PTC Nt 6.943%
126650 BQ 2 |01 .| 06/10/2017. | Redemption ~ 100.0000.........cccvvvv | covrsrreeeereeeemmmmmssnss | cevennnnns 137,927 | oo 137,927 | e 139,161 139,446 | .o | e (1,520) (1,520) 137,927 0 3,993 [01/10/2030. | 2FE............
CVS Health Corp LBASS PTC Nt 7.507%
126650 BS 8 |01 ..| 06/10/2017. | Redemption  100.0000. 29,957 29,957 38,969 KY 7.7 [N I (7,280) (7,280) 29,957 0 938 |01/10/2032. | 2FE..........
CVS Health Corp ABS PTC Nt 4.704%
12665U AA 2 | 011 .| 06/10/2017. | Redemption ~ 100.0000..........cccvvr | rvmmummeervveemmmmmnnnee | veveevennnns 75721 | v 75,721 | 75,721 75,721 0 75,721 (U 1,485 | 01/10/2036. | 2FE...........
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CWABS Inc RMBS Ser 2004-U Cl 2A
126673 VE 9 |1.429% - 06/15/2017. | PaYAOWN.......oovvveeerrmriiieeeeeenmiimiisienes [ immmimsnssmmmsssseninnes | coveennnns 163,522 | ........ 163,522 68,191 68,191 95,331 95,331 163,522 (U I 747 |03/15/2034. | 1FM...........
12667G W7 4 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2017. | PAYAOWN.........ovvuerrereeveeesssssseeneees | covssssseesessessssssssnns | cevsennnns 315,668 | ......... 315,668 | .......... 312,857 312,993 2,675 2,675 315,668 0 6,994 |09/25/2035. | 4FM...........
CWABS Inc RMBS Ser 2006-H Cl 2A1B
126686 AC 8 |1.30 o+ | 08/15/2017. | PYAOWN....vvevvvrveaacerrreveeessmsseeenens | rvsssseeeeessessssssasnns | eevevnnnns 116,700 | oo 116,700 | oo 40,401 40,401 | oo | e 76,298 | oovvvvvevrrveees | weveeriinnns 76,298 116,700 (U IR 485 | 11/15/2036. | 1FM...........
12668A YS 8 | Countrywide Alternative Ln Tr RMBS Ser 2 | ..| 06/01/2017. | Paydown 29,121 32,711 27,366 27,366 0 27,366 w1785 | s 1,755 750 |12/25/2035. | 1FM...........
CWHL Inc RMBS Ser 2005-27 Cl 1A3
126694 NS 3 |5.500 ..106/01/2017. | Paydown 63,720 63,720 62,018 58,516 | ... 4,256 948 5,204 63,720 0 | e 1,563 |12/25/2035. | 1FM...........
CWHL Inc RMBS Ser 2006-HYB1 Cl 1A1
126694 WE 4 |32 ..|06/01/2017. | Paydown 280,397 | .......... 319,969 | .......... 240,537 240,537 0 240,537 39,860 | ... 39,860 | ... 4,268 |03/20/2036. | 1FM...........
CWHL Inc RMBS Ser 2004-14 Cl 2A5
12669F T2 9 |3.311 1| 08/01/2017. | PQYAOWN...ovveovvrveeaerrrrvveenessssseeeeees | rvssssseeesssessssmnases | eevssnnnns 164,621 | .......... 164,621 | ......... 161,547 162,490 2,131 2,131 164,621 (O — 2,128 |08/25/2034. | 1FM..
Countrywide Home Loans RMBS Ser
12669G R3 7 |2005-15 ..| 06/01/2017. | Paydown 52,210 51,805 50,987 47,383 3,951 1 3,952 51,335 875 875 ..1,185 | 08/25/2035.
12670U AB 3 | CWGS Term LnNt1 4.971% 11/08/23..... | ..| 04/07/2017. | Tax Free EXChANGE........cccoovveeervveens [ worvevrvvveeermmnmsseeeeene | onee 13,086,947 | ..... 13,149,915 | .. 13,084,165 | ....... 13,084,693 2,254 2254 | oo | e 13,086,947 0 ... 211,914 | 11/08/2023.
130789 T# 7 | California Wir Svc Co 1st Mtg Bd Ser JUJ.... | .. | 05/01/2017. | Redemption  100.0000............cco. | vervrvvveeeeermmmsmeeerenes | e 181,800 | v 181,800 | oo 183,694 182,182 (382) (382) 181,800 0 | e 4,945 |05/01/2018.
13134M BE 2 | Calpine Corp Term Ln Nt1 3.976% 05/27 | .. | 06/30/2017. | Redemption ~ 100.0000. 25,000 25,000 24,850 24,879 121 121 25,000 (U IR 483 | 05/27/2022.
14042E  4A 5 | Capital One NA Sr Nt 2.400% 09/05/19.... | ..| 04/27/2017. | Nationwide AGrbUSINESS...........crees | corvreerrrreeremmmmmssneees | wonnend 6,017,544 | ....... 6,000,000 | ... 5,977,860 5,987,824 | ..oooooovrrrverenns | i 1,407 1,407 5,989,230 28,314 28,314 92,800 |09/05/2019.
14070K  AB 7 | Capstone Logistics Acq 1stLien Term Ln.... | ..| 04/24/2017. | Redemption ~ 100.0000........c.ccvcer | corvererrereermmmmmmmmeeees | wonmnsne 16,318 | .oceeerrn 16,318 | oo (24— 16,114 | oo 132 72 204 16,318 0 513 |10/07/2021.
Carrington Mtg Loan Tr RMBS Ser 2007-
144527 AB 4 |FRE .| 08/26/2017. | PQYAOWN....vvcovvrvevevrrrvvveeesrmsseeenens | ovessseeeessvesssssnannnnee | eeveeennns 145326 | .......... 145326 | ......... 129,067 129,067 | ovvvecvevrecirnnnn | cevrreens 16,258 | .oooovrvvrrrnns [ v 16,258 145,326 0 649 |02/25/2037. | 1FM...........
14880B AE 1 | CatalentPharma Solutions Inc Term Ln Nt. | ..| 06/30/2017. | Redemption ~ 100.0000. 55,723 56,072 42,467 22 (344) (322) 55,723 0 884 |05/20/2021.
15018L AJ 0 | CedarFair LP Term LnBNt1 3.377%04 | ..| 06/30/2017. | Redemption  100.0000. .42,296 42,446 (150) (150) 42,29 0 237 | 04/07/2024.
Centerpoint Anchorage Tr CTL PTC Lease
15189@ AA 7 |B ..| 06/15/2017. | Redemption  100.0000. 97,651 97,651 | ......... 109,293 101,549 | oo [ e (3,998) (3,998) 97,551 0 3,213 {09/15/2022.
15200W  AB 1 | Centerpoint Energy Transition LBASS Ser.. | .. | 04/15/2017. | Paydown 22,402 22,402 22,403 22,402 0 22,402 0 242 110/15/2020.
Centex Home Equity Loan Tr RMBS Ser
152314 NB 2 | 2005 ..| 06/26/2017. | Paydown ..305,289 305,289 281,295 286,799 | ..o | e 18,490 305,289 0 03/25/2035.
Centex Home Equity Loan Tr RMBS Ser
152314 NU 0 | 2005 1| 08/26/2017. | PQYAOWN...ovvvvvvrvveeerrrvvveenessssseeeeees | rvsssseeeeessessssmmssnes | eevesnnnnd 618,614 | ... 618,614 580,917 589,727 | covvvvveevrvvrrsrens | eevvnnnnn 28,887 28,887 618,614 0 | e 3,484 |06/25/2035.
16165M AD 0 | Chaseflex Tr RMBS Ser 2006-2 CI A2B 1.| .. | 06/26/2017. | Paydown 61,979 68,420 52,369 55,931 199 199 56,130 5,849 5,849 318 |09/25/2036. .
162765 AS 0 | CHEC Loan Trust RMBS Ser 2004-2 CI A3 .. | 04/25/2017. | Paydown 395,262 395,262 380,484 382,246 | .ooovvveeeevrrrreens | eevrinnns LT 0 T 13,016 395,262 0 2,326 |07/25/2034. | 1FM..........
Countrywide Home Loans RMBS Ser
17025Q AC 1 |2007-J3 ..| 06/01/2017. | Paydown 29,414 37,938 32,236 30,169 2,822 14 2,836 33,005 | .oooeeeerrrrinnnns | wrvneees (3,591) | v (3,591) ....835 | 07/25/2037. | 1FM...........
Citigroup Comm Mtg Tr CMBS Ser 2007-
17311Q BK 5 |C6C .| 06/01/2017. | PydOWN......oovvurerrrerreenmsersessseenes [ evrversssenessssensennnes | o 11,127,087 | ..... 11,127,087 | ..... 10,974,630 .11,106,898 20,189 | covovereererinens | e 11,127,087 0 1. 256,994 | 12/10/2049. | 1FM.
17323M  AA 3 | Citigroup Mtg Loan Tr RMBS Ser 2015A Cl| .. [ 06/01/2017. [ PaYAOWN........cvvvvvvveemimmmmmrrrrrrnennnes | sevvvvvseeeesssnssseeeeees | e 678,748 | ... 678,748 687,880 687,297 (8,548) 678,748 0 9,672 |06/25/2058. | 1FM.
17324V AH 7 |P .| 08/01/2017. | PAYOWN....coovvvrveaeerrvrveenensssseennnees | covsveeeenssessssssnsnnees | eoveees 1,199,834 | ....... 1,199,834 1,219,322 | oo 1,218,360 i (18,526) | ..oovvvvvvvvevevnns | cevsris (18,526) | vvvvvevvvererrres | i 1,199,834 (0 — 19,095 |09/25/2042. | 1FM.
18976G AZ 9 | Citmortgage Alternative Ln Tr RMBS Ser... | ..| 06/01/2017. | Paydown 130,023 | . 130,023 122,231 126,036 3,987 3,987 130,023 0 2,872 |06/25/2022. | 1FM.
20825C AR 5 | Conocophilips Nt 5.750% 02/01/19........... .1 06/21/2017. [ Call  100.0000.......cccovereeccrrrrreeeces | evieeieeeesmmmmseenninnes | o 18,992,000 | ..... 18,992,000 | ..... 19,372,409 (21,391) | evvrrrnnreerreeee | v 19,069,387 | ccovvvvvrvrvrn | s (77,387) | oo (77,387) | ..2,169,097 |02/01/2019.
20825C AU 8 | Conocophilips Co Gtd Nt 6.000% 01/15/... | .. | 06/21/2017. | Call ~ 100.0000..........cccoeeeerereurerrs | wovvvvvrmmmmrrrevvreneeneens | ceee 24,500,000 | ... 24,500,000 | ... 25,552,158 (53,010) | wevvvvvvurrrrree | v 24,812,143 | oo .(312,143) | ...... (312,143) | ..3,929,065 |01/15/2020.
21036P AF 5 | Constellation Brands Inc Co Gtd Nt 7.2...... .| 05/15/2017. | Maturity. 5,000,000 | ... 5,000,000 5,087,500 (5,843) 5,000,000 0 | 181,250 | 05/15/2017.
21079R  AA 0 | Continental Airlines Inc LBASS EETC Ser.. | .. | 04/19/2017. | PaYAOWN..........commmmmeereereemmsmmmmsssees | orsmmssssssessseessmmnnnns | seveeee 1,236,633 | ...... 1,236,633 1,287,865 (VI [ I 1,236,633 (I 42,682 | 10/19/2023.
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Deutsche Alt-A Sec Inc RMBS Ser 2003-
251510 AW 3 |2XS ..| 06/01/2017. | Paydown 9,138 9,138 9,136 9,131 7 7 9,138 202 | 09/25/2033. | 1FM...........
251563 CB 6 | Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl| .. | 06/01/2017. | Paydown 16,224 | ........16,224 | ... 16,219 16,373 (149) (149) 16,224 346 |12/25/2033. | 1FM...........
251563 DM 1 | Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl .. | 06/01/2017. | Paydown 61,712 61,712 61,697 62,533 (821) (821) 61,712 | oo | e | vvvvvsnsnnnennn0 [ e 1,361 |01/25/2034. | 1FM.
254010 AC 5 |Dignity Health Nt 2.637% 11/01/19............ ..| 04/27/2017. | Nationwide Agribusiness. 4,017,476 4,000,000 | ... 4,000,000 0 | oo | e 4,000,000 | ..cvvorerrirenins | e 17,476 51,568 | 11/01/2019. | 1FE..
254709 AD 0 | Discover Financial Svcs Inc Sr Nt 6.45...... .| 06/12/2017. | Maturity. 9,600,000 9,600,000 | ....... 8,096,314 | ..........9,495,628 | .....ccccoormmmmeces | wornnne 104,372 | oo | o 104,372 9,600,000 0 309,600 |06/12/2017.
26441C  AD 7 |Duke Energy Corp SrNt 5.050% 09/15/19 .. | 04/27/2017. | Nationwide Agribusiness. 1,066,017 1,000,000 1,075,364 | ........1,055,747 | ccccoovvccrrricns | e (6,347) (6,347) [ 16,618 31,142 | 09/15/2019.
26441C  AK 1 | Duke Energy Corp SrNt 2.100% 06/15/18 | .. | 04/27/2017. | Nationwide Agribusiness. 5,017,930 5,000,000 4,994,550 356 356 B [ 19,215 38,500 | 06/15/2018.
26443) AG 3 | Duke Finance LLC Refinancing 1stLien TL | ..| 06/30/2017. | Redemption  100.0000. 31,015 31,015 28,253 2,762 2,762 31,015 678 | 02/15/2024.
281020 AJ 6 |Edison International Sr Nt 2.950% 03/1..... | .. | 04/27/2017. | Nationwide Agribusiness. 3,530,163 3,500,000 | ....... 3,497,725 3,497,788 161 161 3,497,949 32,214 63,671 | 03/15/2023.
Emera US Finance LP SrNt 2.700%
29103D  AF 06/15 ..| 04/27/2017. | Nationwide Agribusiness. 4,982,545 5,000,000 | ... 4,995,685 296 296 | oo | e 4,995,982 | ..oovvorrinenns | s (13,437) 49,500 |06/15/2021. | 2FE............
Enhanced Cap CT Fund IllLLC ABS
29337#  AA CAPCON .| 06/15/2017. | Redemption 100.0000. 166,260 166,260 | .......... 166,260 166,260 0 166,260 6,077 | 12/15/2020.
29364D  AQ Entergy Arkansas Inc 1stMig Bd  3.750%.. | .. | 04/27/2017. | Nationwide Agribusiness. 2,311,274 2,200,000 2,371,886 2,351,897 | s | o (11,301) [ o | o (11,301) 2,340,596 | oo | (29,322) 57,750 | 02/15/2021.
29364D AU Entergy Arkansas Inc 1stMtg Bd  3.500%.. | .. | 04/27/2017. | Nationwide Agribusiness. 3,079,353 ,000,000 3,043,380 3,039,783 | oo [ e (1,175) (1,175) 3,038,608 | ....ccovvrerirens | cuvrnnd 40,745 60,083 |04/01/2026.
Entergy AR Restoration Fdg LLC LBASS
29365Y AA Ser .| 05/01/2017. | Paydown 547,244 547,244 | ......... 547,127 547,182 62 62 547,244 0 6,293 | 08/01/2021. | 1FE...........
FFCA Sec Lending Corp LBASS Frnch Ln
301965 CE Ser ..106/01/2017. | Paydown 63,237 63,237 62,520 2,315 2,315 0 2,515 |05/18/2026. | 3AM.
302567 AA FPL Energy American Wind LLC SrNt 6.6/ .. | 06/20/2017. | Redemption ~ 100.0000. 1,020,998 1,020,998 1,053,775 | v 1,045,505 | oo | (24,506) (24,506) 0 67,784 |06/20/2023.
FMV Smithtown Assoc CTL 7.700%
30260@ AA 8 | 10/04/1 ..|06/01/2017. | Redemption  100.0000. 200,574 200,574 208,597 202,034 | oo | v (1,460) (1,460) 200,574 0 | e 6,441 |10/04/2019.
32007U BR 9 | FirstData Corp 1stLien New Ext Term Ln.. | ..| 04/26/2017. | Tax Free Exchange 14,329,808 14,597,745 | ... 14,297,191 | ......... 14,310,148 | oo | e 19,660 | .ooovvererrrenns [ v 19,660 | ovveoeveeerrirns | e 14,329,808 221,298 | 03/24/2021.
32007U BS 7 |FirstData Corp New Term LnBNt1 4.2..|..| 05/17/2017. | Redemption  100.0000. 75427 | oo 5427 | 75,686 33,468 (259) (259) 75,427 977 | 07/10/2022.
32007U BS 7 |FirstData Corp New Term LnBNt1 4.2..|..| 06/14/2017. | Tax Free Exchange 4,136,184 4,122,863 | ... 4,136,995 | ........... 1,829,343 (817) (817) | cevvvvvveenvernnnes | wevvevnnnns 4,136,184 66,300 |07/10/2022.
First Horizon Mtg PT Tr RMBS Ser 2006-
32052E  AA AR ..|06/01/2017. | Paydown 95,465 119,223 | .......... 107,174 107,174 0 107,174 | oo | e (11,709) | vorveees(11,709) | vovvvveee 1,068 |11/25/2036. | 1FM..
341081 FJ Florida Pwr & Lt Co 1stMtg Bd 2.750%.... | .. | 04/27/2017. | Nationwide Agribusiness. 2,527,803 2,500,000 2,553,885 2,551,347 (2,382) (2,382) 2,548,964 | ....cooovvvriers | s (21,162) 27,882 |06/01/2023. | 1FE............
Flowchem LLC Sr Term Ln 7.551%
34347@ AA 12/0111 ..| 06/15/2017. | Redemption  100.0000. 15,628,921 15,628,921 | ... 15,628,921 | ........ 15,628,921 0 15,628,921 590,700 |12/01/2018.
345397 WY Ford Motor Cr Co Sr Nt 2.597% 11/04/19. | .. | 04/27/2017. | Nationwide Agribusiness. ,008,326 ,000,000 2,000,000 2,000,000 0 ,000,000 8,326 24,960 |11/04/2019.
FremontHome Loan Tr RMBS Ser 2006-B
35729Q AS Cl ..| 06/26/2017. | Redemption ~ 44.7405. 22,169 | ..........49,551 3,926 3,926 | oo | e LTI T 18,243 22,169 08/25/2036. | 1FM...
FremontHome Loan Tr RMBS Ser 2006-B
35729Q  AS Cl ..| 06/26/2017. | Capital Distribution 27,382 27,382 27,382 0 27,382 08/25/2036. | 1FM...........
GS Mortgage Securiies Corp RMBS Ser
36242D 7Q 0 |200 ..| 06/01/2017. | Paydown 15,967 | ........15,967 | ............ 15,174 15,571 3% 39 15,967 333 | 06/25/2035.
369550 AU 2 |General Dynamics Corp Sr Nt 2.250% 11/ | .. | 04/27/2017. | Nationwide Agribusiness. 2,971,797 3,000,000 | ... 3,011,280 3,011,046 (591) (591) 3,010,455 | oo [ e (38,658) 30,375 | 11/15/2022.
38217V AA 8 | Goodgreen Trust LBASS Ser 2017-1A CI A| ..| 06/15/2017. | Paydown 88,461 88,461 88,419 41 41 88,461 10/15/2052.
404122 AU 7 |HCAIncTerm Ln B8 Nt1 3.472% 02/15/2| .. | 06/30/2017. | Redemption ~ 100.0000 4,054 4,054 4,073 (19) (19) 4,054 33 [02/15/2024.
Harborview Mtg Loan Tr RMBS Ser 2007-
41164T  AA AC .| 06/19/2017. | Paydown 174,169 204,304 38,818 38,818 0 38,818 | ooooocereerriiiins | e 135,352 | ......135,352 | ......... 1,239 |06/21/2037. | 1FM...........
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42770L  AA 1 | Hero Funding Trust LBASS Ser 2015-1A Cl| .. | 06/20/2017. | Paydown 477,903 477,903 ..4717,687 477,746 157 157 477,903 0 9,597 |09/21/2040. | 1FE..
427700 AA 1 |CL ..| 06/20/2017. | Paydown v 043,196 | 543,196 | .........543,135 543,141 55 55 543,196 0 | 11,308 | 09/20/2040.
42771T  AA 3 | Hero Funding Trust LBASS Ser 2015-3A Cl| .. | 06/20/2017. | PaydOWN...........ovvcuueremereeririernneninns | servirereimsssmessinnenes | eosensens 435978 | .......... 435978 | ... 435,963 435,963 15 15 435,978 (VI I 9,760 |09/20/2041.
43534# AA 9 |Hollander Sleep Products LLC Term Ln 9 | ..|05/09/2017. | Redemption ~ 100.0000. 337,520 337,520 337,520 337,520 0 337,520 (U - 18,648 | 10/21/2020.
43534# AA 9 |Hollander Sleep Products LLC Term Ln 9 | ..|06/09/2017. | Redemption ~ 100.0000........c..cccee | corvverervrmemermmemmmnens | wovenns 9,378,200 | ....... 9,378,200 9,378,200 ...9,378,200 0 9,378,200 0 84,749 |10/21/2020.
44329E  AC 5 |HSIAssetLoan Obligation RMBS Ser 2007- .. | 06/01/2017. | Paydown 275,621 280,929 ...170,689 170,409 279 279 170,689 | oo | e 104,932 | ...... 104,932 | ........ 5,616 |09/25/2037.
44701P  AX 2 | Huntsman International Inc 2015 Extended.. | .. | 04/25/2017. | Redemption ~ 100.0000..........cccce. | woverrmeereermmereenninns | cvvenes 2,053,559 | ... 2,053,559 | .......2,036,687 271,558 | oo | e 16,729 | oo [ e 16,729 2,053,559 (VN 13,635 | 04/19/2019.
44701P  AZ 7 |Huntsman International Inc New TL B Nt3.. | .. | 06/30/2017. | Redemption ~ 100.0000..........cccevs | worvvemmmmmerrveeemmmmnnnns | coveeveeenns 17,324 | ... 17324 | ... 17,136 188 188 17,324 0 55 | 10/01/2021.
44701P  AZ 7 |Huntsman International Inc New TL B Nt2.. | .. | 05/31/2017. | Tax Free Exchange ..17,136 17,324 17,140 17,142 (6) (6) 17,136 0 292 [10/01/2021.
44923Q AB 0 |Hyundai Capital America Sr Nt 4.000% 0.. | .. | 06/08/2017. | Maturity. ,000,000 | . ,000,000 7524419 | ... 7,055,083 B I (55,083) (0L ) N O 7,000,000 0 .. 140,000 |06/08/2017.
44984M  AA 7 | I-Preferred Term Sec Ltd LBASS Residual. | .. | 06/26/2017. | DIFECL.........ccvvvrrrvevemmmmmsssneeneeennmnns | conssseesesesisssmsssnssens | sossmssssssssssssssssins | ceseeeeens 429,279 51,513 51,513 0 YIS KT I B (51,513) | oo (51,513) | ....... 99,672 | 06/24/2034.
45256# AB 8 |ImpactCIL ParentLLC ABS Revolving Nt S| ..| 06/28/2017. | Redemption ~ 100.0000. 89,979 89,979 89,979 77,590 0 89,979 0 2,843 | 10/25/2056.
45256H AA 6 |ImpactFunding LLC CMBS Cff Tranche A. | .. |06/01/2017. | PAYAOWN............commmmmremmreveesmmmmnnns | wevemsmmmmsseesssesssnnnas | ceveeneees 311,630 | .oooovenns 311,630 320,369 312,248 (618) (618) 311,630 0 | 6,120 |07/01/2022.
45256H AC 2 |ImpactFunding LLC CMBS Ctf Tranche B. | .. [ 06/01/2017. | Paydown 6,690 6,690 6,878 6,722 (31) (31) 6,690 (V1 172 {12/01/2022.
Impact Funding LLC CMBS Ser 2010-1 CI
45257TH AA 5 |A1 1| 08/01/2017. | PQYAOWN...ovvvvvvrveeaerrrvvveenesmssseseeees | rvssssseeeesvesssssmases | eevssnnnns 181,730 | covveeen 181,730 | .......... 181,828 181,761 (31) (31) 181,730 O 4,041 |01/25/2051.
JP Morgan M{g Tr RMBS Ser 2006-A2 Cl
466247 H8 9 |1A1 ..|06/01/2017. | Paydown 11,707 .12,498 12,443 10,693 957 799 1,756 12,449 04/25/2036.
JP Morgan Chase Comm Mtg Secs CMBS
46628F AM 3 |Ser2 .| 06/01/2017. | Paydown 30,879 30,879 34,551 30,146 734 734 30,879 0 924 | 04/15/2045.
50076Q AY 2 |KraftFoods Inc Sr Nt 2.250% 06/05/17...... < | 06/05/2017. | MAUIY......cvvorreerreercrrisisseeriineenns | crveernsensesssensessines | cvveees 5,000,000 | ... 5,000,000 | ....... 4,992,009 | ... 4,999,191 809 809 5,000,000 0 56,250 |06/05/2017.
LB Commercial Mtg Tr CMBS Ser 2007-
50177A AE 9 |C3Cl o | 08/11/2017. | PYAOWN...covvvvvrvveeceerreveveesssssseneees | vssssseeseseessssmmsas | eeeee 14,229,851 | ..... 14,229,851 | ..... 14,289,646 14,222,922 6,929 6,929 | oo | cerrrnens 14,229,851 0 | . 359,602 |07/15/2044.
LB-UBS Comm Mtg Tr CMBS Ser 2007-
52109 AE 5 |C6CIA | 08/11/2017. | PQYAOWN.....covvrrveaecrrrrveeeensssneennnees | covvveeeenseessssssnnnnens | coveend 6,716,643 | ....... 6,716,643 | ....... 6,750,223 6,713,935 2,709 2,709 6,716,643 0 .. 165,758 | 07/15/2040. | 1FM..
Legg Mason Mtg Cap Corp LBASS Ser
52465# BF 1 |2001-C ..|04/10/2017. | Redemption ~ 100.0000..........ccevvr | vervevrrmmererrnmerreinns | wrrnereenns 15,665 | .........15,665 | .......... 16,988 15,672 (7) (7) 15,665 0 233 | 04/10/2017. | 1....
Legg Mason Mtg Cap Corp LBASS Ser
52465# BH 7 |2002-C ..| 04/10/2017. | Redemption  100.0000. 8,870 LR (0 — 10,037 8,899 (29) (29) 8,870 (U I 157 | 04/10/2017. | 1.....
Legg Mason Mtg Cap Corp CTL 7.750%
52467@ AH 8 |01/ ..|06/15/2017. | Redemption ~ 100.0000 57,094 57,094 59,879 57,827 (733) (733) 57,094 0 | 1,824 |01115/2021. | 4....
52467@ BC 8 |Cl .1 06/15/2017. | Redemption ~ 100.0000. 54,688 54,688 60,151 55,449 (760) (760) 54,688 [\ 1,880 | 11/15/2018. | 5*...
Lehman Mtg Tr RMBS Ser 2006-2 Cl 6A1
52520M GQ 0 |6 .| 06/01/2017. | PYOWN......oovvurrerrerrermmesresssneens | sevvvsrssessisssnesneesnas | sosnesneens 13,264 | .........13,264 | ... 13,272 13,249 15 15 13,264 0 326 | 04/25/2036. | 1FM..
52736R  BD 3 |LeviStrauss & Co Sr Nt 6.875%05/01/2... | ..|05/01/2017. [ Call ~ 100.0000..........ccoourrurrrermeens | corvrveermmriirsiennires | wovee 20,000,000 | ... 20,000,000 | ... 21,412,500 | ......... 20,950,000 | .....100,492 | ........ (56,271) | vvverrerererninn | reerrinens 44,221 20,994,221 .(994,221) | ...... (994,221) | ..1,375,100 |05/01/2022. | 3FE............
Long Beach Mtg Loan Tr RMBS Ser 2004-
542514 GW 8 |5C 1| 08/26/2017. | PAYOWN....cooovvrveaerrrrereenssnssssneenens | covssssseeesseessssmmasnes | eevssnnnns 447546 | ......... 447546 | ... 418,455 424,870 22,676 22,676 447,546 0 2,352 |09/25/2034. | 1FM..
546676 AW 7 | Louisville Gas & Elec Co 1stMigBd 3...... ..| 04/27/2017. | Nationwide Agribusiness. 3,551,023 | ...... 3,500,000 | ....... 3,498,495 3,498,666 42 42 3,498,708 52,315 52,315 | ...... 66,092 | 10/01/2025. | 1FE............
Merrill Lynch/Cntrywd Com Mtg CMBS Ser
55313K AE 12 .| 05/01/2017. | PQYOWN....ooovvvreearrnrvveenmnsssssennnnees | covsseesenseessssssssssenes | woneens 3,845,221 | ... 3,845,221 | ... 3,644,698 3,832,492 | .oovvvvevvrirsrreees | eevrinnns V2 T T 12,728 3,845,221 (I - 84,322 | 06/12/2050. | 1FM..
579780 AK 3 | McCormick & Co Inc Sr Nt 3.250% 11/15/ | ..| 04/27/2017. | Nationwide AGribUSINESS............crues | corvreeerreeesssmmssssneees | wovnnes 7,000,091 | ...... 7,000,000 | ....... 6,948,410 | .......... 6,953,566 | ..ooooourerreenins | e 1,449 1,449 6,955,015 | woovvvrrrrrerens [ v 45,076 | ......... 45,076 | ... 102,375 |11/15/2025. | 1FE............
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585055 AS 5 | Medtronic Inc Sr Nt 4.450% 03/15/20........ .| 04/27/2017. | Nationwide AGribUSINESS........ccvvvvens | corerrmverrersnerreeninns | v 5,427 477 5,080,000 5,830,316 | ....ccoo.. 5,431,758 B (33,890) (33,890) 5,397,867 29,610 | ... 29,610 | ... 139,404 | 03/15/2020. | 1FE..
589929 5F 1 | Merrill Lynch Mtg Investors RMBS Ser 200 | .. | 06/26/2017. | PAYAOWN.........vcouvrvermmereerssereennes | ovssseveesmssessessasenees | evvevnnnns 785,180 785,180 .721,119 732,064 53,116 53,116 785,180 0 5,681 | 07/25/2034. | 1FM. .
59020U P7 4 |Merrill Lynch Crd Bse A S & S RMBS Ser 2 .. | 06/01/2017. | Paydown 40 40 39 40 0 40 0 1 |08/25/2036. | 1FM...........
59023W AA 6 | Merrill Lynch Mortgage Inv Tr RMBS Ser 2 | .. | 06/26/2017. | Paydown 6,254,854 6,254,854 | ....... 5,533,058 5,943,616 | .ooccoccccrrrcccciss | e 311,239 6,254,854 0 25,617 |08/25/2036. | 1FM.
59549R AC 8 | Mid State Tr XLBASS Ser 10 CIM1 6.28 | ..| 06/15/2017. | Paydown 98,188 98,188 82,564 82,564 5,624 98,188 0 02/15/2036. | 1AM.
59549W AB 9 | Mid State Tr LBASS Ser 11 CIM1 5.598%] .. | 06/15/2017. | PaYAOWN...........ciiiiicccccccriicvccccnns [ covmmmmmmemmmmmmminmnines | coviennninns 76,559 | .........76,559 | ... 76,558 76,559 0 76,559 0 07/15/2038. | 2AM.
60662W AJ 1 | Mitchell International Inc 1stLien TL N.. ..| 06/30/2017. | Redemption 100.0000. 33,053 33,053 32,965 89 89 33,053 0 10/11/2020.
60662W AJ 1 | Mifchell International Inc 1stLien TL N.. 04/28/2017. | Tax Free Exchange 32,965 33,053 32,888 32,957 7 7 32,965 0 10/11/2020.
617446 8C 6 | Morgan Stanley Dean Witter Sr Nt 4.000... | .. | 04/27/2017. | Nationwide AGrbuSINeSs................. | cccccccccccccvvvvccccnres | woveees 2,586,780 | ....... 2,500,000 | ....... 2,588,425 2,579,249 (2,552) (2,552) 2,576,697 | oo [ e 10,083 07/23/2025.
Morgan Stanley Cap |RMBS Ser 2004-
61744C FB 7 |HE6C .. 06/26/2017. | PaYAOWN........ooovvvvrvrriiiemeeeeiiiimiinninns [ coiimmnnsismsmsmmnnnnnes | coveennnns 218992 | ... 218,992 201,473 204,104 | oo | s 14,888 | ..oooovvvvvveivnnns | v 14,888 218,992 (U 1,526 |08/25/2034. | 1FM...........
61745M VW 0 | Morgan Stanley Cap | RMBS Ser 2004-1 C| .. | 06/01/2017. | Paydown 6,221 6,221 6,221 6,221 0 6,221 (U I 129 [11/25/2018. | 1FM...........
Morgan Stanley Mtg Tr RMBS Ser 2005-
61748H LC 3 |5AR <[ 06/01/2017. | PYAOWN......oorvvernrirrrireeirerirsenes | rneeesmsesessessessssssnes | cernnenns 432,340 | ......... 432,340 383,945 383,945 0 383,945 | oo | 48,395 | ......... 48,395 | ......... 5,315 109/25/2035. | 1FM...........
Morgan Stanley Mtg Ln Tr RMBS Ser
61749T AA 2 |2006-1 .| 06/25/2017. | PaydOWN.....ccoovvrevererrevrerressnennes | ceveensennesssensessines | cvveenenes 149,133 | ... 149,133 29,692 29,692 | oo | i 119,440 | oo [ e 119,440 149,133 0 388 |08/25/2036. | 1FM...........
61755Y AF 1 [1Q15 .| 06/01/2017. | PaydOwN.......cocccerrnrvvvcecinsesssscnnnnnes [ o | e 8,480,796 | ....... 8,480,796 | ....... 8,413,427 8,464,600 | .....coooverrvcrins | o 16,195 | oo [ i 16,195 8,480,796 0. 233,481 | 06/11/2049. | 1FM...........
61756U AE 1 [IQ16 < [ 06/01/2017. | PayAOWN......oouvvvmrrircrererireieinenies | ovvvenesesssssssnessisens | eeven 3,569,922 | ....... 3,569,922 | ....... 4,057,452 3,640,475 | oo [ s (70,553) | veverecrrrrennes | cevevnenes (70,553) 3,569,922 0 | 79,607 |12/12/2049. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser
617638 AS 3 |2013-C13 .| 04/04/2017. | Morgan Stanley & Co LLC.......ccccoc. | coovvvccccccvvvcccniinns | o 11,589,527 | ..... 11,100,000 | ... 11,432,919 | ... 11,298,406 | ..oooooveeeeevvvnenns | e (12,400) | cooovvvvvvvveieenns | covsrres (12,400) | wovvvvvvevenrvrrenns | v 11,286,005 | ..oooovvvvvvriiinns | o 303522 | ....... 303,522 | ..... 138,189 | 11/15/2046.
626717 AE 2 | Murphy Oil Corp Sr Nt 3.500% 12/01/17... | .. | 04/27/2017. | Nationwide AGrbuUSINESS............cccc. | ccoccccccccccvvvvvcmnennes | woveen 4,032,520 | ... 4,000,000 4,001,675 ..4,001,481 (511) (511) LA4000,970 | e [ s 31,550 | ........ 31,550 | ...... 56,778 | 12/01/2017.
62927# AD 8 | NFL Ventures LP Sr Gtd Nt Ser 2015-A Tr. | .. | 04/15/2017. | Redemption ~ 100.0000........c..cccee | wormrreemmmcrremmnmennes | cvveees 1,282,189 | ... 1,282,189 1,282,189 ..1,282,189 0 ..1,282,189 0 | 18,143 | 03/31/2024.
63651P AA 2 | National Inst Health Twinbrook CTL B BId... | .. | 06/15/2017. | Redemption ~ 100.0000. 90,606 90,606 90,606 90,606 0 90,606 0 2,202 {01/15/2019.
637432 NJ 0 | National Rural Utilites Coop ABS Coll T..... ..| 04/27/2017. | Nationwide Agribusiness. 2,989,176 | ....... 3,000,000 2,991,810 2,992,782 347 347 2,993,129 | oo [ (3,953) | covvveee (3,953) | ... 56,700 |02/15/2023.
63860H AC 3 |Nationstar Home Equity Loan Tr RMBS Ser| .. | 06/26/2017. | PayOWN..........cvevevmimererermiserinnens | seresesnnesesessenneseses | eeveens 1,073,611 ,073,611 ..983,783 | . 1,049,640 23,971 23971 | s | i 1,073,611 (VI I 4,304 |03/25/2037.
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 | AP1 ..| 06/01/2017. | Paydown 21,330 21,330 21,330 21,270 61 61 21,330 03/25/2034.
665772 CK 3 | Northern States Pwr Co MN 1stMtg Bd 2. |..| 04/27/2017. | Nationwide Agribusingss...........cccce. | cooveecevvvvvienicensnnecns | woveeee 2,001,894 | ... 2,000,000 | ... 2,001,860 2,001,830 (88) (88) 2,001,742 | cooovvverrre | e 152 05/15/2023.
Northwest Airlines LBASS EETC Ser
667294 AW 2 |2001-1 ..| 04/01/2017. | Paydown 19,352 .19,352 119,385 19,370 (18) (18) 19,352 0 681 | 10/01/2023.
NRRC-D Facilites Corp CTL GSA Rev Bd
670208 AA 8 |Ls ..|06/07/2017. | Redemption  100.0000.......ccccoe | wovvssrevrmssssmerrsssnne | svvvenes 149,398 | ........ 149,398 | ........ 149,398 149,398 0 149,398 0 11/07/2023.
70069F CH 8 | Park Place Securiies Inc RMBS Ser 2004- | .. | 06/26/2017. | Paydown 270,488 270,488 259,837 260,877 9,610 9,610 270,488 0 10/25/2034.
71579U  AF 2 | Petco Animal Supplies New Term Ln B-1 N{ .. | 04/28/2017. | Redemption  100.0000. 35,271 35,271 35,503 (232) (232) 35,271 0 01/26/2023.
71677TH AG 0 |PetSmartinc Term Ln B2 Nt1 4.216%03 | .. | 04/28/2017. | Redemption ~ 100.0000. 82,513 82,513 82,664 82,659 (146) (146) 82,513 (| 1,799 |03/10/2022.
Yum Brands New Term Ln BNt1 3.214%
72584D AD 6 |0 ..| 06/30/2017. | Redemption ~ 100.0000...........ccver | vorvvvrrmeererrmmerreiins | woreeeeenns 16,169 | ...........16,169 | ............ 16,095 73 73 16,169 (1 O 121 |06/16/2023. | 3FE............
73664# AA 8 |Portiand Natural Gas Trans Sys Sr Sec Nt. | .. | 06/30/2017. | Redemption ~ 100.0000............cces | ormerrvemmmerrermmmenees | cvveveenne 126,000 | .......... 126,000 | .......... 126,000 126,000 0 126,000 (VI I 3,717 [12/31/2018. | 2.......
737446  AH 7 | PostHoldings Inc SrNt 7.750% 03/15/2.... | .. | 06/07/2017. | Call ~ 100.0000 3,550,000 3,550,000 | ... 3,573,680 3,570,927 (965) (965) 3,569,962 | ..ooovvrririiines [ e (19,962) | ........ (19,962) | ..... 673,208 | 03/15/2024. | 4FE...........
Prime Mortgage Tr RMBS Ser 2005-4 Cl
74160M KU 5 |2A9 ..| 06/01/2017. | Paydown 236,372 | ..ooovennn 262,063 | .......... 213,439 | oo 252,886 | .......... 2492 | e 1,627 4,119 257,004 | oo | e (20,633) | ....... (20,633) | .......... 5,357 | 10/25/2035. | 4FM..
74340X AV 3 | Prologis LP SrNt 2.750% 02/15/19........... .| 06/30/2017. [ Call  100.0000......ccocermeeeerrrrrrercees | rvevveieeiesmmmmsmaniinnes | eoveen 8,000,000 | ....... 8,000,000 | ....... 7,997,200 | .......... 7,998,870 258 P S IO 7,999,128 872 872 | ... 433,540 | 02/15/2019. | 1FE...........
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74924D AA 7 |Residential AccreditLoans Inc RMBS Ser.. | ..|06/01/2017. | PaYOWN.........vvvermerreemenreasinees | sovvreesmsseressssessennes | eovnneees 118,213 | ......... 163,986 | .......... 118,787 118,787 0 118,787 (575) (575) [ covveerns 4,395 |09/25/2037. | 1FM...........
RCO Mtg LLC RMBS Ser 2016-SFR1 A
74937T AA 7 |3.750 .| 06/01/2017. | Paydown 265,462 265,462 265,045 265,043 418 418 265,462 0 | e 4,683 |11/25/2051. | 1FE............
74966F AJ 2 |10 ..| 06/30/2017. | Redemption  100.0000. 62,250 62,250 62,406 62,404 (154) (154) 62,250 (I 1,418 | 10/12/2023.
74966U AN 0 | RPIFinance Trust Term Ln 5Nt1 3.639... | ..| 04/17/2017. | Tax Free EXChange..........coouuerevvnees | vovervevmmmerrennnnennenns | vovee 12,794,790 | ..... 12,869,020 | ..... 12,804,675 | ........ 12,800,446 | ....oovvvoeiranes [ v (5,657) (5,657) | wovevrneereerinnens | v 12,794,790 0. 135,134 | 10/05/2022.
Renew LBASS Ser 2017-1ACIA 3.670%
75973L AA 6 |09 ..| 06/20/2017. | Paydown 86,217 86,217 86,195 23 23 86,217 0 09/20/2052. | 1FE..
760985 GQ 8 |Residential AssetMtg Prod Inc RMBS Ser. | ..| 06/01/2017. | Paydown 21,077 21,077 21,072 21,045 0 21,044 01/25/2032. | 1FM.
760985 ST 9 |Residential AssetMtg Prod Inc RMBS Ser. | ..| 06/01/2017. | Paydown ...40,940 .40,940 38,483 39,263 | cooorrrveeeeeriirn | eeveeiennns 1,677 1,677 40,940 11/25/2032. | 1FM.
774341 AJ 0 | Rockwell Collins Sr Nt 3.200% 03/15/24... | .. | 04/27/2017. | Nationwide Agribusiness ,018,864 | . 000,000 1,994,240 32 32 ..1,994,272 03/15/2024.
774341 AK 7 | Rockwell Collins SrNt 3.500% 03/15/27... | .. | 04/27/2017. | Nationwide Agribusiness 3,029,490 | ....... 3,000,000 3,050,790 (37) (37 3,050,753 03/15/2027.
785592 AP 1 | Sabine Pass Liquefaction Hgh Yid Corp 1s. | .. | 05/11/2017. | Tax Free Exchange 2,056,881 | ....... 1,900,000 | ....... 2,065,500 | ........... 2,041,832 | ... 19,965 | .......... (4,916) | oo | v 15,049 2,056,881 06/30/2026.
785592 AR 7 | Sabine Pass Liquefaction High Yield Corp.. | .. | 05/11/2017. | Tax Free EXChange..........ccccvevvrnne | covernereemereneseenenens | oveens 3,346,834 | ....... 3,300,000 | ... 3,348,750 | ........... 3,313,125 | ........ 35,015 | ... (1,305) 33,710 3,346,834 03/15/2027.
SACO | Tr RMBS Ser 2006-5 CI 1A
785811 AA 8 |1.516% ..| 06/26/2017. | Paydown 50,000 .48,513 16,737 16,744 0 16,744 33,256 33,256 240 | 04/25/2036.
79546V AJ 5 | Sally Holdings Sr Nt 5.750% 06/01/22....... .| 04/27/2017. | Nationwide AGribUSINESS........cccvvveee | covevrmmeerermncrrenninns | cvveens 1,547,813 | ...... 1,500,000 | ......1,563,750 | ........... 1,551,498 | ......... 1,407 (2,739) (72 1 TR O 1,650,165 | .ooooevricris | v (2,353) | coovvveeer (2,353) | ..oove 34,979 |06/01/2022.
80875A AL 5 | Scientific Games Corp Term Ln B-3 Nt 2.... | ..| 04/26/2017. [ VAIOUS........cc.crerveermrrrrernnneriiinnens | sovvveesmneeressnsensenens | eoned 4,347,567 | ....... 4,288,568 | ... 4,269,859 109 109 | oo | e 4,269,968 | ....ocovevrireris | e 77,599 | ..o 77,599 | ... 5,180 |10/01/2021.
80875A AL 5 | Scientific Games Corp Term Ln B-3 Nt 1.... | ..| 04/26/2017. | VATIOUS........ccovurrererrermmrirermennirirnenes | sereresnerssessisnesenes | coveend 4,736,084 | ... 4,693,632 4,684,085 284 284 4,684,369 | oo [ e 51,716 | ......... 51,716 | ....... 21,183 |10/01/2021.
80875A AL 5 | Scientific Games Corp Term Ln B-3 Nt 1.... | .. | 04/18/2017. | Tax Free Exchange ,216,275 233,982 4,215,978 297 297 .4,216,275 0 32,884 |10/01/2021.
81760H AE 2 | ServiceMaster Co Term Ln C Nt1 3.589%] .. | 06/30/2017. | Redemption  100.0000. ....15,000 ..15,000 15,000 15,000 0 15,000 11/07/2023.
825700 AE 6 | Vencore Inc (SIOrg Inc) 1stLien TL Nt........ ..| 06/30/2017. | Redemption  100.0000. 67,971 67,971 67,534 67,725 247 247 67,971 11/23/2019.
83416W AA 1 | Solar Star Funding LLC Sr Nt 5.375% 06.. | .. | 06/30/2017. | Redemption ~ 100.0000. 37,386 37,386 37,386 36,554 832 832 37,386 06/30/2035.
835788 AJ 2 | Sophia LP New Term LnNt1 5.045% 09/3 .. | 04/05/2017. | Redemption ~ 100.0000. 67,452 67,452 67,228 224 224 67,452 09/30/2022.
84611@ AB 9 | Sovos Compliance LLC Addiional Term Ln | .. | 06/30/2017. | Redemption  100.0000..........cccce | worvrermrmermerermenenes | cvvvrennens 10,643 | ..........10,643 | .......... 10,386 10,402 242 242 10,643 03/01/2022.
863576 DG 6 |2005- .| 08/26/2017. | PAYOWN...cvvvvvvrveeaeerrvvveeessmsssesennes | rvnsssseeesssessssmnasnnns | eevesnnnns 477,29 | ......... ATT294 | ... 429,863 454,430 22,864 22,864 477,294 11/25/2035.
86358E CL 8 | Structured AssetInv Ln Tr RMBS Ser 2003 | .. [ 06/26/2017. [ PAYAOWN........ccvvvvvveermmmmmmmnrrrrrneennns | sevvvvsseseesssmssenseeeees | e 161,966 | .......... 161,966 | .......... 148,846 151,241 | oo | e 10,725 | oo | v 10,725 161,966 07/25/2033.
86359B JU 6 |2004- .| 06/01/2017. | Paydown 5,731 5,731 5,730 5,724 7 7 5,731 03/25/2034.
86363G AJ 3 |2007- 1| 08/01/2017. | PYAOWN...ovvvvvrrreeaerrrreveenesmssseeenees | rvssssseeeessessssmsssnes | eevssnnnns 892,888 | ......... 917,507 828,004 828,004 0 828,004 | .oveevveerrrreeees | e 64,884 04/25/2047.
TIAA Real Estate CDO Ltd CMBS Ser
87246A AE 8 | 2007-C .| 06/10/2017. | Paydown 65,156 65,156 64,745 65,105 52 52 65,156 R 1,425 |08/15/2039. | 1FM...
87264A AK 1 | T-Mobile USA Inc Hgh YId Nt 6.250% 04/. | .. | 04/01/2017. [ Call  100.0000.........ccooummmmmmmerrmens | woreeessmmmmsseensrenennees | ceeee 17,500,000 | ..... 17,500,000 | ..... 18,221,913 | ... 18,015,282 | ........ 23316 | ...... (27,817) (4,501) | covvveevennnerveees | eevvnenns 18,010,782 | .coovvevrvrrrinnnns ...(510,782) | ...... (510,782) | ..1,093,750 |04/01/2021. | 3FE............
Terwin Mortgage Trust RMBS Ser 05-
881561 VC 5 |10HEC .| 06/26/2017. | PaydOWN.....coovuerveererresnerrissisennes | cvvesnesennesssenseesnes | cvveenenns 165,881 | .......... 165,881 | .......... 157,639 160,449 5,432 5432 165,881 0 | e 1,104 | 06/25/2036.
88632N  AH 3 | Tibco Software Inc Term Ln BNt1 6.72.... | ..| 05/31/2017. | Redemption ~ 100.0000. 36,844 36,844 36,229 615 615 36,844 0 749 | 12/04/2020.
88732 AH 1 | Time Warner Cable Inc Co Gtd Nt 5.850% | .. [ 04/10/2017. | Call  100.0000.........ccccommmmmmmmecrrnns | crvvvveeemmmesnneerennenes | cvveee 3,000,000 | ....... 3,000,000 | ....... 3,134,160 3,006,893 | ooocccerrrrrsrrrii | wrrrrreend (5,687) (5,687) 3,001,206 | .oovvvevverrerrrees | erenen (1,208) | .......... (1,206) | ....... 85,919 |05/01/2017.
89233P 6D 3 | Toyota Motor Credit Corp Sr Nt 1.750%.... | .. | 05/22/2017. [ MAIUFHY........cvvvvvvvveeermrmmeerrrrienmnnnnns | covvessssmmenseenssssssenes | ceeee 12,000,000 | ..... 12,000,000 | ... 11,962,362 | ........ 11,996,452 3,548 3548 | oo | e 12,000,000 0 ... 105,000 |05/22/2017.
UCFC Home Equity Loans RMBS Ser
90263B HF 8 |1998-DC ..|05/01/2017. | Paydown 29,258 27,727 3,145 25,399 22 25,421 28,566 | ..ooooverrierins [ s (28,566) | ....... (28,566) ....437 | 04/15/2030. | 1FM..
UBS-Barclays Comm Mort Tr CMBS Ser
90270R AC 8 |2012- .| 06/01/2017. | Paydown 23,483 14,962 | oo [ v (14,962) | oovvvvverernns [ cevervinnns (14,962) (N — 1,634 | 12/10/2045. | 1FE...........
US Airways LBASS EETC Ser 2012-1B
90345W AB 0 |8.00 < [ 0410172017, | PYAOWN......courvererererereeirserenneees | rseeesssseessseesssssesnnes | ceesnenes 192,014 | ......... 192,014 | ......... 218,896 209,035 | ovveeeerrenrienn | v (17,021) | e [ veverinnens (17,021) 192,014 0 |t 7,681 |10/01/2019. | 2FE............
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90932P AB 4 | United Airlines LBASS EETC Ser 2014-1 C| .. | 04/11/2017. | PaYAOWN.........ovrverrerreemerresnnees | sovvrvenmsseressnsessennes | coneeens 454,676 454,676 ...454,676 454,676 0 454,676 0 | 10,799 | 04/11/2022. | 2FE..
911312 AK 2 | United Parcel Service Sr Nt 5.125% 04/.... | .. | 04/27/2017. | Nationwide Agribusiness wernd,903,568 | . ,600,000 | .......5,339,220 | .......... 4,898,789 | ..o | e (41,420) | ooevvvvrrernnes [ s (41,420) | v | verrienn 4,857,369 | ..cvvverrierins | e 46,199 | ....... 46,199 | ... 134,901 |04/01/2019.
911312 AQ 9 | United Parcel Service Sr Nt 2.450% 10/.... | .. | 04/27/2017. | Nationwide Agribusiness...........cc... | wevevereemerenereeneeees | wovenes 2,015,122 | ....... 2,000,000 | ... 1,997,600 | ..cooooneee 1,997,633 149 149 | e | e 1,997,782 | coovooevvreins | e 17,340 | ........ 17,340 | ....... 28,039 |10/01/2022.
91737# AA 3 | United States Govt SS Ls FinTr CTL GSA G| .. | 06/15/2017. | Redemption  100.0000 266,240 266,240 265,364 266,082 158 158 266,240 0 5221 |11/15/2018. | 1..ccvvverree
91830D AJ 5 | Vericrest Opportunity Ln Trans RMBS Ser.. | .. | 06/25/2017. | PaYOWN..........viervermnerreemerressnees | sovvreesmneeressnsessennns | eonenened 409,919 | ... 409,919 | .......... 409,494 409,629 290 290 409,919 0 | e 6,385 |04/25/2055. | 5......ccoomeens
91830 AJ 2 | Vericrest Opportunity Ln Trans RMBS Ser.. | .. | 06/25/2017. | PAYAOWN.........cvveverrmerreesnreresnnees | covervesmseressnsensesnas | coneneens 440,191 | .......... 440,191 | ... 439,726 439,820 371 371 440,191 0 6,384 | 02/25/2055. | 5*
91830L AJ 7 | Vericrest Opportunity Ln Trans RMBS Ser.. | .. | 06/25/2017. | Paydown 270,342 270,342 270,043 270,073 269 269 270,342 (VI — 4,043 |06/26/2045. | 5*...............
91830V AA 4 | Vericrest Opportunity Ln Trans RMBS Ser.. | ..| 06/25/2017. | PaYAOWN.........cvcervvvvveeemmmsenennnenes | covvveeeervessssssenssneees | coveees 1,009,226 | ..... 1,009,226 | ... 1,008,209 | ........... 1,008,285 942 942 | s | e 1,009,226 (O — 14,536 | 03/25/2055. | 5*...............
92851@ AA 3 |Vivendi SPC Tr CTL 6.630% 04/15/22...... .| 06/15/2017. | Redemption ~ 100.0000..........cccvvr | rvummmmeervreemmmmmnnnne | eeveveeennnd 66,027 | ............66,027 66,027 66,027 0 66,027 0 | e 1,825 | 04/15/2022.
92871E  AA 0 | Vericrest Opportunity Ln Trans RMBS Ser.. | .. | 04/11/2017. | Paydown 3,223,164 3,223,164 | ......3,219,687 | ........... 3,220,086 3,078 3,078 3,223,164 0 32,332 |02/25/2055.
92871K  AA 6 | Vericrest Opportunity Ln Trans RMBS Ser.. | .. | 06/25/2017. [ PAYAOWN........ccvvvvvevmmmmmmnserrrereenmnnnns | cevveeesssmmssssssessssnsess | svseee 2,614,892 | ... 2,614,892 | ... 2,612,904 2,613,796 | .oveeevvrrnreeerens | i 1,096 1,096 2,614,892 (I - 50,773 | 11/27/2045.
92871L  AA 4 | Vericrest Opportunity Ln Trans RMBS Ser.. | ..| 05/31/2017. | PAYAOWN........uevervveenmmmmsseennnnnees | consveeneesessssssssssnnees | wonneed 6,469,261 | ....... 6,469,261 | ....... 6,462,130 6,464,080 5,181 5,181 6,469,261 0 . 116,899 | 03/26/2046.
Wachovia Bank Comm Mtg Tr CMBS Ser
92978N  AE 4 | 2007- .| 05/01/2017. | PQYAOWN.....covvrrveaerrvvvceeensseeennnnes | covsveeeerrsssssssnasneens | coveees 2,338,880 | ... 2,338,880 | ... 2,315,386 2,332,662 6,218 6,218 2,338,880 0 | e 50,135 |02/15/2051.
931142 CG 6 | Wal-Mart Stores Inc Nt 5.375% 04/05/17... | .| 04/05/2017. | MAHUIIY......ocorrrvummcermmmeeemmmmmnrennnrnnes | covvveeeersessssssssnneees | coveens 5,000,000 | ....... 5,000,000 4,991,062 | ........... 4,999,409 591 591 5,000,000 0 .. 134,375 | 04/05/2017.
931427 AN 8 | Walgreens Boots Alliance Sr Nt 2.600%.... | .. | 04/27/2017. | Nationwide AGrbusiness................. | cccccccccccccvvccccccccis | woveees 7,025,200 | ....... 7,000,000 6,996,513 239 239 6,996,752 | ..oovvrrrrrrrrnns [ o 28448 | ... 28,448 | ... 73,811 |06/01/2021.
Washington Mutual Mtg RMBS Ser 2006-
93362F AB 9 |AR8 ..|06/01/2017. | Paydown 384,198 335,823 0 335,823 | oo [ e 48,375 | ... 48,375 08/25/2046.
Washington Mutual Mtg RMBS Ser 2006-
93363E AB 1 |AR10 1| 0B/01/2017. | PYAOWN. ....cooovvvveeerrrrreeeesmsssseneees | ssssssseeseseessmnnsnnns | eeveeeennnns 13228 | cooeerrr 14785 | e, 07 A E— 13,603 | ..o 1,179 (1) 1,178 14781 | s [ v (1,554) | oo (1,554) | ............186 [ 09/25/2036. | 1FM..
Washington Mutual Mtg RMBS Ser 2006-
93363N AA 3 |AR12 .| 06/01/2017. | Paydown 22,716 30,114 30,204 26,251 3,920 (1) 3919 30,169 | ooeveeerrrriennns [ wrvvnnes (U251 — (7453) | ...........348 | 10/25/2036. | 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363P AA 8 |AR14 .| 06/01/2017. | PQYAOWN....ovvoovrrveeeerrrvvveeesimsseeeees | sssseseesesessssnnsnnes | evveeeeennns 72,106 | ...........80,015 | .o 73,421 73,421 0 73421 | oo | e (1,315) | oo (1,315) | ............844 | 11/25/2036. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
939348 AE 8 [Ser20 < 06/01/2017. | PydOWN.....ooovmerveerrrveererressseenes | cvveerseenesssenseesnes | cvveenenns 148,886 | .......... 146,991 | ........ 112,992 112,992 0 112,992 35,894 3589 | ... 1,631 | 04/25/2037. | 1FM...........
942683 AG 8 | Watson Pharmaceuticals Inc Sr Nt 1.875... | .. [ 06/29/2017. | Call  100.0000..........cccemmumrrrereees | worvseereemmserressssenes | cenee 22,000,000 | ... 22,000,000 | ... 22,022,987 22,003,878 (2,541) (2,541) 22,001,337 | ovvrverrnenns | e (1,337) | v (1,337) | ..... 343,823 |10/01/2017. | 2FE............
942683 AG 8 | Watson Pharmaceuticals Inc Sr Nt 1.875... | .. | 04/27/2017. | Nationwide AgribUSINESS..........coveewe | ovsvevreermmerrernnnennes | cvveens 5,003,995 | ....... 5,000,000 | ....... 4,997,760 | ...ccooou. 4,999,157 358 358 | s | e 4,999,515 | oo e 4480 | 4480 | ... 53,646 |10/01/2017. | 2FE............
Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4|20 ..| 06/01/2017. | Redemption  100.0000. 31,051 31,051 31,051 31,051 0 31,051 0 861 |08/01/2027. | 2.....
Wells Fargo Bank Northwest NA CTL
94978# AU 1 |MWRAL ..| 06/15/2017. | Redemption  100.0000. 34,221 34,221 35,829 KIS0 I [N I (1,009) (1,009) 34,221 (U 1,053 |05/15/2032. | 1.....
Wells Fargo Bank Northwest NA CTL CVS
94978% AX 5 |Co ..| 06/10/2017. | Redemption ~ 100.0000. 92,199 92,199 92,199 92,199 0 92,199 0 2,553 |10/10/2024. | 2......cceeee..
94978# BC 0 | Wells Fargo Bank NorthwestNA CTL 6.59] .. | 06/01/2017. | Redemption ~ 100.0000.........cccoee | vorverereemevererninenes | woreneens 134294 | ... 134,29 | ... 134,294 134,294 0 134,294 0 3,695 | 11/01/2022. | 2........ouun....
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94983C AS 6|2 .| 06/01/2017. | Paydown 339,721 339,721 | oo 344,817 341,885 (2,164) (2,164) 339,721 (I 4,245 |06/25/2035.
000000 00 O |BurgerKing Term Ln B3 Nt1 3.929% 02/. | A| 06/30/2017. | Tax Free EXChange..........cccccousuevvves | vovvssseeevevrivuvmmnnninns | wevivnnnns 565,380 566,497 565,334 46 46 565,380 (U 12,393 | 02/16/2024.
000000 00 O |BurgerKing Term Ln B3Nt2 3.974%02/.| A| 06/30/2017. | Redemption  100.0000 90,436 90,436 90,371 65 65 90,436 0 725 | 02/16/2024. .
066800 AA 1 |Banro Corporation 2nd Lien Nt 10.000% 0. | A| 04/15/2017. | Taxable EXChaNGe...........coevvveermeees | ovmsvervevmmerrernnnennes | cvveens 1,729,313 | ...... 1,725,000 | ... 1,234,068 | ........... 1,328,250 | ......340,829 55,921 396,750 | .eouvveeerereries | i 1,725,000 | covoevrrirenene 313 | 4313 | .. 108,699 |04/15/2017. | 5...cccvvvvvrnnnee
C7740G AB 7 |RegentPurchaser Inv (RGL) Term Ln Nt1. | A| 06/30/2017. | Redemption  100.0000. 62,500 | ....eee.62,500 | oo 12,500 12,500 | ooooeeerrrreees | v 50,000 50,000 62,500 0 2,359 |08/13/2021. | 6FE...........
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000000 00 O |Pefra Diamonds LLC SrNt 8.250% 05/31/| D|04/12/2017. | Call ~ 100.0000..........cccrrurrrrvermeens | rmsvrrrermmerresmesennes | cvvevvenns 400,000 400,000 | .......413,750 | ..ocoverrennn 411,434 | . 1,823 | ... (1,420) 403 411,837 | e | e (11,837) | vovveens (11,837) | oo 32,112 |05/31/2020.
000000 00 O |Braskem SA SrNt 7.125% 07/22/41......... D| 04/07/2017. | Direct ,052,200 ,000,000 805,634 565 565 806,199 | .oovvrerrrernns | 246,001 | ....... 246,001 | ....... 51,458 |07/22/2041.
ALM Loan Funding CLO Ser 2015-12A CI
00164M AC 7 |A1 C|[06/20/2017. [ PAYAOWN.....cccrrrrreeersrmissererereeessnnns | ceveeeeesssmsssssessssseess | asseeed 4,000,000 | ...... 4,000,000 | ... 3,990,495 | ..o 3,990,878 9,122 9,122 | oo | e 4,000,000 0. 69,832 | 04/16/2027. | 1FE...........
American Money Mgmt Corp CLO Ser
00176 AD 8 |2015-16 C|04/17/2017. | PAYAOWN.......oevcrrrvvvenrirmneeersrsenenes | seveersensensssssssseseeees | ones 12,000,000 | ..... 12,000,000 | ... 12,000,000 .12,000,000 O | evverrrrrrrerrerees | eerveeees 12,000,000 0 ... 194,264 | 04/14/2027.
001910 AM 2 |BR C|05/23/2017. | PAYAOWN.......oouerrvvveensimmeennnssseeenes | sevvesssseessssssssseseeees | oonee 20,000,000 | ... 20,000,000 | .....20,000,000 .20,000,000 0 20,000,000 0 ... 331,250 |01/17/2024.
00248P AA 4 | AVoce CLOLtd CLO Ser2014-1A CI A1A | C| 04/04/2017. [ PAYAOWN.......ccvvvvvevmmmmmmsreeerrevensssmanns | seveessssmsssseessssssesnes | ceee 25,000,000 | ..... 25,000,000 | ... 24,975,000 24,982,190 I [ 17810 | oo [ v 17,810 25,000,000 0 | . 281,107 |07/15/2026.
00507U AF 8 | Actavis Funding SCS Sr Nt 3.850% 06/15 | D| 04/27/2017. | Nationwide AgribUSINESS.........cccuevvs | wevevveermmmmumseennreeeens | cvveee 3,074,178 | ... 3,000,000 3,066,630 3,055,281 (2,081) (2,081) 3,053,200 20978 | ........ 20,978 | ... 42,350 |06/15/2024.
018890 16 0 |Preferred Term Secs Xl LBASS Sec Nt Se| D| 06/24/2017. | Paydown 254,451 254,451 87,727 195,252 | oo | s 59,199 59,199 254,451 0 2,077 |03/24/2034.
Apidos CLO CLO Ser 2012-9AR CI BR
03763R AH 4 |3.00 C|04/17/2017. | PAYAOWN.......oevcrrvvvvensirmmaeeensrseennes | seveersessessssssssseseeees | oones 13,900,000 | ..... 13,900,000 | ..... 13,900,000 | ....... 13,900,000 O | evverrrrernerrerees | eereeeees 13,900,000 0 ... 196,818 |07/15/2023.
03938L AM 6 | ArcelorMital Sr Nt 10.600% 06/01/19......... C|[04/03/2017. [ Call  100.0000.........ccceevemmmrmmmernes | cevrrveesmmmssssseeeeneeees | cvveees 1,000,000 | ...... 1,000,000 937,500 953,314 2,874 2,874 956,188 | .vvvvvvvvrrrrceees | wovenns 43,812 | oo 43812 | ... 222,623 |06/01/2019.
ARES CLO Ltd Inc CLO Ser 2012-2A Cl
04013y AQ 5 |B1R C|04/12/2017. [ PAYAOWN.......ouurrvvvierrivmennrsrseenees | erveervssseessessssneeeeeee | conee 20,350,000 | ..... 20,350,000 | ..... 20,350,000 | ......... 20,350,000 O | evvvvrrrernerrenens | eevveeen 20,350,000 0. 287,561 |10/12/2023.
Afrium CDO Corp CLO Ser 9A CIA
04964K AA 9 | 2.500% C|04/20/2017. | Paydown 3,200,000 3,200,000 | ....... 3,200,000 3,200,000 0 3,200,000 0 28,966 |02/28/2024.
04964K AC 5 |3.300 ' C|[04/20/2017. | PAYAOWN.....vvvvrvverreerrirrieerirseereenns | weriseessessssessesssseees | eevee 11,500,000 | ..... 11,500,000 | ..... 11,425,250 | ........ 11,454,589 SO IR 45411 | e | e 45411 | e | s 11,500,000 0 .. 140,640 |02/28/2024.
04964R AA 4 |2.278 C| 05/31/2017. | PaYAOWN........covvmvrrerircrerrriiserinnns [ crvirevsinerisessinenees | e 25,000,000 | ... 25,000,000 | ... 24,962,500 | ......... 24,982,519 B 17481 | e [ e 17,481 25,000,000 0 1. 331,345 |07/16/2025.
04964R AC 0 |2.80 C|05/31/2017. | PAYAOWN......oouurrivvieeriiiernrsrieennns [ ereeevvvsseessissssneneeens | ooee 16,800,000 | ..... 16,800,000 | ... 16,800,000 .16,800,000 0 | ovvvvvvveeeevsnnnns | v 16,800,000 0 .. 278,561 | 07/16/2025.
05616G AL 3 | Babson CLO Ltd CLO Ser 2012-2A CI A2R | C| 06/23/2017. [ PaYAOWN........covvvveemmmmmmeeerrveeemmmnanns | svveessssmmmsseesssesssnnes | ceeed 42,000,000 | ..... 42,000,000 2,000,000 142,000,000 0 142,000,000 0 ... 710,596 | 05/15/2023.
05618L  AA 4 | Babson CLO Ltd CLO Ser 2014-IA CI A 2| C| 04/05/2017. | PAYAOWN........vuuuuurvvvveermmmmmnererneneees | svveeeesseeeessmsssseseeees | s 10,000,000 | ..... 10,000,000 | ....... 9,918,000 ...9,929,266 I [ 70,734 | oo | weveiriinnns 70,734 | oo | cvvvveens 10,000,000 0 . 110,296 | 10/17/2026.
11042A  AA 2 | British Airways Plc PTC 4.625% 06/20/2... | D| 06/20/2017. | Redemption ~ 100.0000. 204,006 204,006 206,262 205,564 ....(1,558) (1,558) 204,006 (U I 4,718 |06/20/2024.
11042B  AA 0 | British Airways Plc PTC 5.625% 06/20/2... | D| 06/20/2017. | Redemption ~ 100.0000. 594,201 594,201 601,949 598,045 ...(3,844) (3,844) 594,201 (I - 16,712 | 06/20/2020.
Grupo Posadas SAB CV Sr Nt 7.875%
400489 AH 3 |06/3 D[ 06/16/2017. | DIFECL........rrrrrrvvereeermmeeerereeeninnnrs | covvveeeeeseessssssnsneens | coveens 1,756,179 | ...... 1,690,000 | ... 1,720,626 | .......... 1,673,100 | ........ 44871 | oo (1,791) | wevvveenrreeeees | wevvrrnnnnns 43,080 | wooeevereeecernns | i 1,716,180 39,999 39,999 52,340 |06/30/2022.
40054F AA 5 | Grupo Kaltex SA de CV Secured Nt 8.875 | D| 05/22/2017. | Direct 687,075 825,000 825,000 0 825,000 ..(137,925) | ..... (137,925) | ........8,779 | 04/11/2022.
423012 AB 9 |Heineken NV SrNt 1.400% 10/01/17........ D| 05/24/2017. [ Call  100.0000......vvvvervrereerrrrrereeee | rmsmmmmmmeessmmmmmmnnneens | oonee 10,000,000 | ..... 10,000,000 | ....... 9,918,010 | .......... 9,986,345 7,148 9,993,492 veererrn.6,508 10/01/2017.
44984R  AE 8 | I-Preferred Term Sec Ltd LBASS Mezz Nt §f C| 06/26/2017. | Redemption  100.0000..........ccees | worvvvummmeerereeesmmmnnns | weveees 7,200,000 | ....... 7,200,000 | ... 7,063,500 | ........... 7,099,766 | ..ooovveecerreennns | 100een 100,234 | oo | s 100,234 | ovveceerriinnnns | e 7,200,000 06/24/2034. | 4AM.
74040Y AA 0 |Preferred Term Sec Ltd LBASS X FltRate. | C| 04/03/2017. | Paydown 91,093 91,093 57,389 63,262 27,831 91,093 07/03/2033.
74041A  AA 1 | Preferred Term Sec Xill LBASS FItRtNt.... | C| 06/26/2017. [ PAYAOWN........ccvvvvvvveemmrmmmrerrrereeennns | sevverrseseessssseeseeeees | ossnseee 164,478 | ... 164,478 | .......... 116,946 123824 | oo | ceeeeennB0,854 | e | e 40,654 164,478 03/24/2034.
74041C  AA 7 |Preferred Term Sec Ltd XV LBASS FitRtN [ C| 06/26/2017. | PaydOwn...........cccververveemnerrennnnees | svevvevrmseerismnsennenns | wveneeen 142,537 | s 142,537 | ......... 106,782 109,702 32,836 142,537 09/26/2034.
74041IN  AA 3 | Preferred Term Sec XIILBASS Sec Nt 1.. | D| 06/26/2017. | Paydown 99,638 85,948 87,875 ceer11,763 11,763 99,638 12/24/2033.
74041N AL 9 | Preferred Term Sec XI LBASS Ltd Ser XL. | C| 06/26/2017. | Paydown oo [AT29 | 48,947 53,841 | oo | e 20,888 20,888 74,729 12/24/2033.
740410 AA 7 |Preferred Term Sec LBASS XIV Sec Nt 1. | C| 06/26/2017. | Paydown 27,924 21,990 22,781 5,143 5,143 27,924 06/24/2034.
74042E  AA 2 | Preferred Term Sec Ltd LBASS XVII Sr Nt.. | D| 06/23/2017. | Redemption ~ 100.0000. 118,130 | coovvvecerrrrvcvnnnns | e 30,506 30,506 148,635 06/23/2035.
74042H AA 5 |Preferred Term Sec Ltd LBASS XIXFitRt. | C|06/22/2017. | Paydown 14,200 5,440 5,440 19,640 12/22/2035.
740420 AA 1 |Preferred Term Sec Ltd LBASS XXINtSer | C|06/22/2017. | Redemption  100.0000. 24,002 6,430 6,430 30,432 03/22/2038.
74042M  AE 6 | Preferred Term Sec Ltd LBASS Mezz Nt Cl| C| 06/22/2017. | Paydown 24,871 2R 4 R — (LA Y7 2 E— 18,569 | ......... (5,547) | wovvveens 11,849 6,302 24,871 09/22/2036.
74042W  AA 2 | Preferred Term Sec Ltd XVIIl LBASS FItR.. | C| 06/23/2017. | Paydown 555,184 555,184 391,405 14531 | s | e 140,652 | coovvvvvvvrver | cevrreenns 140,652 555,184 09/23/2035. .
74043A AC 5 |Preferred Term Sec Ltd LBASS XXIINt Se | C|06/22/2017. [ PAYAOWN.......cvvvvvvemmrmmmmeerrereessmmmnns | wevveeesmmmmmsseessssseeess | soseeeeeeens 11,250 | ............11,250 7,403 8,603 2,647 2,647 11,250 12/22/2036. | 1AM............
741382 AC 9 |Preferred Term Sec Ltd XVIABS Combo Nt| C| 06/19/2017. | Redemption ~ 44.9072 283,529 631,367 330,440 330,440 | coovvveeeernirrreens | e (48,911) | oo [ cevevinnnns (46,911) 283,529 0 |...(282,684) | 03/23/2035. | 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
0 Current Bond
r Year's Interest/
e Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
i 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) BJ/ACV. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)

767201  AH 9 |Rio Tinto Finance USA Ltd Co Gtd Nt 9.... | C|{06/21/2017. | Call  100.0000..........cccrmurrrrereees | worrreereemmverressssenes | conee 18,000,000 | ..... 18,000,000 | ..... 18,121,330 .18,038,121 (U [ 18,031,006 | ..ooooevrererrens | vevend (31,008) | ........ (31,0086) | ..3,385,744 |05/01/2019. | 1FE..

823832 AS 9 |A ' C|[05/11/2017. | PAYAOWN......oouurrvvvieririiernnssieeenns [ erveevvssseessissssneseeens | ooes 35,000,000 | ..... 35,000,000 | ..... 34,740,000 | .........34,870,200 | ...oovveeervrirrnns | 129,800 | oo [ e 129,800 35,000,000 0. 429,594 | 04/15/2025. | 1FE............

86280A AA 5 | Stratford CLO Ser2007-1A CIA1 1.490% | C|05/01/2017. | Paydown 966,901 966,901 831,535 927,642 39,259 966,901 0 6,216 |11/01/2021. | 1FE............

893830 AY 5 | Transocean Sedco Forex Inc Co Gtd Nt 6. | C| 06/27/2017. | Call  100.0000.........ccovvvvvrvvveemire | corvveverrrmemermmmasneees | woveeen 2,000,000 | ....... 2,000,000 | ... 2,322,686 | ........... 1,980,000 | .....193,858 | ........ (20,426) | .. 173,432 2,153,432 ...(163,432) | ..... (153,432) | .....155,167 | 11/15/2020.

931899 9A 8 | Walkers SPV Priv PINt 1.206% 12/31/19..| C| 06/25/2017. | Redemption ~ 28.2672 382,149 .1,351,916 (34,603) (34,603) v 416,752 . 416,752 382,149 0 .4,863 | 12/31/2019.

931899 9A 8 | Walkers SPV Priv PINt 1.206% 12/31/19..| C| 06/25/2017. | Capital Distribution 969,767 | covvvveerrrreeererrrrnee | e 969,767 969,767 0 969,767 0 12/31/2019.

G1981@ AA 0 | Cayman Turtle Farm Ltd Gtd Sr Nt 4.850.. | D[ 06/01/2017. | Redemption ~ 100.0000............cces | weveevemmmmmmemmerreeeennns | cervereees 176,861 | ........176,861 | ......... 176,861 176,861 0 176,861 0 03/01/2019.

G2370Y AB 2 | Consolidated Minerals LTD 1stLien Nt....... D| 05/23/2017. | Call ~ 100.0000 ,406,560 | . 954,303 954,303 0 954,303 1,452,258 | ...1,452,258 05/15/2020.

G2615* AB 2 | DCC plc Gtd SrNtSer B 5.130% 04/01/1. | D] 04/01/2017. | MAIUIIY.....ovvvvrvvmmucerrreensmmmmnnennrenees | cossreeneeeesssssssssssnees | eonnens 3,500,000 | ...... 3,500,000 | ....... 3,799,740 3,526,057 | .ovvveeevnmmnrseeees | cereeend (26,057) (26,057) 3,500,000 0 04/01/2017.

G6037A  AA 2 | Metalloinvest Finance LT Nt 5.625% 04/.... | D| 05/05/2017. | Call ~ 100.0000 2,325,000 2,325,000 2,259,719 2,287,084 618 3,326 3,944 2,291,028 33972 33,972 04/17/2020.

G72212 AA 4 | Preferred Term Secs XIX LBASS Sec Nt 1| D| 06/22/2017. | Paydown 35,458 35,458 24,034 25455 | oo | s 10,002 35,458 0 12/22/2035.

G7222G  AA 2 | Preferred Term Secs XVIILBASS Sec Nt.. | D| 06/23/2017. | Paydown 26,029 26,029 | .o 19,782 20,592 5,437 26,029 0 06/23/2035. .
G7222R  AA 8 | Preferred Term Secs XXILBASS Sec Nt 1( D| 06/22/2017. | Paydown 23,920 23920 | .o 16,375 17,226 6,694 23,920 0 03/22/2038. | 1FE...........

L9183M AD 0 | TMK OAO SrNt 6.750% 04/03/20............ D[ 06/21/2017. | DIFECL.......rrrrrrrvvvrveesmnneeereeininnn | covsveeerssssssssssnsnnens | eoveens 1,426,275 | ...... 1,350,000 | ... 1,162,875 | ........... 1,217,144 | e | v 16,762 | wovovvvvreeeenns | e 16,762 | i | cevviiinnns 1,233,906 | ..ooovvvvvveerir | e 192,369 | ....... 192,369 04/03/2020. | 4FE............

MARFRIG Holding Europe Sr Nt 6.875%

N54468 AD 0 |06 D[ 04/05/2017. | DIF€CE ......veeeveeereeeeeeereereereeeeeeeiies | ververieneesessessnseinns | cevieenees 541,555 525,000 501,463 510,089 | ..ooooveerericveris | oo 1411 1411 511,501 | o | e 30,055 | ... 30,055 | ... 10,490 | 06/24/2019. | 4FE............
3899999. Total - Bonds - Industrial and Miscellaneous ...809,682,171 | ..809,178,719 | ...809,196,978 | ....... 767,111,662 | ...1,337,070 | ....2,048,609 0 3,385,679 [ 808,974,130 | ...ooovveeen0 [ 708,040 | .......708,040 | 26,212,487 XXX XXX
8399997. Total - Bonds - Part4. v | 902,355,447 | ...900,388,466 | ...906,148,368 | ....... 857,870,823 | ..1,406,318 | ...1,884,425 0 3,290,743 0] . 901,739,721 |.. 0. 615,725 | ...... 615,725 | 43,991,648 XXX XXX
8399999. TOMAL = BONGS......rerveeeeeesssissessissees it et e ...902,355,447 | ..900,388,466 | ...906,148,368 | ....... 857,870,823 | ...1,406,318 | ...1,884,425 | ..............d (U 3,290,743 | i 0 ... 901,739,721 | .0 | e 615,725 | ... 615,725 | 43,991,648 XXX XXX
Common Stocks - Industrial and Miscellaneous

74251V 10 2 | Principal Financial Group Com.................... .. 06/22/2017. | TIM Capital........ccceeeeeeerrreccerrrrrrrrenns | wovveens 10,282.000 | ......... 644,042 XXX [ e | s 594917 | ... (594,917) [ covvvveeerervevvinnnns | cevvvvrrveesersns | covveeee (594,917) | oovvvevveeerrrrens [ cvvveerereveessnmsssenseeens | vevsseseseesennes | oo 644,042 | ... 644,042 | ... 9,357 XXX L.

066800 95 4 |Banro Corporation Com (CAD)........ccc..c..... ..| 05/31/2017. | Tax Free Exchange..........ccccccusueeveee | v 992,072.000 | ......... 124,353 XXX | 124,353 0 124,353 0 XXX L.
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS...........ccccce  orvreerreerrevienssinssesesssseessssssssssesssssssssssssssssssssssssssssssssssseees | cossssses 768,395 XXX | [PZRERT — 594,917 | ... (XA ) — () (U (594,917) 0 124,353 0 .. 644,042 | ... 644,042 | ... 9,357 XXX XXX
Common Stocks - Mutual Funds

63867R 24 1 ‘ Nationwide Growth Fd-R SV (Seed)........... | . | 06/22/2017. | Direct 224.330 2,530 XXX 1,784 2,239 | .. (454) (454) 1784 | oo | i 746 | oo YL — XXX [ E—
9299999. Total - Common Stocks - Mutual Funds. 2,530 XXX 1,784 2,239 | ... (454) 0 0 (454) 0 1,784 (U 746 | .o 746 XXX XXX
9799997. Total - Common Stocks - Part 4 . s 770,925 XXX | 126,137 | oo 597,156 | ..... (595,371) 0 0 (595,371) 0 126,137 0]... 644,788 | ...... 644,788 XXX XXX
9799999. TOtAl = COMMON SHOCKS........cvvvercevsireiiieesse s nesres eesssssnesssessssss st st essssssssssssssssnes | onsessenes 770,925 XXX [ 126,137 | oo 597,156 | ..... (595,371) 0 0 (595,371) 0 126,137 0]... 644,788 | ...... 644,788 XXX XXX
9899999. Total - Preferred and COMMON StOCKS............cvvuriiueeriiiiiiieiiiiies crveeeiriseieeeesi s sessis s ssese st sesssssessssesssseses | coenessens 770,925 XXX | 126,137 | ............597,156 | ... (595,371) | ..ooevrernenncd (U [ 0 | (595,371) 0 126,137 0]... 644,788 | ...... 644,788 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks. ...903,126,372 XXX ...906,274,505 | .......858,467,979 | .....810,947 | ....1,884,425 0 2,695,372 0 [ . 901,865,858 ...0 |..1,260,513 | ....1,260,513 | 44,001,005 XXX XXX

(a) For all common stock bearing the NAIC marketindicator "U" provide: the number of such issues: ..........0.
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 17 18 20 21 23
Cumulative Hedge
Prior Year(s) | Current Year Total Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of C Unrealized Foreign to Carrying sat
el ) of Maturity | Number Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange Value of Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) | (Received) | CurrentYear | d Camying |d Increase | Change in Hedged Potential and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts| ~ Amount (Paid) Paid Paid Income Value e (Decrease) | B.J/A.CV. lems Exposure end (b)
Swaps - Hedging Effective - Interest Rate
USD LIBUR
Pay Fixed USD Receive Floating USD Deutsche Bank M
Interest Rate Swap Surplus Note Liability —~ Mutual Surplus Note.. | Exhibit 7 | Interest| AG 7LTWFZYICNSX8D621K86... |07/18/2012(12/15/2024] .. .400,000,000 (0.468079)| . ...(2,367,308) | .. e (2,598,899) | . ....5,464,706 100/ 0.9925
0859999. Total-Swaps-Hedging EfCHiVe-IMereSt RA.............ooooovooooooooooeooeeeeeeeeeeeeeeeeeee oo, e e, (U — 0| ..(2,367,308) | ................. 0 [XX| .....(2,598,899) | ............... (U — (U [ ) [— 0 | ..5464,706 XXX
Swaps - Hedging Effective - Foreign Exchange
Pay Fixed EUR Receive Float USD Currency Curren | Barclays Bank 3.255 USD
Swap AFS Bond - TBD... ey PLC G5GSEF7VJP5ITOUK5573... |06/29/2017|07/19/2024| .. ....9,140,800 (117 EUR)| . 100/100....
Pay Fixed EUR Receive Float USD Currency Curren | Barclays Bank 3.106 USD
Swap AFS Bond — TBD........ccoovoviecccnne, D1-1..... | cy PLC G5GSEF7VJP5I70UK5573... |06/29/2017{07/19/2023| ............. ....7,998,200 (0.98 EUR)| oo | o oo v | @A) | e | e | i | 98,404 100/ 100....
0879999. Total-Swaps-Hedging EECHVE-FOMBIGN EXCRNGE. ...........cvuiiirieriiiiiiii ettt etiets etaatte e ee et bbbttt e e es b tens | etbebseb ettt et b ettt s et s e st ceseeeriten (V] (U] T (U [ 0 |XX] .......(17,865) | ............... (U [ 0 [ i | il 0 ... 219,821 XXX
0909999, Total-SWAPS-HEAGING EfBCHVE..........c i et eheie e 0 i 0 ]..(2367,308) | ...cccoovevnnnnd 0 |XX[....(2,616,764) | ...c.cooeevce. 0 [ 0 [ | i 0 | ...5684,527 XXX
Swaps - Hedging Other - Interest Rate
Pay Fixed USD Receive Floating USD Morgan Stanley USD LIBOR
Interest Rate Swap Bond Portfolio Hedge..........cccc.ouvivevciincnees D 1-1..... | Interest| Capital Services  [7331LVCZKQKX5T7XV54.... |02/24/2010|02/26/2020| ............. .150,000,000 | 3M (0.28438)| ......ooveveecres | crvirririiriin ...(2,040,868) | ..... (8,016,256) | . | ..... SAT5553 | e | e [ e 2 1,223276 | s | 00T
Pay Fixed USD Receive Floating USD Deutsche Bank USD LIBOR
Interest Rate Swap Bond Portfolio Hedge...........c.c.ccoovviierirnns D1-1..... | Interest| AG TLTWFZYICNSX8D621K86... |07/29/2010|08/03/2020| ............. .200,000,000 | 3M (0.28594)| .....ovoovvviinnis [ e ...(1,945,609) | ... (7,442,876) | .. | .....(7,442,876) | ..... 953,391 | oo | e | s L A759514 | | 00T
Pay Fixed USD Receive Floating USD Morgan Stanley USD LIBOR
Interest Rate Swap Bond Portfolio Hedge..........cccccviiuvicininnne D 1-1..... | Interest| Capital Services  [7331LVCZKQKX5T7XV54.... |12/08/2009]12/10/2019 ............. .190,000,000 3M (0.2925)| ..o [ e ..(2,324,818) | ..... (8,339,556) | .. | ..... (8,339,556) | ..1,746,218 | ...cvoveviccies | oo [ e [ e 1,485,946 | .....ccce. | 001,
Pay Fixed USD Receive Floating USD Bank of America USD LIBOR
Interest Rate Swap Bond Portfolio Hedge...........ccc.oocvveiciincnees D 1-1..... | Interest| Corp B4TYDEB6GKMZO031MB27 | 12/08/2009| 12/10/2019)| ............. .270,000,000 | 3M (0.2925)] ..oovvvercrinenis [ e ..(3,322,589) | ...(11,941,127) | .. | ..(11,941,127) | 2,499,722 | .oooocvvierris | v | e 2,111,607 | oo | 00T
Pay Fixed USD Receive Floating USD USD LIBOR
Interest Rate Swap Bond Portfolio Hedge...........ccccccovvcierins D 1-1..... | Interest| UBS AG............ BFM8TB1CT2L1QCEMIK50... |01/27/2010|01/29/2020| ............. .200,000,000 | 3M (0.28813)| ...ovvvvucviicres [ e ...(2,665,653) | ...(10,235,682) | .. | ...(10,235,682) | ..1,976,775 | .....cccoocvmrcc | cormrurirrriinnns | o ..1,607,346 | ........... | 001............
Pay Fixed USD Receive Floating USD Merrill Lynch USD LIBOR
Interest Rate Swap Bond Portfolio Hedge.............c.cccccceuurnnnn D 1-1..... | Interest| Capital Services GDWTXX03601TB7DW3U69. | 11/13/2007{07/15/2017| ............. | ... 8,650,000 | 3M (0.28906)| ........ococvvviere | covvriiiiriiins [ s (169,092) | ......... (14,584) | .. | .........(14,584) | ... 169,436 | ..o | e | e | e 8,768 | ........... | 001...........
0919999. Total-SWapS-HEAGING ONEI-IMEMESE RAE...........ov.erieiiiieii i e bbbk bbb eehks | eLbbi bbb bbb 0 | 0 | .(12,468,628) | ...(45,990,081) |XX| ...(45,990,081) | ..8,821,095 | ............... 0 [0 | 0 | ...8,196,457 XXX
0969999,  Total-SWAPS-HEAGING Q... oottt e en et eeis | eeieeet et () — 0 | .(12,468,628) | ...(45,990,081) [XX| ...(45,990,081) | ..8,821,095 | ............... 0 [0 | el 0 |...8196,457 XXX
1159999, TOAI-SWADS-INIEIESE RALE..............cvvviiiiie ettt etbetb et b et b b e s e 4L s b et b ettt ee et en i bens | etieheb et oLttt (V) 0 | .(14,835,935) | ...(45,990,081) XX| ...(48,588,981) | ..8,821,095 | ............... 0 [ o0 | 0 |..13,661,163 XXX
1179999, TOtal-SWAPS-FOTIGN EXCRANGE. ... . ...t es edsese et e ettt eeseeseaens | ettetsessee et ettt (U (U (] [ 0 [XX] ........(17,865) | ............... (V] [ 0 [0 | il 0 ... 219,821 XXX
1209999, TOMAI-SWADS. ...ttt ettt bbbttt bk ebeties | feteebetseb et Lt s e b e b et oL e e b st e et b e bt et te b et et et h et ete | Lhetith et et Lt b et b et bbbttt (V) 0 | .(14,835,935) | ...(45,990,081) [XX| ...(48,606,846) | ..8,821,095 | ............... 0 [0 | el 0 | ..13,880,984 XXX
Forwards - Hedging Other
Pay Fixed EURO Receive Fixed USD Spot Curren | Goldman Sachs ousD (0
Forward Private Equity Portfolio..............cccccocrieuinne BA-1..... cy Group W22LROWP2IHZNBB6K528. |02/03/2016|02/05/2018| ............. ..56,435,000 EUR)| oo [ evvveniiienicins | v [ e (1,362,027) | .. | ..... L(4,001,018) | .o | e [ e [ e 219,070 | ...ccccoeoee | 001
12229999, Total-FOMWAIAS-HEAGING OET.......... i eebbd bbb 110 eELE bbb 0 o (]} 0. (1,362,027) |XX] ..... .(4,001,018) | ..o 0 [ | [ 219,070 XXX
1269999, TOMAI-FOIWAITS. ........cv.iviieiiiietei ettt ettt ettt b btk et e ebsthetebes st b et b e s et 4Lt b e s et s b e st hees et e i en s et beete | Lhebseheteeb bbbttt et (V) (U 0 ... (1,362,027) [XX] .....(1,362,027) | .(4,001,018) | ............... 0 [0 | 0 ... 219,070 XXX
1399999, TOtAI-HEAGING EfECHVE. ......vvioieeiii bbb ehebi bbbt eeee | eLLb oL s 0 | 0 ]..(2367,308) | ...ccooveoec.nd 0 XX ....(2,616,764) | ............... 0 [ 0 [0 | 0 | ...5684,527 XXX
1409999, TOMAI-HEAGING OET. ... v vt ettt ea st e et st eesesetse etsesessesessee ettt eesee ettt eeseeees e e e seseeseeseseesesess et snss | eeetseessestsetets et ees ettt e et et e ettt ee st enren () — 0 | .(12,468,628) | ...(47,352,108) [XX| ...(47,352,108) | ..4,820,077 | ............... 0 [0 | 0 |...8415527 XXX
1449999, TOTAL. ... e Seee e eaee | SeeL e (V1 R 0 | .(14,835,935) | ...(47,352,108) (XX| ...(49,968,872) | ..4,820,077 | ............... 0 [ v | il 0 | ..14,100,054 XXX
(a) Code Description of Hedged Risk(s)
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 2 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of C Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity | Number Rate of Index|  Premium Premium Book/Adjuste | o Valuation | Exchange | (Amortizatio [ Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase Change in n)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts| ~ Amount (Paid) Paid Paid Income Value e| FairValue | (Decrease)| B.A.CV. [ Accretion lems Exposure | e Entity end (b)

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

ASSET REPLICATION

HEDGES THE CURRENCY RISK OF AN ASSET

© |o [N |o |o & |w |

HEDGES THE CURRENCY RISK OF A LIABILITY
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain | Cumulatve | Margin Gain Effectiveness
Number Description of ltem(s) Hedged, | Schedule| Type(s) | Date of Cumulative Deferred | (Loss) Usedto|  Variation (Loss) atInception

Ticker of Used for Income Generation or| / Exhibit | of Risk(s) | Maturity or Trade | Transacton | Reporting Book/Adjusted Variation Variaion | Adjust Basis of| Margin for All | Recognized in Potential and atYear- | Value of One
Symbol | Contracts [Notional Amoun Description Replicated Identifier (a) Expiration Exchange Date Price Date Price | Fair Value | Carrying Value Margin Margin Hedged ttem | Other Hedges | Current Year Exposure end (b) (1) Point
Long Futures
Hedging Other
0000WN US TREASURY ULTRA Bond Interest
ur | 250 | ....25,000,000 | Futures Contract Bond Portoflio Duration............ | D 1-1...... Rate  |09/15/2017 | CBT....ceovvvrrrcrrinrne 549300EX04Q2QBFQTQ27 [06/15/2017 | ....163.0235 | ....165.8800 | .(171,875) [ cevvvvevrmveremmmnrrrenns | wrvrrverressesrenns | sevsnsesssesssesnenns | sesseseesessseessenes e 114129 | Ll 714,129 | ....... 501,288 | ..o Z/ 3 I 1,000
0000ES Equity / SNZ20JLFK8MNNCLQOF
u7 ....1,567 |..190,273,226 | S&P 500 MINI Futures Contrac Equity EXpOSUTE............crvvvveens D 1-1...... Index  |09/15/2017 | CME...........cocrrene 39 06/15/2017| .2,428.5032 | .2,420.9000 | ....70,515 | cooevvrvrrvvemmmmmmsrreees | ormmmsssssesssneennns | svveeessseessssasssnes | cessssmssssnessssesens | svveens (595,711) | wvvvveees (595,711) | ....8,443,556 | ...ovvvvvveerrnnns LR 50
0000MF MSCI EAFE MINIINDEX Equity /
u7 ....2,001 |..190,647,494 | Futures Contract Equity EXpOSUTe.........vvcrrrneens D1-1...... Index | 09/15/2017 | ICE.........ccooccrrrrns 5493004R83R1LVX2IL36.... | 06/15/2017| .1,905.5222 | .1,889.6000 | ..150,075 | ....oivvvrivrrrrveniiies | convrvvenmnsmsnnennns | covvosnnssnesisvennnnns | cevevsssssssesssnns ...(1,593,014) | ...... (1,593,014) | ..... 8,576,673 | ..o 5 | s 50
12829999. Total-Long Futures-Hedging Other. ...48,715 0 0 0 0 ]..(14745%) ] ..... (1,474,596) | ...17,521,517 XXX XXX
1329999. Total-Long Futures. ...48,715 0 0 0 0 |..(1474,59) | ... (1,474,596) | ...17,521,517 XXX XXX
Short Futures
Hedging Other
0000BP British Pound Currency SNZ20JLFK8MNNCLQOF
(U2 70 |...... 5,676,758 | Futures Contract Private Equity Portfolio Duration| BA - 1.... | Currency [09/15/2017 | CME........cccccoeeevvens 39 06/15/2017| ....129.7545 | ....130.4500 | ..... (9,825) | wovevvrrrrnrerrnnieennes | eeervvsseesnsssnneees | ensmesnnnesssssenens | seeeeessesssssesnnes | oo (30,430) | covvvveee (30,430) | ........ 180,020 | oo 3| e 625
0000EC Euro Currency Futures SNZ20JLFK8MNNCLQOF
ur | 530 | ...75,039,541 | Contract Private Equity Portfolio Duration| BA - 1.... | Currency [09/15/2017 | CME............cc.cco.... 39 06/15/2017| ....... 11327 | ... 11500 | ....82,813 | oo | i [ e | e (1,147,959) | ...... (1,147,959) | ..... 1,363,010 | oo 3| 125,000
0000FVU US 5 YR TREASURY NT Interest
7| 192 |...19,200,000 | Futures Contract Bond Portoflio Duration. D11 Rate |09/15/2017 . 549300EX04Q2QBFQTQ27 [06/15/2017 | ....118.0952 | ....117.8400 | ...33,000 | ..ooovrumuuurrmerveennnnns | cervrrrveemmsmnssseens | wovssmamsssesssseessns | svsseeeeessessssssnns | eeveseenns 48,989 ..48989 | ... 384,989
0000TYU US 10 YR TREASURY NT Interest
7 ...7,209 |..720,900,000 | Futures Contract Bond Portoflio Duration............ | D 1-1...... Rate  |09/15/2017 | CBT......ccoevvverrrrnnnne 549300EX04Q2QBFQTQ27 [06/15/2017| ....125.8561 | ....125.5300 [2,027,531 | ....ovvevrvrveemmmrinne | wrvveemmmmmenennenes | sovssseeeesssesssssnnns | cevsessssssssssseeeeees | oonen 2,350,665 | ...... 2,350,665 | ...14,455,131 | ..coovvrrrcrrrnens 4| 1,000
000UXY US TREASURY ULTRA Bond Interest
u7 ...1,170 [ ..117,000,000 | Futures Contract Bond Portoflio Duration............ | D 1-1...... Rate  |09/15/2017 | CBT....cceooorvrcrrenrne 549300EX04Q2QBFQTQ27 [06/15/2017 | ....134.9869 | ...134.8100 | ..438,750 | ..coovovrrervurmnrrreens | wrvrrserresssenrenns | sevssssesessssessesns | sessesessssseeesnenes 207,005 | 207,005 | ... 2,346,026 | ...ccoooererrnne Z 3 IR 1,000
0000US US 30 YR TREASURY NT Interest
u7 ...1,900 |..190,000,000 | Futures Contract Bond Portoflio Duration............ | D 1-1...... Rate  |09/15/2017 | CBT......cccccovrrirre 549300EX04Q2QBFQTQ27 |06/15/2017 | ....152.5231 | ....153.6900 | 1,088,750 | .....rorrrvrrerveenmnnnns | covvrveemmmmmnnssnenens | covvesnsssnserenesnnnns | covenssneensssssssnnn ...(2,217,058) | ...... (2,217,058) | ..... KR CNE [— 4| 1,000
13429999. Total-Short Futures-Hedging Other. 3,641,219 0 0 0 0 ... (788,787) | .........(788,787) | ...22,538,962 XXX XXX
1389999. Total-Short Futures 3,641,219 0 0 0 0....(788,787) (788,787) | ...22,538,962 XXX XXX
1409999. Total-Hedging Other. 3,689,934 0 0 0 0 ..(2,263383) | ... (2,263,383) | ...40,060,479 XXX XXX
1449999. TOTAL......... 3,689,934 0 0 0 0 |..(2263383)] .. (2,263,383) | ...40,060,479 XXX XXX
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saementior June 30,2017 othe. 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 1" 12 13 14 Highly Effective Hedges 18 19 20 21 2
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain | Cumulatve | Margin Gain Effectiveness
Number Description of ltem(s) Hedged, | Schedule| Type(s) | Date of Cumulative Deferred | (Loss) Usedto|  Variation (Loss) atInception
Ticker of Used for Income Generation or | / Exhibit | of Risk(s) | Maturity or Trade | Transacton | Reporting Book/Adjusted Variation Variation | AdjustBasis of| Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts [Notional Amoun Description Replicated Identifier (a) Expiration Exchange Date Price Date Price | Fair Value | Carrying Value Margin Margin Hedged ttem | Other Hedges | Current Year Exposure end (b) (1) Point
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
GoldmanSachs e e 6,306,238 | ...... (6,306,238) | ..ooooovverriiins
TOMBI Nt CASH DIBPOSIHS. .11 L1111 EEEEEEE s | 6,306,238 | ...... [(Relulchacts) | [R— 0
(a) Code Description of Hedged Risk(s)

HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF A LIABILITY

REBALANCES PORTFOLIO CURRENCY EXPOSURE

REBALANCES PORTFOLIO DURATION

o | |w N

HEDGES THE EQUITY RISK OF AN ASSET
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saementior June 30,2017 othe. NATIONWIDE MUTUAL INSURANCE COMPANY

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

SCHEDULE DB - PART D - SECTION 1

2 3 4 Book Adjusted Carrying Value Fair Value 1" 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable | Book/Adjusted Camying | Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (Y orN) (Y or N) Collateral Value > 0 Value <0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure
Exchange Traded Derivatives
0199999. Aggregate Sum of Exchange Traded XXX XXX XXX | 0 3,871,434 (181,500) | 3,871,434 40,060,479 40,060,479
NAIC 1 Desig|
Bank of America Corp. B4TYDEB6GKMZO031MB27| Y. Y. (11,941,127) 0 (11,941,127) 0 2,111,607 | v 0
Barclays Bank PLC G5GSEF7VJP5I7TOUK5573... | Y. Y. 0 (17,865) 0 219,821 219,821
Goldman Sachs Group. W22LROWP2IHZNBB6K528 | Y. Y. (1,362,027) 0 (1,362,027) 0 219,070 | v 0
Morgan Stanley Capital Services. [7331LVCZKQKX5T7XV54.... | Y. Y. (16,355,813) 0 (16,355,813) 0 2,709,222
UBS AG BFM8T61CT2L1QCEMIK50. | Y. Y. (10,235,682) 0 (10,235,682) 0 1,607,346
0299999. Total NAIC 1 Designation 0 0 (39,894,648) 0 0 (39,912,513) 0 6,867,066
NAIC 2 Desi
Deutsche Bank AG TLTWFZYICNSX8D621K86.. | . Y. (7,442,876) 0 (10,041,776) 0 7,224,220
Merrill Lynch Capital Services. GDWTXX03601TB7DW3U69 Y. Y. (14,584) 0 (14,584) 0 8,768
0399999. Total NAIC 2 Designation 0 0 (7,457,460) 0 0 (10,056,360) 0 7,232,988 | ..o 0
0999999. Gross Totals 0 0 (47,352,108) 0 3,871,434 (50,150,372) 3,871,434 54,160,534 40,280,301
1. Offsetper SSAP No. 64
2. Netatter right of ofiset per SSAP No. 64 0 (47,352,108)
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saementer e 30,2017ohe NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date
3

1 2 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, VorV)

Collateral Pledged by Reporting Entity

Bank of America Corp - OTC........ouevumverienmerrineriinenrireniines B4TYDEB6GKMZO031MB27. | CASH CASH 12,675,000 12,675,000 Ve

Deutsche Bank AG - OTC TLTWFZYICNSX8D621K86.... | CASH CASH 15,220,000 15,220,000

Goldman Sachs Group = OTC...........eeeerrvvvermmmmnsseeesneeens W22LROWP2IHZNBB6K528.. | CASH CASH 1,131,000 1,131,000

Morgan Stanley Capital Services - OTC..........ovvmveererrrreeenns [7331LVCZKQKX5T7XV54...... CASH CASH 18,887,000 18,887,000

UBSAG-OTC BFM8T61CT2L1QCEMIK50... | CASH CASH 13,346,000 13,346,000 | .ovvrrvvrrerrnnns

Goldman Sachs Group Futures = CBT.........cccocvvveeeeeerasnnen 549300EX04Q2QBFQTQ27.... | Securitie: 912810 PV 4 | U S Treasury 01/15/2028 TIPS 10,471,932 8,049,287 7,952,444 | 01/15/2028. .

Goldman Sachs Group Futures - CME..........ccccccccceuuunnenns SNZ20JLFK8BMNNCLQOF39. | Securities. 912810 PV 4 | U S Treasury 01/15/2028 TIPS 4,864,761 3,739,316 | .oveevvrrnireen 3,694,327 | 01/15/2028. | ..covvvvvcheveeerrnnnnns

Goldman Sachs Group Futures - ICE . 5493004R83R1LVX2IL36........ Securities. 912810 PV 4 | U S Treasury 01/15/2028 TIPS 4,177,951 3,211,397 3,172,760 |01/15/2028. | ..

Goldman Sachs Group Futures - CBT. 549300EX04Q2QBFQTQ27.... | Securities 912810 RA 8 | U S Treasury 02/15/2043 TIPS 11,025,288 .....11,269,002 19,984,067 | 02/15/2043.

Goldman Sachs Group Futures - CME.. ... SNZ20JLFK8MNNCLQOF39. | Securities. 912810 RA 8 | U S Treasury 02/15/2043 TIPS 5,121,825 5,235,042 4,638,123 | 02/15/2043. | .. .

Goldman Sachs Group Futures - ICE.............cccocuvrnerrcnns 5493004R83R1LVX2IL36........ Securities. 912810 RA 8 | U S Treasury 02/15/2043 TIPS 4,398,722 4,495,956 | ......coovvrrnnc 3,983,309 |02/15/2043. | ........l.cccococuuc

0199999. Totals. 101,319,479 36,000,000 94,684,029 XXX XXX




staementfor June 30,2017 othie NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 1
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
Industrial & Miscell (Unaffiliated) - Residential Mortgage-Backed Securities

04012M AP 4 | Argent Securities Inc RMBS Ser 2006-M1 C 1FM 502,169 502,169 |07/25/2036.......

362351 AA 6 | GSAA Home Equity Tr RMBS Ser 2006-20 CI 1M 1,831,309 2,250,629 | 12/25/2046.......

617487 AB 9 | Morgan Stanley Mg Tr RMBS Ser 2006-16AX. 1M 528,419 528,419 [11/25/2036.......

81376G AC 4 | Securiized AB Receivables LLC RMBS Ser. 1M 566,882 566,882 |09/25/2036

81378E  AA 1 | Securiized AB Receivables LLC RMBS Ser. 1FM 875,576 875,576 |05/25/2037.......
3399999.  Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. 4,304,355 4,723,675 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated). 4,304,355 4,723,675 XXX
6299999.  Total - Residential Mortgage-Backed Securities. 4,304,355 4,723,675 XXX
6699999.  Subtotal - Bonds 4,304,355 4,723,675 XXX
Cash Equivalents (Schedle E Part 2 Type)

000000 00 O ‘ Overnight Repos SEC LENDING ONLY........... ‘ 16,754,882 .......16,754,882 |07/03/2017.......
9199999.  Total - Cash Equivalents (Schedule E Part2 TYPE)...........cueiueriiueiiiiiieiiiieeiesetiisssvi i ssssssssesssssssanes 16,754,882 ....16,754,882 XXX
9999999.  Totals..... 21,059,237 21,478,557 XXX

General Interrogatories:

1.
2.
3.

The activity for the year: ~ Fair Value $.....(17,843,582)  Book/Adjusted Carrying Value $.....(17,424,302)

Average balance for the year:  Fair Value $.....42,987,654  Book/Adjusted Carrying Value $.....43,057,540

Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §....4,723,675NAIC 2: $ ONAIC3: § 0 NAIC4: $ ONAIC5: §....... ONAICE: §.......... 0

QE10




Staementfor June 30,2017 oftie. NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DL - PART 2

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

General Interrogatories:

1.
2.

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

NONE

QE11




Statementfor June 30, 2017 of the

NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Rate of Received During | Accrued at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *

Open D
Bank of AMEriCa........c.cceuiieiciiicc e CONCORD, CA......ooimiiiiniiiniiiieiieinsieieieissenesiens | contniisennins | e | e ssiens | ossesesesssseseses s 829,323 | .o 1,453,575 | .ccovvevne 1,159,226 | XXX
Bank of New York Mellon ..........ccccooveunieniininnn NEW YORK, NY ...ccoiiiiiiiiiniiniiieiieinneiniieinnieiees | covrinnissnninis | e | oevesieesessseseseiniens | ossesesesisssseses s 23,934,059 |.......c.... 13,550,799 | ...cccconne 12,661,464 | XXX
BNP Paribas USA LOS ANGELES, CA......ovuiiiiiiernrininninnineisineins | eevernressinninns | e | e | e 25,249,979 34,022,680 26,847,732 | XXX
Chase - OH. COLUMBUS, OH ..(447,035,709) .(455,342,452) | .. (489,512,020) | XXX
[o Y SANANTONIO, TX...ovvovvvvvveveveeeesvssevenneeeessssnneneeeeees | cosesssssssies | coveveseesssssesies | coveveeeessseseseiccesssesie | o | oo (5,128,502) | ............ (5,625,907) | ............ (6,981,123) | XXX
Corestates Bank ..........ccceevvrieeeinrinceneirienns PHILADELPHIA, PA........coiiiiiiiniiiiiiiiciiies | e | e [ | e cverreeenenn(16,780) | oo (12,608) | .eovvrvrirines 22,323 | XXX
First Star Bank ...........cc.oeeveeeceinciiiineniiecriieniens CINCINNATL, OH.....vviiiiiiiniineiisiinsiieeniiens | v | onseiissiienines | onsseissiisssssssienss | seoessssssssssssssssiens | covneneeenns 1,593,088 2,384,066 2,993,586 | XXX
First Union ... CHARLOTTE, NC.....ooiiuriiinniinniinniieniisnniinins | s | onsessnsiinneens | onssssississssssinnss | oo 8,947 | ........ 59,976 | cooooerris 111,800 | XXX
Huntington National Bank ..............cccccocveriinnnens COLUMBUS, OH.......coviiriiiniiiiiieniiinsiseniiinnies | v | onsviissiisnsies | s insnes | oo (32,142,612) (28,522,275) | ........... (32,826,854) | XXX
Key Bank CANTON, OH 592,960 208,048 2,196,652 | XXX
National Bank of Detroit ..............covweererreeerieris DETROIT, Ml..ceooerioareeanriereesenseseeessnnsssnsssnnnes | omeeresensssnnnses | cvneesssssssansens | comvessssssssssssesssnnees | sesmsssssesssnssssnesssnnes (36,719,160) (36,889,800) (31,331,597) | XXX
Nations Bank..........ccevrerreeeeeiieieeeeeneeenne RALEIGH, NC....coocooiiicinrieieicnneirecnnennsinnnienns | cvennisennnns | e | e | ovseeeeesneseseses s 265,181 265,181 XXX
NW BANK.....ccoerr et COLUMBUS, OH......coviiriniiieiciciscsinnnnninnns | evvvernnnnnnnns | evnnnnmennnniens | e | v 1,776 1,776 1,752 | XXX
PNC...ooiiiiieirier et COLUMBUS, OH......oovviiniiniiiiicininisinnnninies | cevsisnssinnnns | s | e | s 35,842,200 53,323,499 52,696,111 | XXX
UNIVESE. ..o PITTSBURG, PA........ooiiiiririniiciecicinisiciiniinns | onvssininninnns | covnnmienninins | oevsseessnississsinnens | sosssssssssessssnsisnenns 575,071 573,482 | oo 575,693 | XXX
Toronto - Dominio Bank............cccccuveueieiiveinininnns TORONTO, CA.....ociiiiiiiniiieininieiniesinieisniniesens | eveiniensenns | e | e | s e 98,488 | 112,828 | oo 117,399 | XXX
Wells Fargo Bank..........c.ccccuivivcininicinciniciiiccin SOUDERTON, PA......iiiiiiriiniiiniinies e | covrniinsiininis | s | e | o 29,674,975 23,942,729 (5,825,197) | XXX
0199998. Deposits in.....2 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open DEPOSHOMES..............c.evervrverririiiciriicienins XXX XXX | i [ oo 16,853 | L 24772 | oo 26,555 | XXX
0199999, Total OPEN DEPOSHOMES. ....................coccccciereccccooeeoeeeeeeeeeeooenennneees XXX XXX (U — 0 |...(402,359,864) | ......... (396,469,632) | ......... (467,066,498) | XXX
0399999. Total Cash on Deposit. XXX XXX 0 | o 0 ......(402,359,864) | ......... (396,469,632) | ......... (467,066,498) | XXX
0599999. Total Cash............c..oevveeririecriiesiincni XXX XXX (0 IO 0 | ........(402,359,864) | ......... (396,469,632) | ......... (467,066,498) | XXX

QE12
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saementortune 30.2017ohe. NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7

8

NONE

Amount of Interest Due & Accrued

Amount Received During Year




Supplementfor June 30,2017 of the NATIONWIDE MUTUAL INSURANCE COM PANY

* 2 3 7872017455000 0 2 =*

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

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

8
Direct
Losses
Incurred
But
Not
Reported

ATKANSAS......oecvveeereerereeneen AR | s | rereeiensnsneinnnes | cevereseesssssneennsnnns | cnessesesnsesnnnstenes | seessseseensssssesnetasees | ctessesesnsssnessesnsenne | seeesnesnssnseseensiesns
CalifOrNia.......cveverererrnreneeedCA | e [ et [ rreneinsiesssiesensenes | seesessessnsssessnsssssenes | seessessesnssssssnsestens | sestessessssssessassensansns | senssessessansesessenens
CO0l0radO......voceeeeerrernreneseCO [ e [ e [ renensiessisieeens | seesesessnneesesentenes | steesnesesest st entens | sestesseesesesestestnnens | cenesessessasaeeesienens
CONNECHCUL....cveeecereireee s CT [ it [ eetreieisersineisennins [ ereeneineiesssissisneens | seeessessssssessessessenens | stesssessessnssasssnssessans | sessesssssssssssassassansss | conessessesssssssnssesenne
Delaware
District of Columbia.............. DO | cetireeniineineieinnnines | rerreeineieisssssineienns | censssessssssssssesssessnes | seesessssssssssssesssssnsss | sueseessestssensssessesians | sestesssssessessassaesnss | seseeessesiassessesiesis
10 Florida......ccovveercereirincnennes
11, GEOrgia....ceerveneereereririrneens
12, HaWali..coovecceeccenes

© © N o ok W =

18.  Kentucky.....oooovvvevvriinnnne
19.  Louisiana.........ccceeverrrrierenns

21, Maryland........cccoooovninciicis
22.  Massachusetts..............co......
23, Michigan.......ccccovwmrinriennienees
24, Minnesota.........c.ccoovrriuirnnnns
25, MiSSISSIPPI.....ccerereeeernirnnenes
26.  MiSSOUT.......cvvverrrerrerernnen.
27.  Montana........cceueveerierieienns
28.  Nebraska.........cccocovrvrerrnnnn.
29.  Nevada......oomivreninnn.
30.  New Hampshire.
31, New Jersey.....ovnnennnine
32, New MeXiCO.......ccovrrrrrrninnne
33, New YOrK....ooooooovviereriennen,
34.  North Carolina...
35.  North Dakota.

39.  Pennsylvania...........cccccoouueuee
40.  Rhode Island..

47.  Virginia
48.  Washington....
49.  West Virginia......cccocorerernnee
50.  Wisconsin..
51, WYOMING.....ccoovnevererenirinnes
52.  American Samoa................... AS [ oot [ e | s nsies | reressesenseesessesssnes | sesessesessesssesessesses | ressessessssessensansens | sessesessessessssssessesens

58.  Aggregate Other Alien........... (O 1 IR [0 IO (0 IO (0 [ IO (O I [0 IO (0 IO 0
59, TotalS....ocorirrrrersnirserersninneiens | v [V [V R (V1 O [V [V R 0

58998. Summary of remaining write-ins for

Line 58 from overflow page...... | ......................... (01 IO (01 IO {1 IO [0 IO (01 IO (01 IO {1 IO 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. | ......................... [ [P— (O [P (O] [ [ [P—— [ [P (O] [P (] [ 0




Supplementfor June 30,2017 of the NATIONWIDE MUTUAL INSURANCE COM PANY

* 2 3 7872017455000 0 2 =*

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

Hospitals

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

8
Direct
Losses
Incurred
But
Not
Reported

ATKANSAS......oecvveeereerereeneen AR | s | rereeiensnsneinnnes | cevereseesssssneennsnnns | cnessesesnsesnnnstenes | seessseseensssssesnetasees | ctessesesnsssnessesnsenne | seeesnesnssnseseensiesns
CalifOrNia.......cveverererrnreneeedCA | e [ et [ rreneinsiesssiesensenes | seesessessnsssessnsssssenes | seessessesnssssssnsestens | sestessessssssessassensansns | senssessessansesessenens
CO0l0radO......voceeeeerrernreneseCO [ e [ e [ renensiessisieeens | seesesessnneesesentenes | steesnesesest st entens | sestesseesesesestestnnens | cenesessessasaeeesienens
CONNECHCUL....cveeecereireee s CT [ it [ eetreieisersineisennins [ ereeneineiesssissisneens | seeessessssssessessessenens | stesssessessnssasssnssessans | sessesssssssssssassassansss | conessessesssssssnssesenne
Delaware
District of Columbia.............. DO | cetireeniineineieinnnines | rerreeineieisssssineienns | censssessssssssssesssessnes | seesessssssssssssesssssnsss | sueseessestssensssessesians | sestesssssessessassaesnss | seseeessesiassessesiesis
10 Florida......ccovveercereirincnennes
11, GEOrgia....ceerveneereereririrneens
12, HaWali..coovecceeccenes

© © N o ok W =

18.  Kentucky.....oooovvvevvriinnnne
19.  Louisiana.........ccceeverrrrierenns

21, Maryland........cccoooovninciicis
22.  Massachusetts..............co......
23, Michigan.......ccccovwmrinriennienees
24, Minnesota.........c.ccoovrriuirnnnns
25, MiSSISSIPPI.....ccerereeeernirnnenes
26.  MiSSOUT.......cvvverrrerrerernnen.
27.  Montana........cceueveerierieienns
28.  Nebraska.........cccocovrvrerrnnnn.
29.  Nevada......oomivreninnn.
30.  New Hampshire.
31, New Jersey.....ovnnennnine
32, New MeXiCO.......ccovrrrrrrninnne
33, New YOrK....ooooooovviereriennen,
34.  North Carolina...
35.  North Dakota.

39.  Pennsylvania...........cccccoouueuee
40.  Rhode Island..

47.  Virginia
48.  Washington....
49.  West Virginia......cccocorerernnee
50.  Wisconsin..
51, WYOMING.....ccoovnevererenirinnes
52.  American Samoa................... AS [ oot [ e | s nsies | reressesenseesessesssnes | sesessesessesssesessesses | ressessessssessensansens | sessesessessessssssessesens

58.  Aggregate Other Alien........... (O 1 IR [0 IO (0 IO (0 [ IO (O I [0 IO (0 IO 0
59, TotalS....ocorirrrrersnirserersninneiens | v [V [V R (V1 O [V [V R 0

58998. Summary of remaining write-ins for

Line 58 from overflow page...... | ......................... (01 IO (01 IO {1 IO [0 IO (01 IO (01 IO {1 IO 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. | ......................... [ [P— (O [P (O] [ [ [P—— [ [P (O] [P (] [ 0




Supplementfor June 30,2017 of the NATIONWIDE MUTUAL INSURANCE COM PANY

* 2 3 7872017455000 0 2 =*

SUPPLEMENT "A" TO SCHEDULE T
EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN

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

ALLOCATED BY STATES AND TERRITORIES

Other Health Care Professionals, Including Dentists, Chiropractors and Podiatrists

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. AIADAMAL.....cocceiceseeedAL e | e | e | e | e | esseresesssessssssesesinns | aereresssesesssssesennaes | seresereses e nssresens
2. AASKA.....ceceeceeeeee e A s [ | s | e | eresesisesessreesinnies | sesessesesssssesessesans | esseesesiseresesesesinns | sresesisesessneseseseas
3. ANZONA......cieceeie AL | s [ | e | et | ey | sresesiesessssresesssesans | esseesesisesesesesesinns | sresesssesesissresaseas
4. ATKANSAS......ccieriereirieree AR | e | e | e | e | sereresnsissessssesesines | sreresssesssisesesssesens | sersssesessssssesesesesnns | srreresssesessseresesens
5. California......ccccvevvcreiereeie el CA e ettt | eveveississesessesieseess | ceevessssssesissssieseses | eveesiessssesesessssesens | eveesssessssesesssssesnss | seesesseseseesessssesens | eveesessesesssesssseenas
6. Colorado......ccccceververiiierieecdCO | o vty | o | v | ey | sresesessssesssssiesens | seesessessesesesssesens | seriesissesesesesasienas
7. CONNECHCUL........cveveevcreieeec e CT | e [ rteieisieeieieieiies | eoeieissiesieiistssiesinss | sevesssssssesssssssesess | eviesiessssessesssssssesins | soiesssssssssesssssssesess | soesessessesssssssssesesss | sevissessessesesssssssesaes
8. Delaware.......cccoeeeeeeeeiece e DE | o et | et | e | eresisssesessissenns | soresssessssessssssesess | sresessessesessssssesens | seriesessesese s
9.  District of Columbia.............. DC | oo | crvvenesesssesieisiens | eresieisssssenssesies | seresississessssssssssens | sesesissessesssssssssenss | vosesissssiesiessssesesies | seresessssesesissesesnss | sesesisssssesssssiesenns
10.  Florida.......cccoveveivirrieierernnn.
11, GEOrgia....ceerveneereereririrneens
12, Hawaii.....cccooovieeririeieeis
13, 1daho.....cocvceceee
14, MNOIS.....coevierieerrieiereieine
15, Indiana.......cccooevevieieirininnnns
16, JOWA..ooccereene
17, Kansas......coovenenecinns
18.  Kentucky.....oooovvvevvriinnnne
19.  Louisiana.........ccceeverrrrierenns
20, Maine.....cooveverereririericienns
21, Maryland........cccoooovninciicis
22.  Massachusetts..............co......
23, Michigan.......ccccovwmrinriennienees
24, Minnesota.........c.ccoovrriuirnnnns
25, MiSSISSIPPI.....ccerereeeernirnnenes
26.  MiSSOUT.......cvvverrrerrerernnen.
27.  Montana........cceueveerierieienns
28.  Nebraska.........cccocovrvrerrnnnn.
29.  Nevada......oomivreninnn.
30.  New Hampshire.
31, New Jersey.....ovnnennnine
32, New MeXiCO.......ccovrrrrrrninnne
33, New YOrK....ooooooovviereriennen,
34.  North Carolina...
35.  North Dakota.
36, OO
37.  Oklahoma.........cccocvrerrnnnnn
38, Oregon......cccoeevnereerecrencnene
39.  Pennsylvania...........cccccoouueuee
40. Rhode Island..
41,
42.
43,
44,
45,
46.
47.  Virginia
48.  Washington....
49.  West Virginia......cccocorerernnee
50.  Wisconsin..
51, WYOMING.....ccoovnevererenirinnes
52.  American Samoa................... AS [ oeeeeieeiieiens | e seeinsesiens | creveesesiese s | eveesesiesesssssssesns | sresessesaesssssssssssens | sresessessesesessessesenes | vereesessesesessesesesens | srresssestesesssesaesenes
53.
54.
55.
56.
57.
58.  Aggregate Other Alien........... (O 1 IR [0 IO (0 IO 0 [0 | s [0 IO (0 EOOOORPRPON | R IO 0
59, TotalS...coeverrercreieieeeseeceens | e (O [P (0] P (0] [P TRR N [SOOOOOR OO (O [P 0 |0 | e 0
58998. Summary of remaining write-ins for
Line 58 from overflow page...... | ......................... (01 IO (01 IO (0 RO | N ST (01 IO (01 [PURRRTRRRSRI | N INSTORTRRRRN 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. | ......................... [ [P— (O [P (0 S |1 [ (O [P (0 [ [PSSRSRRRRR I IO 0
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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 Facilities

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

8
Direct
Losses
Incurred
But
Not
Reported

ATKANSAS......oecvveeereerereeneen AR | s | rereeiensnsneinnnes | cevereseesssssneennsnnns | cnessesesnsesnnnstenes | seessseseensssssesnetasees | ctessesesnsssnessesnsenne | seeesnesnssnseseensiesns
CalifOrNia.......cveverererrnreneeedCA | e [ et [ rreneinsiesssiesensenes | seesessessnsssessnsssssenes | seessessesnssssssnsestens | sestessessssssessassensansns | senssessessansesessenens
COlorado.......evereeeerrerrneeseCO [ e | e [ rrereinsiesnnsieiees | seeereessseeeseeestenis | ceeeneseeeseese 493 | s | e
Connecticut....
Delaware

District of Columbia.............. DO | cetireeniineineieinnnines | rerreeineieisssssineienns | censssessssssssssesssessnes | seesessssssssssssesssssnsss | sueseessestssensssessesians | sestesssssessessassaesnss | seseeessesiassessesiesis
10 Florida......ccovveercereirincnennes
11, GEOrgia....ceerveneereereririrneens
12, HaWali..coovecceeccenes

© © N o ok W =

18.  Kentucky.....oooovvvevvriinnnne
19.  Louisiana.........ccceeverrrrierenns

21, Maryland........cccoooovninciicis
22.  Massachusetts..............co......
23, Michigan.......ccccovwmrinriennienees
24, Minnesota.........c.ccoovrriuirnnnns
25, MiSSISSIPPI.....ccerereeeernirnnenes
26.  MiSSOUT.......cvvverrrerrerernnen.
27.  Montana........cceueveerierieienns
28.  Nebraska.........cccocovrvrerrnnnn.
29.  Nevada......oomivreninnn.
30.  New Hampshire.
31, New Jersey.....ovnnennnine
32, New MeXiCO.......ccovrrrrrrninnne
33, New YOrK....ooooooovviereriennen,
34.  North Carolina...
35.  North Dakota.

39.  Pennsylvania...........cccccoouueuee
40.  Rhode Island..

47.  Virginia
48.  Washington....
49.  West Virginia......cccocorerernnee
50.  Wisconsin..
51, WYOMING.....ccoovnevererenirinnes
52.  American Samoa................... AS [ oot [ e | s nsies | reressesenseesessesssnes | sesessesessesssesessesses | ressessessssessensansens | sessesessessessssssessesens

58.  Aggregate Other Alien........... (O 1 IR [0 IO (0 IO (0 [ IO (O I [0 IO (0 IO 0
59, TotalS....ocorirrrrersnirserersninneiens | v [V [V R (V1 [ I 2,253 | oo [V R 0

58998. Summary of remaining write-ins for

Line 58 from overflow page...... | ......................... (01 IO (01 IO {1 IO [0 IO (01 IO (01 IO {1 IO 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. | ......................... [ [P— (O [P (O] [ [ [P—— [ [P (O] [P (] [ 0
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DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended June 30, 2017
NAIC Group Code.....0140 NAIC Company Code.....23787
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
......................... 11,530 | 10,045 | i

2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of @ CMP packaged POIICY? ........cc.ciuiruiiiiiiiiiiiiiiiiiseii ittt essees Yes[ ] No[X]

2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy

be quantified or estimated? ...... Yes[ ] No[X]

2.3 Ifthe 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:

2.31 AMOUNE QUANETIEA: <...ovieeeeieeicse et s s s s8££ e s8R0 8 £ d R8s s R bbb e R nre Hedsetet st et et en ettt neees

2.32 Amount estimated USING reasoN@DIE @SSUMPLIONS: ........ccoiuieireiiiriieie ittt s e s s b8 s 8 e 8RRt R bbb ees ssessesant et et st ensessetensansees

2.4  Ifthe 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 PACKAGEA PONICIES: .......cuveriuiueirireeieieiieeseisei ettt bbbt bbb fiebsenbetb et et ee bbb en st

Q505
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