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Statement as of June 30, 2017 of the NATIONWIDE LIFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS...cvteeeieietie st | srieneieas 30,758,553,825 | .....coovvrrcrirrrinerinnnis | v 30,758,553,825 | ........... 30,154,284,687
2. Stocks:
2.0 Preferred SIOCKS. ... | cebensi sttt | sebneinei et | e 0 [
22 COMMON SIOCKS. ...evuvererercererieceieeei et eess sttt ssentssssnnnes | srenessssnens 1,287,116,129 | .o | veeveenens 1,287,116,129 | .ccoeeve.n. 1,042,206,066
3. Mortgage loans on real estate:
B T 1 OO PSPPSRSO DTN 7,336,998,447 | ...coovvieercrrernereinenen | ceeeiseeinns 7,336,998,447 | ............. 7,338,593,411
3.2 Other than firSt IENS.........c.eieuiiiierieieie ettt sesies | cebsssssbsstsss s sssnsbnnies | eebonsssnsinssnssnssnsinsinsins | connsansssnessssssness s 0 [
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ... veveeureeseeseeseeeseeeeseeseessees e ssess e st st s ss e sseee s e sbes s et e s ees st anssnssns | £retsessessassnessessessantnssnssass | nebsessesssssnssessastasssssnssases | sessessasssssnssnssassssnnssans L0 S
4.2 Properties held for the production of income (less §.......... 0
ENCUMDTANCES). ... e veevreereereeseeeeeeseeseeseesseseeessessssesess st ess e ssee st eseessessessassessessansnssnssns | essessessassnesssssessassnnssessess | nessessessssssssessessansnsssnssanss | soessessesssssnsssssessnsnsssens [0 RO
4.3  Properties held for sale (less §.......... 0 @NCUMDBIANCES).....veocererrereeeereeseeseeeseeseesessseans | reeseesesessessssessesssssssssnssass | sessessssssssssssessasssssessessanes | sressessssssssesssssassssnsssens [0 U
5. Cash ($.....(86,837,301)), cash equivalents (§.......... 0)
and short-term investments (3.....281,725,143).........co.ooveereereereeeeeeeeeeeeeeeeeseeseeseeesessenes | coeevseessenenas 194,887,842 | ..o | e 194,887,842 | ................ 374,884,443
6. Contract loans (including $.......... 0 PrEMIUM NOES).....vuvvveeieieeiceeeeseieteeees et | oeevesaesiesanes 917,931,899 | ...oovvevereree 156,159 | ..covvvvene 917,775,740 | ................ 924,950,150
7o DEIIVALIVES. ....ooeverreeeeieceie ettt ess sttt sesssenssns | rnssssesesaed 454,052,645 | ....oooverreeieineiseeinnen | e 454,052,645 | ................ 534,225,150
8. OtheriNVESIEA @SSELS.......c.eviieieeiceceereeee et sestesnns | esssaessesnaas 435,250,015 | oo | v 435,250,015 | .ovcvvrrne 359,728,377
9. ReCEIVADIES fOr SECUMLIES........cocvuvecvie ettt s saesseses | ovsesaesssssaesessessenans 7,858 | oo | e 7,858 | oo 213,670
10.  Securities lending reinvested collateral @SSEtS............ccvvverevevieveiieeeieee s | cevvevesesienas 169,789,319 [ .oviveeieeeeceviieeees | v 169,789,319 | ..ccvvveee 192,414,157
11, Aggregate Write-ins fOr iNVESLEA @SSELS..........ceveveiveeiirie e sesens | ersssesaesnnas 188,979,510 | .ovverecieceean (L P 188,979,510 | ..o 193,552,046
12.  Subtotals, cash and invested assets (LINES 110 11).......ccuevcvecreeeeiereeseeeeeseeeee et | eveaeneas 41,743,567,489 41,743,411,330 | ........... 41,115,052,157
13. Title plants less §.......... 0 charged off (for Title INSUTEIS ONIY).........cvivereririerneieiissssisrinires | seveiesssssssessssessssssssssenss | eersssessnssssssessssssssssssssessns | sesssssessssssssesssssssssssseses [0 U
14, Investment income due and @CCIUEM..........ccveueviieeiriceeicie e senns | eresssiesesennsd 451,705,008 | ....ooevriiereeeeiieeiens | v 451,705,008 | .......c..c..... 486,906,062
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ceeeees | vevvverrveerennes 35,452,022 | .o, 1,179,133 | o 34,272,889 | ...cccoovverne. 38,172,963
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........cccovvvvereeves | coveverrirerenns 26,617,305 [ .ooerviereeeeeeiceeiennen | e 26,617,305 | ....coocvevenees 28,801,320
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... 0)-enerteeteer ettt snnsans | saeesieesaessaeesaes s e saesssensaens | seeessessaessaessaes st s ssensaentaens | esteesisestaes s es st s teeniae (0 OO
16. Reinsurance:
16.1  Amounts recoverable from MBINSUMETS..........ccovcveveereeeeceeeeeretee et es et ennes | everaeeesissesenes 11,210,811 | v | e 11,210,811 | oo 20,608,535
16.2 Funds held by or deposited with reinSUred COMPANIES..........ccrrurereerrerrireineirrinineinees | ceeeereesesessesesessesessesseeess | eereeseesessnseeesessessssessssessns | seesessessssssssessessssssssenes [0 RO
16.3 Other amounts receivable under reinSUrance CONractS.............cceveveveerevrersesierieiseees | cveveeisssesenienns 8,360,710 [ ..ovveverereeeereeeieeeeies | e 8,360,710 | .coocvverrrnen 10,095,824
17. Amounts receivable relating to UNINSUIEA PIANS..........cruuriieiiriiineireiseeeesissieeseieseseeests | eeeessessesssssseesssessessssssess | sessesssssssssssssssesssssssssessesss | sressesssssssssessessassssssnssens [0 RO
18.1 Current federal and foreign income tax recoverable and INtEreSt thErEON. ...........ovruriririns [ erririirereireescsciseirsiseins | reeseesnseseesessesssssssssssessens | seeesssssssssesessessnsssssesan [0 U
18.2 Net deferred taX @SSEL....... .ttt ssnnees | esssseeens 1,122,410,017 | covvoveerns 429,325,221 | ..oovvvveenn 693,084,796 | .......ccocnn... 679,362,023
19.  Guaranty funds receivable or 0N dePOSIt............ccccveiivriveieiciesie e esissesesens | evesssssaeseeeas 2,045,381 | oo | e 2,045,381 | ..coerce 2,270,766
20. Electronic data processing €qUIPMENt ANA SOWAIE. .........euurururrirreerrerieiinseseesssesesesssasesees | eessssessesssssssesessessesssssessns | reesssessssssssessessssssesessens | sesesssssessssssssessassssssessn [0 U
21, Furniture and equipment, including health care delivery assets ($.......... ) T OO USROS ESUUOTTTT [0 U
22. Net adjustment in assets and liabilities due to foreign exchange rates.........c.coevvverrrreinines | corvreeneeneiseesnineenne 1,204 | ooeerereeennnns | et 1,204 | oo (113)
23. Receivables from parent, subsidiaries and affiliates..............cccocvuereverieereeeeceeeece s | ceeversesesesienns 2,857,322 | oo | e 2,457,322 | ..o 3,735,099
24. Health care ($..........0) @nd Other aMOUNLS FECEIVADIE..................ovvereeeeeeeeeeseeeeeeeseesseeeseesiens | eoeerseesssesssessssssssssssssssnsnns | eosersssssssssssssssssssssssnsssnsans | onesnsssssssssssssnssssssanees 0
25.  Aggregate write-ins for other than iNVested aSSEtS............cccvvvevercvcieeiecseeee et | cveresseinias 318,932,723 | ................ 135,529,222 | ................ 183,403,501 | ................ 183,580,035
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........ceveurumererimireierisesieseeesesssesessesseesssesssessses | sronesesnns 43,722,759,992 | ...ocvvvveenns 566,189,735 | ........... 43,156,570,257 | ........... 42,568,584,671
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........cccvevee | covvvnnans 96,101,785,934 | ....covvereveereeceeieie | e 96,101,785,934 | ........... 90,776,290,684
28.  Total (LINES 26 @NA 27)......couuevererirerireriesessseriseessessessiessssssssessseessesssssssssessssssssssssssensen | sesennens 139,824,545,926 | ... 566,189,735 | ......... 139,258,356,191 | ......... 133,344,875,355
DETAILS OF WRITE-INS
1101. Derivative collateral and reCeIVaDIES..............ccucueviicveieiieiecee e snens | eveeseseneeaens 188,979,510 [ ...cveeeeereereeeeeieieeees | e 188,979,510 | ..ccvvveceeee 193,552,046
1102, ot R Rkt | Sebiete ettt | senis sttt nenes | seebsens sttt (O N
1103, ettt | Sebtees bttt ent e | senes sttt nnene | sessseess ettt (O
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccvveveiirrieieiieieieiies | cvveeieieesie s 0 | oo (01 TR 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 8DOVE)........uceerirerrressenisneresssissenesssesssness | eoseesessesanes 188,979,510 | ..o (V] I 188,979,510 | ..oovvvverennes 193,552,046
2501. Accrued fees and Other @SSELS..........cccuiveiciciice et | essssessesieaas 179,053,325 | .ooveeeeeveeeeeeeieies | cveevesinniens 179,053,325 | ....coovuee. 179,220,291
2502. Cash value of corporate OWNEd iNSUFANCE............c.ccueruereveeriee et essssessessnns | evessesssssesseses 1,542,639 | ..o | e 1,542,639 | ..covevire 1,542,639
2503. Deferred SOftWAre COSES..........ovrurirrieeeeeiceeeeeieees ettt es st tes s esastessssasssnantans | svensesssinsssenes 54,501,523 | ..oveveveerns 54,501,523 | oo [0 U
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccocveveveveeveesieieveen | e 83,835,236 | ..cccvrrrenns 81,027,699 | ..covvverrrne. 2,807,537 | coverere 2,817,105
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)........crrerrruereernsrerseresssnesssssssssessees | corsseresassenas 318,932,723 | .o, 135,529,222 | .....cocnveeen. 183,403,501 | ..ovvevvrennes 183,580,035




Statement as of June 30, 2017 of the NATIONWIDE LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....33,409,020,934 less $..
included in Line 6.3 (including $.....65,699,405 MOACO RESEIVE)..........cvuuurirrrrernrissesissssssssssssssssssssssssssssssssssssesssssssssssssssssssnsssns | sosssssessssssssnns 33,409,020,934 | ....cccovvrennen. 32,803,624,235

2. Aggregate reserve for accident and health contracts (including $....36,578,521 Modco Reserve). ol 47,794,841 | ... 53,886,719
3. Liability for deposit-type contracts (including $.....408,508 MOUCO RESEIVE)..........c.ovueeuerirecireeieeeieeeieeeseeesseesseesssseesssesssesssesssesssssans | essisssssssssssanns 3,558,115,386 | ..cvocvrrrrernnn 3,671,172,323
4. Contract claims:
A LBttt ssnnsensssnsnnsnnins | sennsenssensssnssnnnne DG D TR TDB | i 62,605,220
4.2 Accident and health...........cccoeiuniiniincnieese e ...39,629,387
5. Policyholders' dividends $.....30,285 and coupons §.......... 0 due aNd UNPAI.........cooeeveeerreceereeeeeeeeesceeeeeseesieesiessieesiesssnssnsssssisesins | eveeniennissniesssennsenrenssen 30,285 | covvieeieeieesieeseesseee e

6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1  Dividends apportioned for payment (including $
6.2  Dividends not yet apportioned (including §..........
6.3  Coupons and similar benefits (including §..........

9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES............ccueviuieiecieisite ettt s b s s bbbt sessees | 2eesassesssssssestessssassesessssessessnsans | sbssestessesssessessssssssses st ansesansas
9.2 Provision for experience rating refunds, including the liability of §.....1,123,199 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health SErvice Act...........ccevevvieievisieiecceiiens | e 1,123,199 | oo 4,232,285
9.3 . .106,400,283 | ... 157,972,943
9.4 INtEreSt MaAINTENANCE RESEIVE..........c.ueeceeeee ettt es st st s st ee e st en s s ses s s st stasssessassnssnsen | sevssssasssessssssssssanssesssstassesaenans | seesssssssssnsssssessassanssessassnsansseses
10.  Commissions to agents due or accrued - life and annuity contracts $.....4,935,187, accident and health $.....6,158,020
and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due or accrued
13.  Transfers to Separate Accounts due or accrued (net) (including $.
allowances recognized in reserves, net of reINSUrEd AIOWANCES)...........ccovueveviuieeieieee ettt st s snes | ssssssessesnsineas (1,780,576,260) | .......ccoevvvneen (1,798,340,268)
14. Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES..........ccovuiveiriiueieeiceieereee et sssssns | seesssssssssesessssseseenas 9,964,812 | .ooovevreeren, 11,136,027
15.1 Current federal and foreign income taxes, including $.....115,224,610 on realized capital gains (losses).. . 1,197,362 ...39,153,589
15,2 Nt defErred taX lIADIIIEY.......o..evereerereereeierieie ettt
16, UNAMEM INVESIMENT INCOME.........ouieciieiee ittt sttt bbbt st s st tes et s b a e s s s st
17. Amounts withheld or retained by company as agent or trustee
18.  Amounts held for agents' account, including §.......... 0 agents' credit balances
19.  Remittances and iteMS NOt AlOCALEA...............eveviveieeicicecie ettt bbb nea
20. Net adjustment in assets and liabilities due to foreign exchange rates...
21.  Liability for benefits for employees and agents if Not iNCIUAE @DOVE............ovuririrririireiiesre st nes
22. Borrowed money $.....201,600,000 and interest thereon $.....3,279,026
23.  Dividends to stockholders declared and UNPEIG.............oeurveiuirieieiiecseeseise ettt s st esesns | ebsessssesseeesestes et s tessebstessensees | sressessstessesnstessesseaensessesnsansenns
24. Miscellaneous liabilities:
24,01 ASSEE VAIUALION FESEIVE. .....cvuveieiiieeieiiieieise ettt sttt
24.02 Reinsurance in unauthorized and certified ($.......... 0) companies...........
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24,04 Payable to parent, subsidiaries and affillAteS...........ccceeirieiiieee ettt
24,05 Drafts outstanding.........c.ccoevververerrerereinnnnes
24.06 Liability for amounts held under uninsured plans
24.07 Funds Neld UNAET COINSUIANCE. ........curireirriirireieiseieeseiss e ieese st ssee st ess et sessebses s ss et ens et b st essesssessessssnsansesns | susesessessessnsnssesses 437,580,408 | ..o 434,239,221
24.08 Derivatives.........cccveververenes ol 123,954,352 | ... 111,029,632
24,09 Payable fOr SBCUMLIES.......c.eveveveeietiieie sttt ettt bbb st s b s e e st ss st nses e bssessssasssnsasansns | sbessesssssessnsnssesens 430,942,572 | oo 474,919,081
24.10 Payable for SECUMHES IBNTING........iviviviieeieiietese sttt bttt sttt s et s s s st s s s s s ssessesntans | sbessesssssesnsnneesens 170,160,839 | ..ccvvvrereriene 192,842,087
2411 Capital notes §.......... 0 and interest thereon $. ..
25, Aggregate Write-iNS fOr [IADIHES. .........c..ceveveiciese ettt ss st s ettt bt es s b s sss s snssansens | sbessessssssssnsssseses 212435575 | oo 191,283,288
26. Total liabilities excluding Separate Accounts BUSINESS (LINES 110 25)........c.cveieicreieieiesisieseissees e sssess s ssesesesssssessssssesens | svessesssssenses 37,686,346,611 | .......ccocee 37,360,142,490
27. From Separate Accounts statement. ol ....96,101,785,934 | ... ....90,776,290,684
28.  Total liabilities (LINES 26 @NU 27).........coiiueieiierieeieiiesise sttt sttt b st s s s st stensnsans | snssessassassans 133,788,132,545 | oo, 128,136,433,174
29, COMMON CAPILAI SEOCK.......couivcviectiieiicte ettt bbb bbb bbb sttt a b s bbbt bbb s s s s s s st esnseaesnas | saebessssessssssesasansesans 3,814,779 | oo, 3,814,779
30. Preferred capital stock .
31.  Aggregate write-ins for other-than-special surplus funds

32, SUIPIUS MOLES ...t | sessees et 700,000,000 | .oovverrenrenrrrnnes 700,000,000
33.  Gross paid in and contributed surplus ol 963,017,274 | ... .963,017,274
34.  Aggregate write-ins for SPECIAl SUMPIUS fUNGAS..........ccceiiiiiiieteeeee ettt sttt bbb s e s st b s betenes | suebesssbesessesesessnsesesnaees 26,337 | e 0
35, UN@SSIGNEA fUNAS (SUMPIUS)........cvevereieeiiieieteieie ettt sttt bbb bbbt bbbt st b es s bbb b b s st bt et s s et bssebessnsnaas | sbesastessssnsesnans 3,803,365,256 | ......cccoorrernnes 3,541,610,128
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §......... 0) ettt bbbttt s s aens | ebnretesnaete st es st b st esssentes | sbetetntetaset et et st b et et st bnes
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0.ttt ettt nr s | Sresetentes et ent s bt ss bt ensensetns | sbsetntense s et st s st
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $..........0 in Separate Accounts Statement). . ..5,466,408,867 | ... ..5,204,627,402
38, Totals Of LINES 29, 30 @NA 37......uimiiieiieieiieii ettt bbbttt | ehpsnisnesnenneas 5,470,223,646 | ...ccovvvvrrins 5,208,442,181
39. Totals of Lines 28 and 38 (Page 2, LiNe 28, COl. 3)...........oruuriurieiieiiiieiiecee ittt ettt essssssenssennes | cntesssessiseens 139,258,356,191 | .....cccovveenee 133,344,875,355
DETAILS OF WRITE-INS
2501. Derivative liability @CCIUBH INEEIESE..........coiviiieieiiieie ettt bbbttt s et bensesnns | fessesssssssessessnsnnsesaas 9,340,030 | .ovevvrerrereriiinns 10,536,729
2502. Loss recognition reserve............. I [ e ————— 3,369,000
2503. Reserve for escheat funds..........c.cccvereueeneenienensineneneieeens ...32,765,305
2598. Summary of remaining write-ins for Line 25 from overflow page.... 144,612,254
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)........... .. ..
B0, bbb b bR SRR SRR R RS £ R £ R £ £ R £ Rt es | Sebiee b iRt b e b it ekttt entee | Sebbeebt ettt
3102. .
3103, bbbt

3198. s for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)...........
3401. Special surplus- ACA HIP fe€........cccovvereririeeriieinn, . .
BAD2. ottt ettt SRS SRS S RS S £ SES SRS eSS eSS eSSk E bbbttt | Hebieebs b s
3403. .
3498. Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 BDOVE). ... i ittt sttt sttt | ebbsssssssssssssssanssssnsnneas 26,337 | s 0
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Statement as of June 30, 2017 of the NATIONWIDE LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

©® NS ORA N =

8.1

8.2 Charges and fees for deposit-type contracts.....

8.3 Aggregate write-ins for miscellaneous income..
9. Totals (Lines 110 8.3)....ccceevvvererreerererieieiserennns
Death DENEILS........ccurveieriiciee et
Matured endowments (excluding guaranteed annual pure endowments)..
ANNUILY DENEFILS. ......vviveicreece s
. Disability benefits and benefits under accident and health contracts..
Coupons, guaranteed annual pure endowments and similar benefits
Surrender benefits and withdrawals for life contracts...........c...cc.evvee.
. GrOUD CONVETSIONS......cocvveiriiieieeisiete et sese e ees
Interest and adjustments on contract or deposit-type contract funds..
Payments on supplementary contracts with life contingencies...............
. Increase in aggregate reserves for life and accident and health contracts.
Totals (LINES 1010 19)...uuviieiieiiete ettt sttt bbbttt bbb s s bt
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)...........cccccveueeee
Commissions and expense allowances on reiNSUrANCE aSSUMEM.........cuvruieireieiiiieiseieessiesseissssssese s ssssessessssssessesesns
. General insurance expenses
Insurance taxes, licenses and fees, excluding federal INCOME tAXES.........c.ccevicrireiecieiiieee et et
Increase in loading on deferred and uncollected premiums
. Net transfers to or (from) Separate Accounts net of reinsurance
Aggregate WHte-INS fOr AEAUCHIONS.........c..cuiueieiciie et s bbbttt
TOLAIS (LINES 20 10 27)....vuvvveiiiieieisieie sttt sttt bbb s bbb
. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)..
DivIdeNds 10 POIICYNOIAETS...........ocvueiiieiieicteiie ettt bbbt n
Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)...........
. Federal and foreign income taxes incurred (excluding tax on capital Gains)..........c.ceueeurrieiereiissieessessessese s
Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (losses) (Line 31 minus Line 32)
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

10.
1.
12.

14.
15.

17.
18.

20.
21.
22.

24.
25.

27.
28.

30.
31,

33.

34.

Amortization of Interest Maintenance Reserve (IMR)............ccocoovveunrnrnnininninnenns
Separate Accounts net gain from operations excluding unrealized gains or losses...
Commissions and expense allowances on reinsurance ceded...........coccevvvevnnen.
Reserve adjustments on reiNSUrANCE CEABM. ..ot b s bnns
Miscellaneous Income:

Income from fees associated with investment management, administration and contract guarantees
rOM SEPATAIE ACCOUNLS......covvveirieieeicisctes ettt sttt st s b s s a s a sttt et es bt n s sse st neenas

tax of $.....10,832,618 (excluding taxes of $.....(1,123,033) transferred to the IMR).........ccc.ccoorrvrrrierieeeieeececceces s

35.

36.
37.

39.
40.

42.
43.

45.
46.

48.
49.
50.

NetinCome (LINE 33 PIUS LINE 34)........iueieeieiiieieiciesie sttt sttt bbb as

CAPITAL AND SURPLUS ACCOUNT

Capital and surplus, DECEMDET 31, PHIOT YEAN...........cveverereeieteeieee et ssb st s sttt s e b bensans
NELINCOME (LINE 35)......cuiecveeeieiciee et ssae s
. Change in net unrealized capital gains (losses) less capital gains tax of $.....(11,294,363)...
Change in net unrealized foreign exchange capital gain (10SS)...................
Change in net deferred income taX...........ccoevvvvvveererennne.

. Change in nonadmitted assets....
Change in liability for reinsurance in unauthorized and certified companies..........
Change in reserve on account of change in valuation basis, (increase) or decrease.
. Change in asset valuation reserve..
Change in treasury StOCK............ccvvevervreenieicsees e sesesseenens
Surplus (contributed to) withdrawn from Separate Accounts during period
. Other changes in surplus in Separate Accounts Statement
Change in surplus NOES...........ccccvvveveineeeeriere e
Cumulative effect of changes in accounting principles
Capital changes:

50.1 Paidin
50.2 Transferred from surplus (Stock Dividend

50.3 TranSTEITEA 10 SUMDIUS.........ccvivieereictcieiie ettt ettt b s bbbt s ettt bt s ae b s st et es st nas

51.

Surplus adjustment:
51.1 Paidin
51.2 Transferred to capital (Stock Dividend).

51.3 Transferred from capital.............cccoeevirennnes

51.4 Change in surplus as a result of reinsurance

. ...32,015,365
............... (12,726,261)

422,590,731

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
Premiums and annuity considerations for life and accident and health CONtracts.............ccevevevciresiereseeeece e | cveeveins 4,987,887,858 | ........... 4,893,255,591
Considerations for supplementary contracts with life CONINGENCIES.........c.cvvvevevcrieeieieseeeee e | eves ....400,171 ..1,338,573
NEt INVESIMENT INCOME.......c.coiceiiictecc et s bbb bbb bbb s st bensnnenns | erien .988,520,567 ...195,580,221

. 1,177,533

. ...70,087,849
............... (31,950,786) | ...............(41,237,868)
.............. 857,394,377 | ...........1,328,395,707

.34,197,435

...272,603,091

..1,138,290,796

..1,321,363,971

6,823,596,035

14,213,073,501

235,539,756
..... 1,083,967
.849,713,389
2,990,359

...37,475,142
..... 1,774,741
..... 611,863,724

...252,881,058
....... 1,110,421
...172,059,973
..732,658

4,299,947,986

476,443,514
......... 1,799,265
..1,583,650,240
5,602,315

6,963,798,908
.............. 339,527,291
.................. 5,564,703
175,878,329
................ 27,252,734
(338,971)

.............. 337,071,154
.................. 6,506,795
...139,161,541

12,920,163,207
.............. 670,030,893
................ 12,452,590
277,399,525
................ 44,389,838
.................... (201,495)

B P

...(530,333,050)] ... ...(576,574,616)
............. (179,422,541) e 149,841,211)
........... 6,801,927,403 | .....0..es8,454,203,604 | ........13,197,818,731

519,436,568 | ............369,302,431 1,015,254,770
................ 22,281,649 | 023,836,838 | ovvrennnd7,112,410
.............. 497,154,919 | ............345,465,593 | ............968,142,360
............... (76,760,268) | .vocrecerees(27,302,127) | oorerens(60,629,859)
.............. 573,915,187 | 1orornn 372,767,720 | ..........1,028,772,219
............. (220,492,385) | ..roc00.00s(111,390,572) | .orvnnen(277,774,867)
.............. 353,422,802 | ............261,377,148 | .............750,997,352
........... 5,208,442,181 | ..........4,566,521,591 | ..........4,566,521,591

..... 353,422,802

164,384

85,168,355) | ...
e ....(1,500,179) | ...
...(2,911,461)| ...
e 5
(22,854)| ...

(6,787,803)| ...

...261,377,148
.83,770,050
..... (106,711)
17,985,475
.39,241,027
...15,342

(19,724,181)| .

..... 750,997,352
149,411,510)

52. Dividends t0 STOCKNOIAETS.........ciuiieirciiieieiciise sttt bbbt en st en s snsans | ebsbessessbesses e bnsensessnsans v | e
53. Aggregate write-ins for gains and losses in surplus........ | .(415,0809) [ oo (425,499)| . ...(591,364)
54. Net change in capital and surplus (LINes 37 through 53).........cccieieiieieieieisieeeisse e ssssessessssessessenss | ssssessesienas 261,781,465 | .............. 382,192,651 | ..ccovvnve 641,920,590
55. Capital and surplus as of statement date (LINES 36 + 54)..........cccceurieieieiiesiesee ettt sessssnaas | ovesessenns 5,470,223,646 | ........... 4948714242 | ......... 5,208,442,181
DETAILS OF WRITE-INS
08.301.  MISCEIIANEOUS INCOME.........oovererceerieeriseseieseesessesssessssssssss s ssessss s ssessss s sssssssssssssssssesssssssssssssssanssssesssssssssnssssssssnsseses | senssessessens 422,590,731 | coovvverene 272,603,091 | ........... 1,138,290,796
08.302.
08.303.
08.398.  Summary of remaining write-ins for Ling 8.3 from OVEIflOW PAGE...........ccveuiveieietieeie et ses st ssssssenes | erveveessssssssssssssssssesenad [0 U 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... ...272,603,091
2701.  Change in rate StabiliZation FESEIVES ...........cccveiveiereseeieiereee et sesesssessssssssssssssssessssesssssssesssssnss | sevveseesenrerses(2:938,949) | cvvvrvvvvereienne 155,075
2702, Change in CONtINGENCY MESEIVE. .......vuurvrreriereriseisessssesseseessssssssessessessssssessesssssssssessessssssessessassssssessasssnssessessansnssessessnnes
2703.  Change in loss recognition reserves
2798.  Summary of remaining write-ins for Line 27 from oVerflow PAgE...........ccvveveicveeeeiceeesees e ssvese s sessssssnsssees | eevessesennns (204,499,582) | ............. (100,740,888) | ............. (222,091,282)
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).......cciiuireriiieirsssssssssiessessssssessessssssesesssssssssessanssnsassssssessanes | sosssesseseas (179,422,541) | .oovvveees (100,585,813) | ...ovvvvenes (149,841,211)
5301.  Adjustment to initial commision and expense allowance... (405,500)| ... (425,499) (850,999)
5302.  Change in Prepaid PENSION COSL..........ccvvueveeicreieereieieee st ses bbbt ss st bes e b sss s s ssstessesssessesnssnans | sresessssessesenssnsns (9,569) [ .vovvverrrererieeiereisiens | e 259,635
B30, RS R R R Rt
5398.  Summary of remaining write-ins for Line 53 from overflow page.. | .
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 GDOVE).......euuiuririreiriieressesssssssssessssssessssssssssssesssssssssessassassesssssssssens | sessssessassansanees (415,069) | ..oveveereriniaas (425,499) | .ovovveririeinas (591,364)
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Statement as of June 30, 2017 of the NATIONWIDE LIFE INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE...........c.cvcveieeieieee et ssssnnes | evsesessans 4,996,127,912 | ............ 4,932,099,785 | ............ 9,915,081,612
2. NEUINVESIMENT INCOME. ... cuuiiuieieeie ittt bbbt nans | sbeisnntans 1,046,346,207 | ............... 870,599,010 | ..ccevenee. 1,860,319,643
3. Miscellaneous income ..1,356,482,137 .1,241,048,384 ....2,571,838,758
4. Total (LINES 1 HrOUGN 3).....eouieieriiiiiiieeet ettt sttt | nsisnnians 7,398,956,256 | ............ 7,043,747,179 | ......... 14,347,240,013
5. Benefit and 10SS related PAYMENLS........c.cccveveveeiceie ettt st saes s snes | svessesannns 6,426,504,272 | ............ 5414728822 | .......... 11,093,675,467
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS............cccueeievereveieiierenies | cereireiinnns (548,097,058) | .............. (352,952,190) | .............. (599,362,684)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS.............cceveevcvicveeeiceeesee e tesienens | coevsesninnans 375,187,325 | ..o 450,815,821 | .......c....... 887,601,453
8. Dividends paid t0 POlICYNOIETS...........couevuieieeiicicteeie ettt bbb sae s snaes | sbessessssnsenes 23444044 | ................. 24,239,898 | ......ccceuuvn 49,355,905
9.  Federal and foreign income taxes paid (recovered) net of $.....6,677,502 tax on capital gains (I0SSES).........c.cvrevvevees | cererrreerninns (29,094,456) | ............... 108,367,950 | .......c..c.... 20,921,099
10. Total (Lines 5 through 9) ..6,247,944 127 .5,645,200,301 .11,452,191,240
11. Net cash from operations (Line 4 MINUS LINE 10)........c.cvevierireiriiereiesieeeese st sssse st es et ses s sssssssenans | saeseesenns 1,151,012,129 | ............ 1,398,546,878 | ............ 2,895,048,773
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS....ooie bbbttt | sbiensiennes 1,896,024,560 | ............ 1,256,220,165 | ............ 3,208,147,016
1202 SHOCKS. ... veeeeeeeietieete ettt | sebbsnt ettt entens | sebieesinnieees 14,724,760 | .oovvverenne. 15,320,519
12.3 MOMGAGE I08NS........ouiveiiiiiiieieii sttt | sbsesssnssannes 266,283,650 | ... 280,492,195 | ....ccevvnee. 700,682,091
12,4 REAIESIALE. ......oueeciee Rttt | enbt bRttt e | etbtb ettt ebes | enbne ettt
12.5  Other iNVESIEA @SSELS.......c.evieieciceceeiciete ettt st s s besse s snsssaens | evsessesnsinens 29,603,216 | ..cocveveree. 7,253,967 | .oocverernnd 62,185,977
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVeStMENtS...........ccccvvveierereeieieieniicisie | e 1,181,643 | oo (G714 ] — 2,397,773
12.7  MISCEIIANEOUS PrOCEEAS........o.vvcveiveiieiectiiiee ettt ettt bbb sae st s s bes s snsnaes | asessesssnnas 110,778,279 | ..o 281,727,482 | ..o 119,515,420
12.8 Total investment proceeds (LINES 12.110 12.7)....ccveiirieieiieie sttt sssessesnses | sessessenas 2,303,871,348 | ............ 1,840,365,762 | ............ 4,108,248,796
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... ..2,449,039,747 .2,244,294,510 4,782,554,408
132 SHOCKS.....vvuieeiieitietesieetee st | seesiessnees 310,761,493 | .ooovvren 45,945,100 | .covvrrerrenne 391,264,000
133 MOMGAGE I0BNS.......oooieeieitii ittt | cbeeinnineen 267,665,016 | ...ccoovvvenee 534,344,235 | .......... 1,144,327,159
1304 REAIESIAE. ... sttt st ts | sesetentes et et et st enrenretne | fretestesetaetet st s tnens | netestessee et es st nenneen
13.5  Other INVESLEA ASSELS........cuuieriieieicieee et | cbiesiesinees 135,185,808 | .............. 100,944,688 | ............... 240,207,137
13.6  MiSCEllan€ouS @PPIICALIONS..........ccviriieiiecreiercesic ettt s b s s s snsesenns | ssssessnsssenas 356,045,109 | ............... 183,795,177 | ..o 331,518,085
13.7 Total investments acquired (LINES 13.110 13.6).......curiuriuiiieisie ettt sse s sssssssssssssssesstns | sssssssesees 3,518,697,173 | ...ccce.ee 3,109,323,710 | .oooovvennes 6,889,870,789
14.  Netincrease or (decrease) in contract loans and premium notes ...(7,188,476) | ... ...(6,891,893) ....(15,660,919)
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LiNE 14)........c.couiiieiinireieicece e ssiens | evieneins (1,207,637,349) | ........... (1,262,066,055) | ........... (2,765,961,074)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOES, CAPITAI NOTES.........eereucereireie ettt st s bbb ess e bas | Sesbebsetsestess et ebsessestntsns | esbstsessessastastsessestestantsns | esbsesessestassessessensantaneans
16.2 Capital and paid in SUPIUS, 18SS trEASUNY STOCK.........c.evcveieeierriies ettt es st sssssesesse s sssesssses | sossestesissssessssssesssssesnss | sessessesessssessssssesssssesnsns | eesessessessssessesssesssssesensns
16.3 BOITOWE fUNAS. ..ottt bttt nstns | rnisesisnnias (98,381,680) | ....cccvnvve. (72,249,761) | .....ccnv.... (100,045,585)
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............ccooeevvicrericeviececeeseeiees | e (113,056,937) | ..cvvvvrrnne. 55,402,962 | .....ccccou... 101,768,008
16.5 DIVIAENAS 10 STOCKNOIAETS..........oo ettt s sttt et stenen | sestestsessestessassnssessentnenns | esssssessessastasssnssestassansnns | estsesessestasssssessessansnnenns
16.6 Other cash provided (applied)... ...88,067,236 .(10,681,912)| .... 162,362,093
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | c..cccocu..e.. (123,371,381 | ...ocuuene. (27,528, 711) | oo, 64,084,516
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccccevveevee | covrvierennns (179,996,601) | ...ccvvveeee 108,952,112 | ..ccvvvueeee 193,172,215
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YBAN ...ttt bbbttt | cbinebanesnees 374,884,443 | ............... 181,712,228 | ............... 181,712,228
19.2 End of period (LINE 18 PIUS LINE 19.1).....cuiuriiieiereireieeseieieis sttt ssess s ssssssssssssessesssssnssesss | sssesssssnsenns 194,887,842 | ............... 290,664,340 | .............. 374,884,443
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of boNd INVESIMENLS...........cceuiiiiriieiiiseieese ettt 91,809,684 | ............... 178,270,312
20.0002  Tax credit commitment liabilities... ...21,860,459 17,792,392
20.0003  Capitalized interest on bonds............ el 791411 | L ...159,251
20.0004  Capitalized interest 0N MOMGAGE I0BNS.........ceuiviierireiiiiieie et es bt nsanes | sbestesessssessesanes 723,641 | oo, 153,684
20.0005  Exchange Of Uity INVESIMENES. .......ciiiieiieeisieresciesiesessesssess et sssesssssssesse s ssss st s s sssassessssssassassessnsasssssnsenses | sssssessessssessassees 124,353 | .o
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Statement as of June 30, 2017 of the NATIONWIDE LIFE INSURANCE COMPANY
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHIIALTITE. ...t | sebbe bbb bbbt | Sbe bbbttt | fenbie bbb
2. Ordinary life INSUMANCE. ......c..cvueveeeieeieiseeee ettt sss st st st s s snssssesanans | seesssssssessesissssessssenes 347,386,539 | oo, 343,407,235 | oo 688,664,163
3. Ordinary individual BNNUIIES.............eveeurrirreenerireeriereeeeisees s sesesssessssssssessssssses | cesseeesssssssesesssssnns 2,520,803,423 | ...ooovvvvirrierei 2,610,280,763 | ....coovnrerrrrirrennnns 5,342,760,741
4. Creditlife (Qroup and INAIVIAUAL). ........ccoveveveireee ettt tes b s esse e | eebessssesssssssesssssssessessssessessssessessntes | sessessssessessesassesestssessssssssssessesssanss | sestessessssasssssesssssssessessstessessssensasenes
5. Group life INSUTANCE. .......cocviveieicreeieee ettt naes | essessssessessesssssssassenas 518,098,218 | .....ceveveieereinn 271,635,116 | oo 571,219,365
8. GrOUDP @NNUILIES.......oovvvrerireierisceeiesi ittt ess s sneses | srsssessesssnnesssesesnes 1,885,941,773 | oo 1,939,125,678 | oo 3,816,442,311
7o AEH = GIOUD. ettt st sttt | eeesnene sttt 121,862,030 | ..ooverncerrrirceenenens 133,288,811 | oo 266,844,255
8. A&H - credit (Group and INAIVIAUAL. ..........ccvicieiiiecee ettt saebens | ebesessesessssssesessesesssssebessesesessssetesss | sbsssssessssesesssssesassesessssssesessssesessnnns | sbesessssesssssesesssssesassetesessesesssantesans
9. ABH = ONBI ..ottt | Sesees ettt 3,885,653 | covvoueerereeereeeeeenane 4,160,172 | oo 8,482,276
10.  Aggregate of all Other iNES Of DUSINESS.........c.cvvcviiiecieiicie e renies | eteresssisesesssesesssesesssebessssaesned 0 | oot 0 | oo 0
11 SUDLOTAL ..ottt sttt | nesseesssenns st 5,397,977,636 | ...oooverrrrerrerern 5,301,897,775 | ..oveereerreererenne 10,694,413,111
12, DEPOSIt-tYPE COMIACES.......cviveieeiiiiiieiieie sttt bbbt es b bns | s1etsbessessssnsensesessnsensessntensessntansans | bessessessssessessessnsensasas 111,450,000 | oo 169,450,000
13, TOMAl ettt | eeeseess et 5,397,977,636 | ....coovverrrrrrerernn 5,413,347,775 | .o, 10,863,863,111
DETAILS OF WRITE-INS
00T, oottt R Rt eene | e e bRt | HeRE R R bbbttt | bR
0O [ DO P PO PUSPE USROS
1003, oottt SRRk R Rt ens | e e R Rt es | HeREeeE R bbbttt | bR
1098. Summary of remaining write-ins for Line 10 from oVerfloW PAGE.........ccoviveveireeieiieicieriens | ceeveiseieiesse e 0 | e [0 U 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LINE 10 @DOVE).......cccuurverreererernemesersssnsssssesssnesees | seessessssessssssssssssssssssssssssssssseseens 0 | e 0 | e 0
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Statement as of June 30, 2017 of the NATlONWlDE L”:E |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

The Ohio Department of Insurance (Department) recognizes only statutory accounting practices (SAP) prescribed or permitted by the Department
for determining and reporting the financial condition and results of operations of an insurance company, as well as, determining its solvency under
the Ohio Insurance Law. The NAIC’s Accounting Practices and Procedures manual (NAIC SAP) has been adopted as a component of prescribed
or permitted practices by the State of Ohio. The Commissioner of Insurance has the right to permit other specific practices that deviate from
prescribed practices. The Company has no statutory accounting practices that differ from NAIC SAP.

Eagle Captive Reinsurance, LLC (Eagle), a wholly owned subsidiary of the Company, is an Ohio domiciled special purpose financial captive
insurance company. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the Department, Eagle has applied a prescribed practice
that decreased the subsidiary’s valuation by $138,669,365 and $96,853,715 as of June 30, 2017 and December 31, 2016, respectively, and also
reduced the admitted deferred tax assets (DTA) by $20,800,405 and $14,528,057 as of June 30, 2017 and December 31, 2016, respectively.

Olentangy Reinsurance, LLC (Olentangy), a Vermont domiciled special purpose financial insurance company and indirect subsidiary of the
Company, has been granted a permitted practice from the State of Vermont that increased the subsidiary’s valuation by $56,000,000 as of June
30, 2017 and December 31, 2016, and which also allowed the Company to admit additional DTA of $8,400,000 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 is shown below:

SSAP F/S FIS

# Page Line # 2017 2016
Net Income
Nationwide Life Insurance Company state basis (Page 4, Line 35,
(1) Columns 1 & 3) XXX XXX XXX $ 353,422,802 $ 750,997,352
(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 $ 353,422,802 % 750,997,352
Surplus
Nationwide Life Insurance Company state basis (Page 3, Line 38,
(5) Columns 1 & 2) XXX XXX XXX $ 5,470,223,646 $ 5,208,442,181
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 52 2 8 (138,669,365) (96,853,715)
Subsidiary valuation -- Eagle impact on DTA admittance 52 2 18.2 (20,800,405) (14,528,057)
(7) State Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Olentangy 20 2 2.2 56,000,000 56,000,000
Subsidiary valuation -- Olentangy impact on DTA admittance 20 2 18.2 8,400,000 8,400,000
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 5,565,293,416 $ 5,255,423,953

The amounts in this statement pertain to the entire Company business including, as appropriate, its Separate Account business.

B. Use of Estimates in the Preparation of the Financial Statements

No significant changes from prior year end.

C. Accounting Policies

No significant changes from prior year end.

(6) Loan-backed and structured securities (collectively, loan-backed securities) are stated at amortized cost or the lower of amortized cost or
fair value in accordance with the provisions of Statement of Statutory Accounting Principles (SSAP) No. 43-Revised and the Purposes and
Procedures Manual of the NAIC Securities Valuation Office. The retrospective adjustment method is used to value loan-backed securities
where the collection of all contractual cash flows is probable. For all other loan-backed securities, the Company uses the prospective
adjustment method. Refer to Note 5(D) for a discussion of the other-than-temporary impairment policy for loan-backed securities.

D. Going Concern

Not applicable.

Note 2 - Accounting Changes and Corrections of Errors

No significant changes from prior year end.

Note 3 - Business Combinations and Goodwill

A. Statutory Purchase Method
On March 1, 2017, the Company purchased all of the stock of Jefferson National Financial Corp (Jefferson National) for a total consideration of
$202,728,979 of cash. The transaction was accounted for as a statutory purchase. The transaction resulted in goodwill of $161,972,629. Goodwill
amortization for the period ended June 30, 2017 related to the purchase of Jefferson National was $5,399,088. 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.

B. Statutory Merger
Not applicable.

C. Assumption Reinsurance

Not applicable.
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D. Impairment Loss
Not applicable.

Note 4 — Discontinued Operations

Not applicable.

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. None

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 ()] ()] O] (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
32052WAC3 $ 6,891,709 $ 6,267,360 $ 624,350 $ 6,267,360 $ 6,496,748 Q2'17
93935HAJ6 7,043,136 6,738,895 304,242 6,738,895 5,779,987 Q2'17
Total $ 928,592

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 $ (5,316,599)

2. 12 Months or Longer $ (44,455,630)

b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 Months $ 614,377,414
2. 12 Months or Longer $ 381,581,287

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

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

E. Repurchase Agreements and Securities Lending Transactions

No significant changes from prior year-end.

3. Collateral Received

b. The fair value of that collateral and of the portion of that collateral that the Company has sold or repledged was $169,516,101 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.
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J. Offsetting and Netting of Assets and Liabilities

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

K. Structured Notes

No significant changes from prior year end.
L. 5* Securities

No significant changes from prior year end.
M. Short Sales

Not applicable.

N. Prepayment Penalty and Acceleration Fees

General Account Separate Account
(1) Number of CUSIPs 24 -
(2) Aggregate Amount of Investment Income $ 20,554,554 $ -

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes from prior year end.

Note 7 - Investment Income

No significant changes from prior year end.

Note 8 - Derivative Instruments

No significant changes from prior year end.

Note 9 - Income Taxes

No significant changes from prior year end.

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant changes from prior year end, except for the following.

On August 10, 2017, the Company received a dividend of $60,000,000 from Eagle, which was declared on June 26, 2017. The dividend receivable
has been recorded in Investment Income Due and Accrued on the June 30, 2017 statutory statement of admitted assets.

On June 22, 2017, the Company made a capital contribution of $100,000,000 to Nationwide Life and Annuity Insurance Company.
On May 10, 2017, the Company received a dividend of $95,000,000 from Eagle, which was declared on March 28, 2017.
Note 11 - Debt
A. All Other Debt
No significant changes from prior year end, except for the following.

On March 1, 2017, the Company entered into a $119,000,000 unsecured promissory note with Nationwide Life and Annuity Insurance Company
(NLAIC). Under terms of the agreement, repayment to NLAIC is due on demand or in 90 days, whichever occurs first. The Company made patrtial
repayments of $20,000,000 and $67,000,000 on March 15, 2017 and March 27, 2017, respectively. On May 5, 2017, the Company repaid the
remaining $32,000,000 outstanding principal balance and interest on the note.

B. Funding Agreements with Federal Home Loan Bank (FHLB)

(1) The Company is a member of the FHLB of Cincinnati. Through its membership, the FHLB established the Company’s capacity for short-term
borrowings and cash advances under the funding agreement program at up to 50% of total admitted assets.

The Company’'s Board of Directors has authorized the issuance of funding agreements up to $4,000,000,000 to the FHLB in exchange for
cash advances, which are collateralized by pledged securities. The Company uses these funds in an investment spread strategy, consistent
with its other investment spread operations. As such, the Company applies SSAP No. 52, Deposit-Type Contracts, accounting treatment to
these funds, consistent with its other deposit-type contracts. It is not part of the Company’s strategy to utilize these funds for operations, and
any funds obtained from the FHLB for use in general operations would be accounted for consistent with SSAP No. 15, Debt and Holding
Company Obligations, as borrowed money.

Additionally, through its membership, the Company has access to borrow up to $250,000,000 from the FHLB that expires on March 23, 2018.
The Company had no amounts outstanding under the agreement as of June 30, 2017 and December 31, 2016. It is part of the Company’s
strategy to use these funds for operations, and any funds obtained from the FHLB for use in general operations, would be accounted for as
borrowed money.
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(2) FHLB Capital Stock

a. Aggregate Totals

1. Current Year-end 1 2 3
Total 2+ 3 General Account Separate Accounts
(@) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $ -
(c) Activity Stock $ 46,845,700 $ 46,845,700 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 71,845,700 $ 71,845,700 $ -
(f) Actual or Estimated Borrowing Capacity
as Determined by the Insurer $ 4,250,000,000 XXX XXX
2. Prior Year-end 1 2 3
Total 2+ 3 General Account Separate Accounts
(@) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $ -
(c) Activity Stock $ 46,845,700 $ 46,845,700 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 71,845,700 $ 71,845,700 $ -
(f) Actual or Estimated Borrowing Capacity
as Determined by the Insurer $ 4,250,000,000 XXX XXX
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
Current Year 3 4 5 6
Membership Total Not Eligible for Less Than 6 6 months to Less | 1to Less Than 3
Stock (2+3+4+5+6) Redemption Months Than 1 year Years 3to 5 Years
1. Class A $ - $ - $ - $ - $ - $ -
2. Class B $ 25,000,000 $ 25,000,000 $ - $ - $ - $ -
(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1 Current Year Total General
and Separate Accounts Total
Collateral Pledged (Lines 2+3) $ 2,734,369,016 $ 2,706,503,059 $ 2,214,711,244
2 Current Year General Account
Total Collateral Pledged $ 2,734,369,016 $ 2,706,503,059 $ 2,214,711,244
3 Current Year Separate Accounts
Total Collateral Pledged $ - $ - $ -
4 Prior Year-end General and Separate
Accounts Total Collateral Pledged $ 2,663,090,902 $ 2,625,169,159 $ 2,345,431,328
b. Maximum Amount Pledged During Reporting Period
3
1 2 Aggregate Borrowed
at Time of Maximum
Fair Value Carrying Value Collateral
1 Current Year Total General
and Separate Accounts Maximum
Collateral Pledged (Lines 2+3) $ 2,734,369,016 $ 2,706,503,059 $ 2,345,462,236
2 Current Year General Account Maximum
Collateral Pledged $ 2,734,369,016 $ 2,706,503,059 $ 2,345,462,236
3 Current Year Separate Accounts Maximum
Collateral Pledged $ - $ - $ -
4 Prior Year-end General and Separate
Accounts Maximum Collateral Pledged $ 2,936,729,341 $ 2,757,326,155 $ 2,345,431,328
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(4) Borrowing from FHLB

a. Amount as of the Reporting Date

1. Current Year 1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ - % -8 XXX
(b) Funding Agreements $ 2,214,711,244  $ 2,214,711,244  $ $ 2,214,711,244
(c) Other $ - % - $ XXX
(d) Aggregate Total
(a+b+c) $ 2,214,711,244  $ 2,214,711,244  $ $ 2,214,711,244
2. Prior Year 1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(@) Debt $ -8 - 0% - XXX
(b) Funding Agreements $ 2,345,431,328  $ 2,345,431,328 $ - $ 2,345,462,236
(c) Other $ - % - $ - XXX
(d) Aggregate Total
(a+b+c) $ 2,345,431,328  $ 2,345,431,328 $ - $ 2,345,462,236
b. Maximum Amount during Reporting Period (Current Year)
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt $ -8 -0 % -
2. Funding Agreements $ 2,345,462,236  $ 2,345,462,236  $ -
3. Other $ - % - 0% -
4. Aggregate Total
Lines (1+2+3) $ 2,345,462,236 $ 2,345,462,236 $ -

c. FHLB — Prepayment Obligations

Does the company have prepayment obligations under
the following arrangements? (YES/NO)?

1. Debt No
2. Funding Agreements No
3. Other No

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

Plans

No significant changes from prior year end.

Note 13 - Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

No significant changes from prior year end.

Note 14 — Liabilities, Contingencies and Assessments

A.

No significant changes from prior year end, except for the following.

On March 10, 2017, the Company entered into an agreement to maintain the capital and surplus of its indirect wholly-owned subsidiary, Jefferson
National Life Insurance Company (JNLIC), at or above the levels necessary to satisfy the compulsory surplus level required by the various
insurance departments in the states in which JNLIC is doing business.

B-E. No significant changes from prior year end.

F.

All Other Contingencies
Legal and Regulatory Matters

The Company is subject to legal and regulatory proceedings in the ordinary course of its business. These include proceedings specific to the
Company and proceedings generally applicable to business practices in the industries in which the Company operates. The outcomes of these
proceedings cannot be predicted due to their complexity, scope, and many uncertainties. Regulatory proceedings may also affect the outcome of
one or more of the Company’s litigation matters. Furthermore, it is often not possible with any degree of certainty to determine the likely ultimate
outcomes of the pending regulatory and legal proceedings or to provide reasonable ranges of potential losses. Some matters are in very preliminary
stages, and the Company does not have sufficient information to make an assessment of the claims for liability or damages. In some of the legal
proceedings which are seeking to be certified as class actions, the court has not yet decided whether a class will be certified or (in the event of
certification) the size of the class and class period. In many of the legal proceedings, the plaintiffs are seeking undefined amounts of damages or
other relief, including punitive damages and equitable remedies, which are difficult to quantify and cannot be defined based on the information
currently available. The Company believes, however, that based on currently known information, the ultimate outcome of all pending legal and
regulatory proceedings is not likely to have a material adverse effect on the Company'’s statutory financial position. Nonetheless, it is possible that
such outcomes could materially affect the Company’s statutory financial position or results of operations in a particular quarter or annual period
given the large or indeterminate amounts sought in certain of these legal proceedings and the inherent unpredictability of litigation. The Company
maintains Professional Liability Insurance and Director and Officer Liability insurance policies that may cover losses for certain legal and regulatory
matters. The Company recognizes an asset for insurance recoveries, not to exceed cumulative accrued losses, when recovery under such policies
is probable and reasonably estimable.
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The various businesses conducted by the Company are subject to oversight by numerous federal and state regulatory entities, including but not
limited to the Securities and Exchange Commission, the Financial Industry Regulatory Authority, the Department of Labor (DOL), the Internal
Revenue Service (IRS) and state insurance authorities. Such regulatory entities may, in the normal course, be engaged in general or targeted
inquiries, examinations and investigations of the Company and/or its affiliates. With respect to all such scrutiny directed at the Company or its
affiliates, the Company is cooperating with regulators. The Company will cooperate with its ultimate parent, Nationwide Mutual Insurance Company
(NMIC), insofar as any inquiry, examination or investigation encompasses NMIC’s operations. In addition, recent regulatory activity, including
activity by the DOL, may impact the Company’s business and operations, and certain estimates and assumptions used by the Company in
determining the amounts presented in the financial statements and accompanying notes. Actual results could differ significantly from those
estimates and assumptions.

Tax Matters

The Company’s federal income tax returns are routinely audited by the IRS. The Company provides for federal income taxes based on amounts
the Company believes it ultimately will owe. Inherent in the provision for federal income taxes are estimates regarding the deductibility of certain
items and the realization of certain tax credits. In the event the ultimate deductibility of certain items or the realization of certain tax credits differs
from estimates, the Company may be required to change the provision for federal income taxes recorded in the statutory financial statements,
which could be significant. Management has used best estimates to establish reserves for uncertain tax positions based on current facts and
circumstances regarding tax exposure items where the ultimate deductibility is open to interpretation. Management believes its tax reserves
reasonably provide for potential assessments that may result from IRS examinations and other tax-related matters for all open tax years.

Indemnifications

In the normal course of business, the Company provides standard indemnifications to contractual counterparties. The types of indemnifications
typically provided include breaches of representations and warranties, taxes, and certain other liabilities, such as third party lawsuits. The
indemnification clauses are often standard contractual terms and are entered into in the normal course of business based on an assessment that
the risk of loss would be remote. The terms of the indemnifications vary in duration and nature. In many cases, the maximum obligation is not
explicitly stated, and the contingencies triggering the obligation to indemnify have not occurred and are not expected to occur. Consequently, the
amount of the obligation under such indemnifications is not determinable. Historically, the Company has not made any material payments pursuant
to these obligations.

Note 15 — Leases
No significant changes from prior year end.

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

No significant changes from prior year end.

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

A. Transfers of Receivables Reported as Sales
Not applicable.
B. Transfers and Servicing of Financial Assets
No significant changes from prior year end.
2. No servicing assets or liabilities were recognized during the period.
4. There were no assets securitized during the period.
C. Wash Sales
Not applicable.

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

Not applicable.

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

No significant changes from prior year end.

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 technique 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.
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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

Special revenues $ - $ 957,425 $ -8 957,425
Industrial and miscellaneous - 3,871,442 11,952,498 15,823,940

Total Bonds $ - $ 4,828,867 $ 11,952,498 $ 16,781,365
Common stocks 125,767 71,845,700 8,906,204 80,877,671
Separate account assets? 93,029,059,804 2,256,144,850 520,766,577 95,805,971,231
Derivative assets - 62,114,404 313,667,811 375,782,215

Total Assets at Fair Value $ 93,029,185,571 $  2,394,933,821 $ 855,293,090 $ 96,279,412,482

Liabilities at Fair Value
Derivative liabilities
Total Liabilities at Fair Value

©
*

$ 102,761,031
102,761,031

$ 102,761,031
$ - $

102,761,031

1 The value of separate account liabilities is set to equal the fair value of separate account assets.

The following table presents the rollforward of Level 3 assets held at fair value during the period ended 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 $14,014,055  $2,404,010 $(2,041,602) $(117,231) $(2,278,768) $- $ $(55,719) $27,753 $11,952,498
Total Bonds $14,014,055  $2,404,010 $(2,041,602) $(117,231) $(2,278,768) $- $ $(55,719) $27,753 $11,952,498
Common stocks $781,099 $- $- $- $92,541  $8,032,564 $ $- $- $8,906,204
Separate account assets $436,143,151 $- $- $- $84,623,426 $- $- $- $- $520,766,577
Derivative assets $314,466,533 $(664,701) $(1,759,184) $1,625,163 $- $- $ $- $- $313,667,811
Total Assets at Fair Value $765,404,838  $1,739,309 $(3,800,786)  $1,507,932 $82,437,199  $8,032,564 $ $(55,719) $27,753 $855,293,090

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 and liabilities 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 $32,379,124,212 $30,741,772,460 $965,167,606 $30,175,694,120 $1,238,262,486 $-
Stocks 1,206,238,459 1,206,238,458 - - 1,206,238,459 -

Mortgage loans, net of allowance

Short-term investments

Derivative assets

Policy loans

Separate account assets

Securities lending collateral assets
Total Assets

Liabilities

Derivative liabilities

Investment Contracts
Total Liabilities

7,408,954,628

7,336,998,447

7,408,954,628 -

281,725,143 281,725,143 - 281,725,143 - -
78,628,409 78,270,430 - 78,628,409 - -
917,775,740 917,775,740 - - 917,775,740 -
311,387,496 295,814,703 3,122,727 308,264,769 - -
169,516,101 169,789,319 168,852,876 663,225 - -
$42,753,350,188 $41,028,384,700 $1,137,143,209 $30,844,975,666 $10,771,231,313 $-
$10,758,171 $21,193,321 $- $10,758,171 $- $-
22,129,261,272 23,936,741,092 - - 22,129,261,272 -
$22,140,019,443 $23,957,934,413 $- $10,758,171 $22,129,261,272 $-
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D. Not Practicable to Estimate Fair Value
Not applicable.

Note 21 - Other Items

No significant changes from prior year end.

Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through August 10, 2017 for the statutory statement issued on August 11, 2017.

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

Type Il — Nonrecognized Subsequent Events:

Subsequent events have been considered through August 10, 2017 for the statutory statement issued on August 11, 2017.

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

Note 23 - Reinsurance

No significant changes from prior year end.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

A-D Not applicable.
E. Risk Sharing Provisions of the Affordable Care Act
(1) Did the reporting entity write accident and health insurance premium that is subject to the ACA risk-sharing provisions (YES/NO)? YES
The Company issues individual comprehensive health coverage and student health insurance plans that are subject to certain ACA risk sharing
provisions. The individual comprehensive health coverage is a grandfathered plan and not considered a qualified health plan under ACA,
therefore, not subject to any of the ACA risk sharing provisions. Student health insurance plans are specifically excluded from the Permanent
ACA Risk Adjustment Program and are not considered qualified health plans under ACA, therefore, not subject to the Temporary ACA Risk
Corridors Program. Student health insurance plans must participate in payment of premiums into the Transitional ACA Reinsurance Program,
but are ineligible to receive reimbursement of losses from the program.
(2) Impact of risk sharing provisions of the Affordable Care Act on Admitted Assets, Liabilities, and Revenue for the current period:

Not applicable.
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NOTES TO THE FINANCIAL STATEMENTS

(3) Roll-forward of prior year ACA risk-sharing provisions for the following asset (gross of any nonadmission) and liability balances, along with

the reasons for adjustments to prior year balance.

a Permanent ACA Risk Adjustment
. Program
1. Premium adjustments receivable
2. Premium adjustments (payable)
3. Subtotal ACA Permanent Risk
Adjustment Program

b Transitional ACA Reinsurance Program
1. Amounts recoverable for claims
paid
2. Amounts recoverable for claims
unpaid

3. Amounts receivable relating to
uninsured plans

4. Liabilities for contributions payable
due to ACA Reinsurance - not
reported as ceded premium

5. Ceded reinsurance premiums
payable

6. Liability for amounts held under
uninsured plans

7. Subtotal ACA Transitional
Reinsurance Program

Temporary ACA Risk Corridors

. Program

1. Accrued retrospective premium

2. Reserve for rate credits or policy
experience rating refunds

3. Subtotal ACA Risk Corridors
Program

Total for ACA Risk Sharing Provisions

o

o

Accrued During the Prior| Received or Paid as of Differences Adjustments Unsettled Balances as
Year on Business the Current Year on of the Reporting Date
Written Before Business Written Before
December 31 of the December 31 of the Prior Year | Prior Year Cumulative | Cumulative
Prior Year Prior Year Accrued | Accrued Balance Balance
Less Less To Prior | To Prior from Prior | from Prior
Payments | Payments Year Year Years (Col | Years (Col
(Col1-3) [(Col 2-4)| Balances | Balances 1-3+7) | 2-4+8)
1 2 3 4 5 6 7 8 9 10
Receivable | (Payable) |Receivable| (Payable) [Receivable | (Payable) | Receivable | (Payable) | Ref | Receivable | (Payable)
$- $- $- $- $- $- $- $- $- $-
$- $- $- $- $- $- $- $- $- $-
$- $- $- $- $- $- $- $- $- $-
$- $- $- $- $- $- $- $- $- $-
$- $- $- $- $- $- $- $- $- $-
$- $- $- $- $- $- $- $- $- $-
$- $- $- $- $- $- $- $- $- $-
$- $1,531,362 $- $1,531,362 $- $- $- $- $- $-
$- $- $- $- $- $- $- $- $- $-
$- $1,531,362 $- $1,531,362 $- $- $- $- $- $-
$- $- $- $- $- $- $- $- $- $-
$- $- $- $- $- $- $- $- $- $-
$- $- $- $- $- $- $- $- $- $-
$- $1,531,362 $- $1,531,362 $- $- $- $- $- $-

(4) Roll-forward of Risk Corridors Asset and Liability Balance by Program Benefit Year

Not applicable.

(5) ACA Risk Corridors Receivable as of Reporting Date

Not applicable.

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

Not applicable.

Note 26 - Intercompany Pooling Arrangements

Not applicable.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.

Note 29 — Participating Policies

No significant changes from prior year end.

Note 30 - Premium Deficiency Reserves

No significant changes from prior year end.

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant changes from prior year end.

Note 32 - Analysis of Annuity Actuarial Reserves and Deposit Type Liabilities by Withdrawal Characteristics

No significant changes from prior year end.

Note 33 - Premium and Annuity Considerations Deferred and Uncollected

No significant changes from prior year end.

Note 34 — Separate Accounts

No significant changes from prior year end.

Note 35 — Loss/Claim Adjustment Expenses

No significant changes from prior year end.
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Statement as of June 30, 2017 of the NATIONWIDE LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] NoJ ]
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
2.2 Ifyes, date of change:
3.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] Nol ]
If yes, complete Schedule Y, Parts 1 and 1A.
3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.
4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
4.2 Ifyes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company | State of
Name of Entity Code Domicile
5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAT]
6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/12016
6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2011
6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 04/01/2013
6.4 By what department or departments?
OH
6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
7.2 Ifyes, give full information:
8.1 Isthe company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol[ ]
8.4 Ifthe 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
9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] NoJ ]

o o Q

o

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

(

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

D

Accountability for adherence to the code.

Qo8

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

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

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



Statement as of June 30, 2017 of the NATIONWIDE LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.2 Has the code of ethics for senior managers been amended?

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

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

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

FINANCIAL

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

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

INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.)

11.2 Ifyes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA:
13. Amount of real estate and mortgages held in short-term investments:
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following:

Yes[ ] No[X]

Yes[ ] No[X]

Yes[X] NoJ ]
$ 0

Yes[ ] No[X]

$ 134,513,870
$ 0
Yes[X] NoJ ]

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 10,714,285 $ 10,714,285
14.22 Preferred Stock 0 0
14.23 Common Stock 969,521,706 1,206,238,459
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 268,716,282 263,610,008
14.26 All Other 95,133,138 103,198,371
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 1,344,085,411 $ 1,583,761,123
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB?
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

If no, attach a description with this statement.

16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

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

16.3 Total payable for securities lending reported on the liability page:

17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes[X] NoJ ]
Yes[X] NoJ ]

$ 169,516,101
$ 169,789,319
$ 170,160,839

Yes[X] NoJ ]

1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286
Federal Home Loan Bank 221 E. 4th St, Suite 600, Cincinnati, OH 45202

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

1 2
Name(s) Location(s)

3
Complete Explanation(s)

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

17.4 Ifyes, give full and complete information relating thereto:

Yes[ ] No[X]

1 2 3
Date of
Old Custodian New Custodian Change

4

Reason

17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf

of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle

securities"].
1 2
Name of Firm or Individual Affiliation
Members of the investment staff designated by the Chief Investment Officer as detailed in the Corporate Resolution |
Gramercy Funds Management LLC U

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")

manage more than 10% of the reporting entity's assets?

Yes[ ] No[X]

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under

management aggregate to more than 50% of the reporting entity's assets?

Yes[ ] No[X]

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
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GENERAL INTERROGATORIES

Central Registration Depository

PART 1 - COMMON INTERROGATORIES

Investment
Management

Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
152209 Gramercy Funds Management LLC 54930052ZV4VR1WG8862 U.S. Securities and Exchange NO
Commission
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] NoJ ]

18.2 If no, list exceptions:
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3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount

T AT FAIM MOTIGAGES. ... cveiviecictei ettt ettt b bbb s s s s bt s b4 s s b2 s b a4 s b b8 s b s b et b s s A s s bbb s bbb bbbttt

1,12 RESIABNEAI MOTLGAGES. ... ..cecvveivireiiictsiete ettt bbbt s et se b s s st b s R b s s a4 s b b s bbb At b s h bbb bbb bbb bbb e b st bbb s st b st s

113 COMMEICIAI MOMGAGES. .....ecveieiieeieiiiteic ittt sttt bbbt b sttt s s b s s bbb s bbb bbb b et n s b et s b b et st en s ssesnsensesntante | Dassisssssassessssanes 7,323,084,387

1.14  Total mortgages in good standing 7,323,084,387

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reStTUCIUIEA tBIMS.........c.cviuiiiiccce ettt bbb s e b a et a e G 9,965,913

Long-term mortgage loans upon which interest is overdue more than three months
1.31  Farm mortgages....
1.32 Residential mortgages
1.33  Commercial mortgages

1.34  Total mortgages with interest overdue more than three months

Long-term mortgage loans in process of foreclosure

T S T 11030 0T3O OO TP
1.42  Residential mortgages
1.43  Commercial mortgages..

1.44  Total mortgages in process of foreclosure
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) ...oivoireieieecse ettt s B 7,336,998,447

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

1.62 Residential mortgages...
1.63  Commercial mortgages

1.64  Total mortgages foreclosed and tranSErred t0 FEAI ESEALE. ..ot s bbb en s 0

Operating Percentages:

2.0 AGH 0SS PEICENL.......vuivveciiteiie ettt ettt ettt ettt s s s s bt s st s s bt e s s b s s b s b s s s bRt R b AR e AR s A et oS b R s b e s AR e s R s bbbt ens | edsstssesietestesiet st entesntnes 341.0
2.2 ABH COSt CONTAINMENE PEICENL..........eviveieeiiciiies ettt ettt sttt s e b e s b s s s s b e s et et A et b s es s et s s b et s bbbt es s b e b s b e b s st s et et en st et s tes shssessstessssssssssssesssssnsansesntantenan
2.3 A&H expense percent excluding COSt CONAINMENT EXPENSES.........c.vueiiuiieiieiiieise ettt s s bbb st s s bbb s s e b s s s b s bt es bt en b b et febsstsstesses st ensesetansansesanaaes 37.0
Do you act as a custodian for health savings acCouNts?...........cc.ccveevevererersesrerirenennns Yes[ 1] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date G
Do you act as an administrator for hEalth SAVINGS GCCOUNES?............ceviieviiiieeieicteee ettt es e bbbt s et b s s bbb st s st et en s s bt n e sensans Yes[ 1] No[X]
If yes, please provide the balance of the funds administered as of the rePOrtiNg AAte............ev ettt G
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
NAIC Type of Certified Effective Date
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  of Certified

Code ID Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) | Reinsuer Rating
Life Non-Affiliates
|66346.......| 58-0828824......... |01/01/2017 | Munich American Reassurance Company.................o.oss CAu. YRTA......... e Lo
A&H Non-Affiliates
38636....... 13-3031176.......... 04/01/2017 | Partner Reinsurance Co of the US........ccc.ovvinminninninncceeeneeees AUhONZE........ [ coveecrieeiieciieeri [ e,
20583....... 13-1290712.......... 04/01/2017 | XL Reinsurance AMEICa INC..........vvuuieuivrierneeineeneineiseeseeseeseeseesnees AUhONZEd........ | ceorcecrieieiereiiees [
22667....... 95-2371728.......... 04/01/2017 | ACE AMEIICAN INS CO...euvuvvnrrceeereireereeseeseiseesseesesse st ssessssssessesnns Authorized
42374....... 74-2195939.......... |04/01/2017 | HCC Life Insurance Co .. | Authorized
00000....... AA-1120055......... 04/01/2017 | Lloyd Syndicate #3623............coovrrrrrrerriirreirreiiriisesesssise s sseses Authorized

37273....... 39-1338397.......... 01/01/2017 | AXis INSUrANCE COMPANY.........ceververrrerreeireieressssssesesessssssessrsssssssesenas AUthorized........ [ coveceeeeececeens [
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Statement as of June 30, 2017 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Including Policy
Active | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. Status Premiums Considerations Other Fees Considerations through 5 Contracts
1. AADAMAL .o AL|..... [ I 4,029,787 |...ccccouc. 1,573,633 |.................81,661 | ........ 51,965,365 |.......... 57,650,446 |.....cccoovrrrrrrnennen
2. Alaska.... LAK [ O 93,387 |.... ...956,108 |.... v 3,183,591 | 4,762,078 |..
3. Arizona... LAZ L. ..10,204,208 |.... 2,602,763 |..........3,916,484 | ...... 102,268,653 ..118,992,108 | ..
4. Arkansas LAR | L. ..1,621,642 | ... 1,578,180 |...............532,129 | ........ 34,692,651 |..........38,424,602 | ..
5. California... .CA|... L. ..65,696,061 |..........17,600,968 | ............1,566,657 |...... 527,158,777 | ........612,022,463 |..
6.  Colorado.... .COJ..... L. 14,793,574 | ............5,242 591 49,218,923 | ..........70,634,529 | ..
7. Connecticut L CT| e L. ..3,377,348 | ......... 11,293,331 | ... 79,964,143 | .. 94,632,989 |..
8. Delaware........... .DE|..... L. ..64,566,291 | .... 2,497,780 |.... 14,003,741 | .. 81,429,941 |..
9.  District of Columbia... .DC|..... L. ..401,489 |.... ...785,855 | .... v 3,509,320 | .. .4,894,870 |..
10.  Florida............... WL L... ..35,567,268 | ..........30,673,901 |............4,823,153 | ...... 527,484,723 ..598,549,045 |..
11.  Georgia.. LGA ... L... 90,832,821 72,859,003 | ........170,714,851
12.  Hawaii O o [ L... 1,780,547 17,565,889 | .. 24,564,470
13.  Idaho.. D L... ..585,691 21,877,090 | .. 23,044,543
14.  lllinois. JOO | L... 13,278,779 | ... 54,571,591 | ........183,630,353 | ..
15.  Indiana... AN L... ....6,055,636 | .... 60,882,865 | ..........72,777,587 | ..
16. lowa....... LA L... ..13,646,841 34,479,145 | .. 52,805,233 |..
17, KaNS8S....ooieeeceeeeecnereiseeeneineesneneseneenenensssnssneensnenen KO [ oL | 2,126,737 | ....2,299,499 1| ........... 2,295,786 | ........ 28,236,114 | .......... 34,958,136
18, Kentucky.....ooovvvevenrennencreeneseeneneeneeneseenesenene KY [l [ nee...6,063,845 1| ............. 3,990,373 | ............ 1,804,154 | ........ 26,990,355 | .......... 38,848,727
19.  Louisiana... 63,340,483 | .. 69,872,548 | ..
20. Maine..... 8,311,947 |.......... 10,507,713 |..
21, Maryland.......ccocovvencnsnenineeneenseeneseeesesnneee MD | il | . 7,205,841 08,301,768 2,461,848 89,707,252 | ........ 107,676,709
22, MaSSAChUSELES........covecicrieiese e MAT|...... Lo]oenn.8,241,155 | ... 24,313,689 |............3,721,571 | ...... 128,855,238 | ........ 165,131,653
23, MiIChigan.......occoereereneerieeneseeneeseeeeneeseneneeneessenee M i Lo.].......28,324,837 |............7,310,669 |...........9,493,322 | ...... 103,666,863 148,795,691 |..
24, MINNESOtA. ...ovvveeceeirieireieeeneinereneeeseeeeeeneennsenenneeeneed MIN i L... 40,514,134 | ........259,970,274 | ..
25, MISSISSIPPI...c.ceeveeerceeirereereirereeneeserseeeneeseseseeseeeseenensssennennee M | i L] 968,163 | ............1,918,483 | ...............396,715 | .......... 9,067,946 | .......... 12,351,307
26, MISSOUM......cvurrrerererireernrenneeersesesennesssensenssssesssssenssnsnsssensens MO | i Lo]oenn.5,920,990 |............3,093,080 |............4,805,653 |........ 44,450,568 | .......... 58,270,291
27, MONtANA.....c.ceereeeireeineeceeeneeeeseesseeeesneeeennssesenneen M i L. LAT7,456 . ..6,544,005 |.. .T1,124,867 |..
28, Nebraska.........cccoeoveueevrenenineneneenesesiennesssnsenenneenes NE | i L... ...537,302 |.... 12,965,024 | .. 15,734,164 |..
29, Nevada.....ccorerrnereneienenneeneeneensessssenseenssensenes NV | i Lo]oien..1,076,327 |.............. 418,065 |...............582,254 | ........ 16,168,830 |.......... 18,245,476
30, New Hampshir€.......co.ovueerinrenrieieinsisieessisssss s NH...... Loi] i 794118 | ............3,605,483 | ............2,083,633 | ........ 22,535,623 | .......... 29,018,857
31, New Jersey.... LN Loi] 13,131,056 |...........9,197,991 | ............8,220,771 | ...... 158,622,908 . 189,172,726 |..
32, New Mexico... NM ... Loi|iiiinnnn.259,740 | ..............653,917 |..............246,315 | .......... 8,893,697 ....10,053,669 | ..
33, New York....... WNY Lo 73,617,408 | ..........29,319,675 |...........4,722,685 | ...... \ ,833,
34.  North Cardlina... .NC|..... L. 75,549,186 | ........110,707,795 | ..
35.  North Dakota. .ND|...... L. veeenn.8,366,907 |..........28,605,909 |..
36.  Ohio........... LOH ... Lo]ennn25,790,503 | .......... 11,411,889 | ......... 12,391,476 | ...... 260,260,783 | ........309,854,651
37.  Oklahoma.. .OK]...... L. 68,763,132 |..........73,482,551
38.  Oregon... .OR[...... L. 36,262,752 | .. 41,654,450
39.  Pennsylvania.. PA|..... L. 74,360,700 |........225,852,103
40. Rhode Island.. Rl L. 15,038,122 | .. 17,664,024
41.  South Carolina... .SCl..n. L. 30,010,368 |.. 40,439,958
42.  South Dakota..... .SD .. L. 4,752,293 |.. ..6,646,464 | ..
43.  Tennessee. LTINS L. v 48,115,416 | . 59,548,514 |..
44,  Texas..... W TIX Loifon..37,639,654 | ......... 13,519,938 |............7,622,795 | ...... 213,982,965 | ........272,765,352 |..
45.  Utah....... WUT L. 12,103,232 | ..........17,278,209 |..
46.  Vermont VT L. ..9,548,569 |.. 14,476,884 | ..
47.  Virginia... LWVALL L. 59,775,697 |.. 76,959,657 |..
48.  Washington WWAT L L. 63,818,308 |.. 74,496,904 |..
49.  West Virginia.. WYL L. v 9,544 573 | .. 13,641,123 |..
50, WISCONSIN......coivvivierriniireierninnieieneninsinesenssssenensenenneen W i Lol 1,701,231 .00 3,882,278 ..., 356,643 | ... 75,404,608
51 WYOMING...oiiiiricrricenceneeseesssesssesneseennnesnene WY | i, L...
52.  American Samoa... .
53.  Guam............ .
54, PUEIO RICO......couiiiiiiiire e
55.  US Virgin Islands
56.  Northern Mariana Islands..
57.  Canada.......ccccovuneenn.
58.  Aggregate Other AlIEN.........ccccvivevveiinrnieseese e
59, SUBLOLAL....couveieiciec s
90. Reporting entity contributions for employee benefit plans............ e e XXX | e | e | s | e
91.  Dividends or refunds applied to purchase paid-up
additions and anNUItIES...........c.ceievveiieeceececece e XXX e 11,410,932 | .o | e | e
92.  Dividends or refunds applied to shorten endowment or
premium paying Period...........ccceverriereiniennerereseeeeeseesenns e e XXX | s | e | e | s
93.  Premium or annuity considerations waived under disability
or other contract ProviSIoNS...........coueveveereerieereeeeeesieseees
94.  Aggregate other amounts not allocable by State..
95.  Totals (Direct BUSINESS)..........cc.cevvevrivnnee.
96.  Plus Reinsurance Assumed..
97. Totals (All Business)......... 4,131, 870 660
98. LessReinsurance Ceded...........ccovnvnreninicrncnenncnnennnnnens |0 XXX | 10000....62,730,027 |.................66,961 | .......125,279,217 | ...... 242,526,705
99. Totals (All Business) less Reinsurance Ceded...........c.ccoeovrienr | . XXX | ........810,669,048 | ........289,465,308 |............... 223,534 | ...3,889,343,955
DETAILS OF WRITE-INS
58001. Foreign - Other Alien. XXX 363,070 |..
58002, ..ot snsesssssestseessessensnsssessessessssesseses | 1o KKK [ verreinnsinseneeeneeseneens
58003. oo e
58998. Summary of remaining write-ins for line 58 from overflow page... | ... XXX | ..ccoovvevircininnnn 0

. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).

: Summary of remaining write-ins for line 94 from overflow page...
. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)..............

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG (R) - Registered - Non-domiciled RRGs;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.

(@)

Insert the number of L responses except for Canada and Other Alien.

Q-

Q11

Qualified

Qualified or Accredlted Relnsurer;




Statement as of June 30, 2017 of the NATlONWlDE L”:E |NSURANCE COMPANY

NATIONWIDE®

210

Common Stock: 28,000 Shares

Common Stock: 1,615 Shares

|Common Stock: 100 Shares

Common Stock:
100 Shares

ICommon Stock: 300,000 Shares|

Common Stock:300,000 Shares

Common Stock: 1,000 Shares

Common Stock: 927,041

AHDI-100%
Casualty-100% Casualty-100% Casualty-100% -100% IAGI-100%
OH OH Casualty-100% OH DE 1A
NATIONWIDE EXCLUSIVE
NATIONAL CASUALTY E AGENT RISK PURCHASING v oY HARLEYSVILLE
(NO) CCOMPANY OF FLORIDA GROUP, LLC g INSURANCE COMPANY ‘NSURA%EC%OMPANV
- OF NEW JERSEY (Awco)
mmon. k100 Shares ‘Common Stock:10,000 Shares Casualty-96.8% Commonstodk: 5,000 Shares Common Stock: 300,000 Shares
Casualty-100% HGI-100%
Casualty-100% NW Indemnity-3.2% % AGI-100%
OH OH 11-100% OH OH NJ 1A
I
NCC OF AMERICA, LTD. LONE STAR NATIONWIDE ASSET ALLIED
HARLEYSVILLE LAKE
(INACTIVE) GENERAL AGENCY, INC. MANAGEMENT, LLC GENERAL AGENCY
NATIONWIDE LLOYDS STATES INSURANCE COMPANY onPAy

ATEXAS LLOYDS shares Common Stock: 5,000 Shares
Casualty-100% G 100%
NC-100% Casualty-100% " AMCO-100%
G.B. > TX OH MI 1A
T
NATIONWIDE CASH
NATIONWIDE AFFINITY ""T"“”z‘[‘)”c'?é::‘l}';"“" COLONIAL COUNTY MANAGEMENT COMPANY HARLEYSVILLE PREFERRED ALLIED TEXAS
INSURANCE COMPANY MUTUAL INSURANCE INSURANCE COMPANY AGENCY, INC.
OF AMERICA INSURANCE COMPANY COMPANY L g
. ok Common Stock:60,000 Shares Surplus Debentur Common Stock: 100 Shares Common 470000 lCommon Stock: 1,000 Shares
Assurance lamco-100%
Casualty-100% Lone Star HGI-100% -
Casualty-100%
OH OH ™ Casualty-100% OH PA T
NATIONWIDE REALTY
NATIONWIDE SCOTTSDALE SERVICES, LTD. HARLEYSVILLE
AGRIBUSINESS INDEMNITY COMPANY INSURANCE COMPANY
INSURANCE COMPANY Single Member Limited OF NEW YORK
Commonsstock: 5,690 Shares Common Stock: ~ 58334 Shares Liability Company
Common Stock: 15,000 Shares.
Casualty-100% Casualty-100% Casualty-100% HGI-100%
1A OH OH PA
HARLEYSVILLE LIFE NATIONWIDE SERVICES HARLEYSVILLE
INATIONWIDE ASSURANCE| INSURANCE COMPANY COMPANY, LLC WORCESTER HARLEYSVILLE
COMPANY (NSC) INSURANCE COMPANY INSURANCE COMPANY
|Common Stock: 1,750 Shares 306,000 it
Shares s\ngL\:; mimléev Limited Common Stock: 20000 Conmensods 275000
ty Company Shares
Casualty-100% Casualty— 1000
ty-100% HGI-100%
OH PA| Casualty-100% OH HGI-100% PA PA

(Casualty/Fire subsidiaries)

———————{Common Stock: 333,837

Common Stock:12,500 Shares|

AGI-100%

Common Stock: 10,000 Shares

Common Stock:4,319,951 Shares|

FARMLAND MUTUAL
INSURANCE COMPANY NATIONWIDE MUTUAL NATIONWIDE MUTUAL
INSURANCE COMPANY FIRE INSURANCE COMPANY
Guaranty Fund
Cer (CASUALTY) oH (FIRE)
OH
Casualty
1A
NATIONWIDE
CORPORATION RETENTION
Common Stock: ALTERNATIVES LTD.
13,642,432 Shares
ommon Stock: 120,000 Shares
Casualty-95.2%
Fire~4.8% fire-100%
(seepage2y  OH BER
ALLIED HOLDINGS
ALLIED INSURANCE NATIONWIDE GENERAL AMERICAN MARINE NNOVS, LLC (DELAWARE), INC. ALLIED GROUP, INC. DEPOSITORS SCOTTSDALE THIHOLDINGS
COMPANY OF AMERICA INSURANCE COMPANY UNDERWRITERS, INC. (AHDI) (AGI) INSI.:;::;:;S:ISF;ANV INSURAN(CSTCC,OMPANY (DELAWARE), INC.
(THI)
|Common Stock: 15,000 Share: Common Stock:20,000 Shares Common Stock: 20 Shares Common Stock: 100 Shares Common Stock 850 Shares| ICommon Stock: 300,000 Shares| |Common Stock: 30,136 Shares Common Stock: 100 Shares
Casualty-100% . C I % AHDI - 100% %
asualty-100% asualty-100% Casualty-100% Casualty-100% AGI-100% Casualty-100% Casualty-100%
OH OH FL OH DE 1A 1A OH DE
CRESTBROOK INSURANCE NATIONWIDE INSURANCE ON YOUR SIDE ALLIED PROPERTY SCOTTSDALE TITAN INDEMNITY VICTORIA FIRE &
COMPANY INDEMNITY COMPANY INTERMEDIARIES, INC. NATIONWIDE INSURANCE HARLEYSVILLE GROUP INC AND CASUALTY ":;',f;m?g;’f;g:gﬁi SURPLUS LINES COMPANY CASUALTY COMPANY
(NW INDEMNITY) () AGENCY INC. (HGN) INSURANCE COMPANY INSURANCE COMPANY (TITAN) (VICTORIA FIRE)
Common Stock: 90,000 Shares (ALLIED P & C)

Common Stock: 1,500 Shares|

Common Stock:100,000 Shares|

Common Stock: 4,776,076 Shares|

SIC-100% THI-100% THI-100%
OH AZ X OH
I
PREMIER AGENCY, WESTERN
INC. HERITAGE INSURANCE TITAN INSURANCE VICTORIA AUTOMOBILE
COMPANY COMPANY INSURANCE COMPANY

‘Common Stock: 1000000 Shares

ICommon Stock: 20,000 Shares

IAGI-100%

Common Stock: 292,000 Shares

Titan-100% i .
AGI-100% Sic100% Victoria Fire-100%
IA AZ Mi OH|
NATIONWIDE MEMBER
SOLUTIONS AGENCY, INC. FREEDOM SPECIALTY [TITAN AUTO INSURANCE| VICTORIA NATIONAL
INSURANCE COMPANY OF NEW MEXICO, INC. | | |INSURANCE COMPANY

Common Stock: 1,000 Shares|

Common Stock: 1,000 Shares

slic-100% THI-100% Victoria Fire-100%
1A OH NM OH
NATIONWIDE VETERINARY PET
INSURANCE CO.
“D‘c’g"‘v‘n‘i‘s‘,"fﬁm‘é‘)‘GE PN TITAN INSURANCE VICTORIA SELECT
SERVICES, INC. INSURANCE COMPANY
——[Common Stock: 6,935,
Ihares. Shares. Common Stock: 1 Share Common Stock: 1,000 Shares
JAMCO -87.3% THI-100% Victoria Fire-100%
|Allied P&C -8.47% SIC-100%
Denosuovs-dz?i“fn A OH TX OH
VICTORIA SPECIALTY
REINSURANCE, LTD. DVM INSURANCE INSURANCE COMPANY
AGENCY r
Common Stock: 11,000 Shares| Common Stock: 1,000 Shares|
VPI-100%
NAMC-100% Victoria Fire-100%
T&C CA OH
V.P.I. SERVICES INC.
VPI-100%
CA
Subsidiary Companies  — Solid Line
Contractual Association = Double Line

Limited Liability Company- - Dotted Line

June 30,2017

Page 1

Common Stock: 3,000 Shares
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Statement as of June 30, 2017 of the NATlONWlDE L”:E |NSURANCE COMPANY

NATIONWIDE®

FARMLAND MUTUAL
INSURANCE COMPANY NATIONWIDE MUTUAL NATIONWIDE MUTUAL
Guaranty Fund INSURANCE COMPANY FIRE INSURANCE COMPANY
te
e (CASUALTY) (FIRE)
Casualty (See Page 1) OH (See Page 1) OH
1A
W
CORP)
Common Stock: 13,642,432 Shares
Casualty-95.2% OH
Fire-4.8% +
I
I 1
NATIONWIDE GLOBAL NATIONWIDE FINANCIAL
HOLDINGS, INC. SERVICES, INC. (NFS)
Common Stock: 100 Shares
Common Stock: 1 Share|
NW Corp-100% OH EAGLE CAPTIVE NW Corp.-100% DE
REINSURANCE, LLC T
W Life-100% OH NATIONWIDE LIFE NATIONWIDE FINANCIAL NFS DISTRIBUTORS, INC.
e INSURANCE SERVICES CAPITAL TRUST (NFSDI)
NWD INVESTMENT COMPANY (NW LIFE) Common Stock: 100 Shares
MANAGEMENT, INC. NEWHOUSE CAPITAL Common Stock: 3,814,779 Shares Preferred Stock
(NWD Invest) PARTNERS, LLC JEFFERSON NATIONAL o NFS-100% NFS-100%
Commonstade. 958750 Shares [———--+=-+ NWO Invest —19% FINANCIAL CORP. NES-100% OH DE DE
NW Corp 100% Casualty70% UNFQ)
Breferted Stock: 500,000 Shares Fire-10% NATIONWIDE LIFE AND
NW Corp 100% ANNUITY INSURANCE NATIONWIDE FUND NATIONWIDE FUND
DE DE| NLIC-100% DE COMPANY — ADVISORS MANAGEMENT LLC
(NLAIC)
T NFS - 100% Managing Unitholder
NWD ASSET CommonStack: 66,000 Shares DELAWARE BUSINESS TRUST NFSDI-100% DE
NATIONWIDE EMERGING MANAGEMENT JEFFERSON NATIONAL NW Life-100% OH DE
MANAGERS, LLC HOLDINGS, INC. JEFFERSON NATIONAL LIFE INSURANCE INF INC.
,,,,,, [ (NAMHI) SECURITIES COMPANY + INC. L
CORPORATION UNLIC) REGISTERED INVESTMENT NATIONWIDE FUND
NWD Invest-100% mmen Stock; 20000 Shares OLENTANGY ADVISORS SERVICES, INC. DISTRIBUTORS LLC
NWD Invest-100% INFC-100% DE JNFC-100% REINSURANCE, LLC -
DE| DE INFC-100% TX DE
{ [Common Stock: 201,300 Shares.
I NFS-100% NFSDI-100%
RIVERVIEW NATIONWIDE GLOBAL AT vI X DE
+ INTERNATIONAL VENTURES, INC. JEFFERSON NATIONAL
GROUP, INC. ewy LIFE INSURANCE NATIONWIDE INVESTMENT NATIONWIDE BANK NATIONWIDE
ICOMPANY OF NEW YORK SERVICES CORPORATION SECURITIES, LLC
[ Common Stock: 2,800,000 Shares [~
| Common Stock: 100 Shares Common Stock: 5,000 Shares
NWD Invest - 100% NAMHI-100% DE INLIC-100% NY W Life-100% NFS-100% NFSDI - 100% DE
OK FED
: NATIONWIDE FINANCIAL NATIONWIDE FINANCIAL
“ASSIGNMENT GENERAL AGENCY, INC
NEWHOUSE CAPITAL - COMPANY M « Stocki 1,000 5h
‘ommon Stock: 1,000 Shares
PARTNERS I, LLC Common Stock: 100 Shares
i6-100% NFSDI -100%
NW Life-100 OH PA
NGV-99%
D NATIONWIDE INVESTMENT NATIONWIDE RETIREMENT
ADVISORS, LLC SOLUTIONS, INC.
7| commonstock: 236,494 Shares
- NFSDI-100%
NW Life-100% OH DE

(Nationwide Corp. subsidiaries)

Subsidiary Companies
Contractual Association
Limited Liability Company

June 30,2017

— Solid Line
= Double Line
-- Dotted Line

Page 2
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Statement as of June 30, 2017 of the NATlONWlDE L”:E |NSURANCE COMPANY

NAIC

Group

Code Group Name
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide

NATIONWIDE INSURANCE COMPANIES

NAIC
Company
Code
10127
42579
19100
29262
18961
42587
15821
13838
22209
23582
42900
10674
14516
64327
35696
26182
64017
15727
11991
26093
28223
10723
23760
10070
25453
10948
92657
66869
42110
23779
23787
37877
13999
15580
41297
10672
13242
36269
42285
10644
42889
10778
10105
10777
37150

State of

Domicile

OH
1A
1A

X

OH
1A

OH
1A

OH

PA
NJ

PA
Mi

PA

PA

PA

X

NY

OH

OH
1A

OH

OH

OH

OH

OH

OH

OH

X

OH

OH

OH

VT

OH

OH

AZ

X
Mi

OH

OH

OH

OH

OH

OH

AZ

Federal ID
Number

T 27-0114983

42-1201931
42-6054959
74-1061659
68-0066866
42-1207150
42-4523959
42-0618271
75-6013587
41-0417250
23-2253669
23-2864924
38-3198542
23-1580983
23-2384978
04-1989660
75-0300900
47-1180302
38-0865250
48-0470690
42-1015537
95-0639970
31-4425763
31-1399201
95-2130882
31-1613686
31-1000740
31-4156830
75-1780981
31-4177110
31-4177100
31-0970750
27-1712056
31-1117969
31-1024978
86-0835870
74-2286759
86-0619597
95-3750113
34-1785903
34-1394913
34-1842604
34-1777972
34-1842602
86-0561941

Name of Company

Allied Insurance Company of America

Allied Property and Casualty Insurance Company
AMCO Insurance Company

Colonial County Mutual Insurance Company
Crestbrook Insurance Company

Depositors Insurance Company

Eagle Captive Reinsurance, LLC

Farmland Mutual Insurance Company

Freedom Specialty Insurance Company
Harleysville Insurance Company

Harleysville Insurance Company of New Jersey
Harleysville Insurance Company of New York
Harleysville Lake States Insurance Company
Harleysville Life Insurance Company

Harleysville Preferred Insurance Company
Harleysville Worcester Insurance Company
Jefferson National Life Insurance Company
Jefferson National Life Insurance Company of New York
National Casualty Company

Nationwide Affinity Insurance Company of America
Nationwide Agribusiness Insurance Company
Nationwide Assurance Company

Nationwide General Insurance Company
Nationwide Indemnity Company

Nationwide Insurance Company of America
Nationwide Insurance Company of Florida
Nationwide Life and Annuity Insurance Company
Nationwide Life Insurance Company

Nationwide Lloyds

Nationwide Mutual Fire Insurance Company
Nationwide Mutual Insurance Company
Nationwide Property & Casualty Insurance Company
Olentangy Reinsurance, LLC

Scottsdale Indemnity Company

Scottsdale Insurance Company

Scottsdale Surplus Lines Insurance Company
Titan Indemnity Company

Titan Insurance Company

Veterinary Pet Insurance Company

Victoria Automobile Insurance Company
Victoria Fire & Casualty Company

Victoria National Insurance Company

Victoria Select Insurance Company

Victoria Specialty Insurance Company

Western Heritage Insurance Company
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Statement as of June 30, 2017 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
31-1486309.. | ....4595018 10 W. Nationwide, LLC... Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 31-1486309.. | ....4810074 |.. 1000 Yard Street, LLC . | Nationwide Realty Investors, Ltd.. .. | ownership. ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....4869474 1015 Long Street, LLC Nationwide Realty Investors, Ltd.............c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........oeeeverrerrereernens [ coreerrenens 31-1486309.. | ... 4810047 | ...ocovovrrrnne [ cerrrreireireesninninne 1050 Yard Street, LLC........ccoovvevvreernincreireiennns Nationwide Realty Investors, Ltd. ...........c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 [ NationWide.........ccoevveverrrecrees | v 31-1486309.. | ....4810038 |......ccovcvrvevers | ererriererrerereninens 1125 Rail Street, LLC.......ccovevevveerereceecenen, Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 |NationWide.........oeveereeereereereens [ coveereeeens 31-1733036.. | ...4594963 |.....ccovvvrnne [ e 120 Acre Partners, LLC........cocovcvevinincreienes Nationwide Realty Investors, Ltd..........ccc.cc.e. ownership.......... | ... 95.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide.........ccoovrrvrererrnns [ evrerrenns 26-2451988.. | ....4288132 | ...ccvvvvivirens [ 1492 Capital, LLC Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoeevrerrrverens [ eorrerenan 31-1486309.. | ....5113932 | ..o [, 111 Rivulon Boulevard, LLC... Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 [ NationWide.........cccevvrverrrecrees | v 31-1486309.. | ....4810083 |......ccoecvvvevers | eerviereiercrenenne 155 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoeurvrererreens [ v 31-1486309.. | ....5113923 | ...ccvivieies [ 161 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 [ Nationwide.........cccevvererrrcerees | v 31-1580283.. | ....5042171 | ..coovieviviies e 170 Marconi, LLC.......coccveeveerceecece e NWD Investments, LLC.........cccccoeevvrirerrierennn ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........oceeereeerrereereens [ oreereeeens 31-1580283.. | ...4960960 |......ccoovvrnee | crrmrrreirerriniineinns 245 Parks Edge Place, LLC........ccccovvovinereirnenne NWD Investments, LLC........ccocoemerniereereenienes ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 [ NationWide.........ccoevvererrvcerenes | corrreerenns 31-1486309.. | ....4810092 |....cccovvrveves [ eerrrerererereniens 275 Rivulon Boulevard, LLC... Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoevrrrererreens [ errrerenns 31-1486309.. | ....5092952 |.......ccooevvrvens [ eorrererrieirerieine 343 N. Front, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide.........ccoeevreerrecrees | v 31-1580283.. | ....4590835 |......ccoecvrvivers | eerrierereirereiins 400 West Nationwide Boulevard, LLC................ OH............ NIA............. NWD Investments, LLC.......c.ccccovvvverererrerennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoevvrerrrrrens [ v 31-1580283.. | ....4591140 | ..cooovvireieiens [ 425 West Nationwide Boulevard, LLC................ OH............ NIA.....ccoon. NWD Investments, LLC..........cccovuvrvererrirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 [ Nationwide.........ccoeeuererrreerees | v 31-1486309.. | ....4595009 |......ccovovrvivers [ ererviereiererenines 44 Chestnut, LLC.......coccvevevieeeceeee e Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....4890843 75 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide. 20-4939866.. | ....4590750 |.. 775 Yard Street, LLC.. . INRI 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......ovvevererereeceneireireenees NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 20-4939866.. | ....4590602 |.. 800 Bobcat Avenue, LLC.... . INRI Equity Land Investments, LLC... . | ownership. ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 20-4939866.. | ....4671499 800 Goodale Boulevard, LLC NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoerrvrererrians [ v 20-4939866.. | ....4671789 |...ccveveeiiens [ e 800 Yard Street, LLC......ccooevveveeeiecriecines NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........oovvrverererence [ eovererrenns 20-4939866.. | ....4590778 |....ccoovvviees [ 805 Bobcat Avenug, LLC........cccoverernrrrineenns GVY Residential, LLC.........ccocovrereerrenieneerrirninns ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoerrvererrans [ errerrenns 20-4939866.. | ....4890834 |....ccccccovvviiens [ eovrererriererieine 808 Yard Street, LLC......ccoevveveeeereriecriinas GVY Residential, LLC........cccccoevererrerrirererrenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........ccoervvererrreerenes | corrrirerenns 20-4939866.. | .... 4869465 |......cccecvviiers | eerirereieereis 820 Goodale Boulevard, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoerrvrererrinns [ errrerrenns 20-4939866.. | ....5042612 |....cccocovvivrvens [ v 825 Junction Way, LLC.........ccoevervrerrerrirerennes GVY Residential, LLC.........ccccoeveverrerrrererinnns ownership.......... ....100.000 |Nationwide Mutual Insurance Company
828 at the Yard Condominimums Home
...................... M@ | NAiie | Owners Association .. | Other non-Nationwide................... . |Dfa......... ..... | Other non-Nationwide............ccccevennee.
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........c.ccoeveveeriveercieinenn, NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 20-4939866.. | ....4590611 845 Yard Street, LLC.. . | GVY Residential, LLC................... ... |ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 20-4939866.. | ....4590787 850 Goodale BIvd., LLC........cccovvreerririreieinns NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 20-4939866.. | ....4903921 860 Third Avenue, LLC........ocovrrerrrrrreeens NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 20-4939866.. | ....4903912 |.. 880 Third Avenue, LLC... . INRI Equity Land Investments, LLC... . | ownership ....100.000 |Nationwide Mutual Insurance Company




Statement as of June 30, 2017 of the NATIONWIDE LlFE |NSURANCE COMPANY
SCHEDULE Y

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

I'€l0

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
0140 [ NationWide.........cceevvererrrreees | corrrirerenns 20-4939866.. | ....4869438 | .......cccovivers | ererrereneeiis 895 W. Third Avenue, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........covrrvererrians [ errrerrenns 20-4939866.. |...covvreririne [ errrerreriiniiens [ 950 Dorchester Way, LLC........cccoevevrviireiriinnnns GVY Residential, LLC........ccccccoeveverrerrrrererenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide........oeveverrerrereernens [ coreerrerens 31-1486309.. | ...5092943 |.....cccovvvrivrs [ e 960 Bobcat Avenue, LLC........ccccovrveverrireininnns Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.

0140 | Nationwide..........cceerrrrererrans [ erererrenns 31-1486309.. | ....4810029 |...cccoovvvivivens [ ervrrrerriererininns 975 Rail Street, LLC......covvrereieeesieesiiennns Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........oveeveererrereereens [ crrerrenens 31-1486309.. | ....5082001 |...oovvrvrvrnre [ cermrrrerrerreesnenninns 995 Yard Street, LLC......ooovvvvrerrrerereieieees Nationwide Realty Investors, Ltd...........ccc........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 31-1680808.. | ....4594833 AD Investments, LLC........ccccovvvrerenrereinennnns Nationwide Realty Investors, Ltd...................... ownership.......... | ... 60.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 31-1580283.. | ....4590992 |.. ADTV, LLC.................. ... INWD Investments, LLC ... | ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 52-2227314.. | ....4287247 AGMC Reinsurance, Ltd..........cccccoeeveverervierennes Nationwide Advantage Mortgage Company..... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide 42-1011300.. | ....4287229 ALLIED General Agency Company.................... A AMCO Insurance Company..........ccc.ceeereeeuene ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide. 42-0958655.. | ....1677548 |.. ALLIED Group, InC.......ccccevevrnne .. | Allied Holdings (Delaware), Inc.... . | ownership. ...100.000 | Nationwide Mutual Insurance Company

0140 | Nationwide 46-4628790.. | ....4613462 Allied Holdings (Delaware), InC..........ccoccvceneunee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.

0140 | Nationwide . 127-0114983.. | ...4288169 |.....ccccovveeres | crvrireriieeisieienns ALLIED Insurance Company of America Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company

ALLIED Property and Casualty Insurance
0140 | Nationwide.........cccevvererriernns 42579... [42-1201931.. | ... 4287144 | .....covvveees | e Company A, ALLIED Group, INC.....cccovvevereriersiercreiieeenes ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Nevooi [
0140 | Nationwide..........ccoevrvrererreens [ v 42-1527863.. | ... 4287238 | ....ccceovervreres e ALLIED Texas Agency, INC.........cccocevevrrrerennee. TXeooeies AMCO Insurance Company.............ccceeerverenae ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO DU
0140 | Nationwide . [42-6054959.. [ ... 4287153 | ...oovveveereeeres | eeereireieieiinieinns AMCO Insurance Company...........ccceeereveerrrene A ALLIED Group, INC.....cuevevcrersiereeeeeeesiens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N | e
0140 | Nationwide..........ccoevrvrererrrens [ v 59-1031596.. | ....4288011 | ....ccooevvieiers [ American Marine Underwriters, Inc.................... FLoioine, A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N | e
0140 | Nationwide..........cocoevvereererens [ v 81-4532504.. | ....5082029 |....cc.cccovvvrver [ eovrrrrereierierreine American Tax Credit Fund 2017-A, LLC............ OH............ NIA......ooon.. Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO DA
0140 | Nationwide..........ccoevrvrererrrens [ v 82-2001573.. | ..cvvvereviens [ evreireieieiiens [ American Tax Credit Fund 2017-B, LLC............ OH............ NIA.....coone Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ USSP
0140 | Nationwide.........covvvrvrerrrenne [ eovrreerenns 31-1580283.. | ... 4591177 | ..o [ Arena District CA I, LLC.....c.ovvevrrrrreeineireis OH............ NIA ..o NWD Investments, LLC.......cccocovrvrrrrerrerninnenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RS PR
Arena District Garage Condominium
.................................................................... M@ | NMAeieiiiins [ [ creissesneeennn. | ASSOCHatioON OH............ |OTH.............. | Other non-Nationwide Other non-Nationwide..........c.cocevrernrrernrnnens | veeeeNeviiiei [ 21
.................................................................... 90-0280710.. | N/a.....cocvens | coreererreirnenees | eeneireenerinnneenene.. | Arena District Owners Association..................... | OH............ |OTH.............. | Other non-Nationwide Other non-Nationwide............coceeereeneenerenenens | veeeeNeviioii [ 21
.................................................................... Nauovrereees | NAeriiiiins | vevrreiieiiniinnes [ eeierenenenenenne. | Arena District Swim Club Association................ |OH............ |OTH.............. | Other non-Nationwide Other non-Nationwide..........cccoeervvernrereerernnens | veereNeviiinns [ 21
0140 | Nationwide..........ccoerrrrererrians [ errrerrenns 31-1486309.. | ....5012277 | ..cceverviviiens [ Ballantrae Woods, LLC..........cccoeviviererirrnnnnn. OH............ NIA....ccoone Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
0140 | Nationwide..........ooerrvrrerereenne [ eovererrens 26-4083207.. | ....4869447 | ...ocovvvvvvve [ Berkshire Crossing Development, LLC.............. DE.....ccce.. NIA....orne NorthStar Commercial Development, LLC....... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ S PR
0140 | Nationwide..........ccoevrvrererrrens [ v 31-1184438.. | ... 4594842 | .....cooovvvvie [, Boulevard Inn Limited Liability Company........... OH............ NIA....ccoin. Nationwide Realty Investors, Ltd...................... ownership.......... | ...... 94.800 |Nationwide Mutual Insurance Company........... | ..... N........ T,
0140 | Nationwide..........covvrverveerenne [ eovererrenns 31-1555487.. | ....4593658 | ......ccovvvirens [ v Broad Street Retail, LLC.......c.cocvvvrrirrerrirrinienee DE......cc... NIA .o Nationwide Realty Investors, Ltd...........c.c........ ownership.......... | ... 60.000 |Nationwide Mutual Insurance Company........... | ..... N........ T
0140 | Nationwide..........ccoerrvererrrans [ errerrenns 20-3624379.. | ....4595531 | ..cocoveviviiens [ Brooke School Investment Fund, LLC................ DE.....cc... OTH..covveee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N........ Y
Limited partner

0140 | Nationwide 26-0899413.. | ....3730540 CHP New Markets Investment Fund, LLC......... OH............ OTH..covvee Nationwide Mutual Insurance Company........... fnocontrol  |...... 50.000 |other non-Nationwide............cccoevvrererrirrinienne

0140 | Nationwide. 20-1618232.. | ....4595241 |.. CNRI-Cannonsport Condominium, LLC ... | CNRI-Cannonsport, LLC....... Nationwide Mutual Insurance Company.

0140 | Nationwide 20-1618232.. | ....4595045 CNRI- Cannonsport, LLC........cccccovvvvineiniinns Nationwide Realty Investors, Ltd Nationwide Mutual Insurance Company

.................................................................... Naeeeies [N v [evvieeivesiieveeennn. | Co-Investment Fund, LLC.........oovvevcvvivicinne Other non-Nationwide.............cccoeevvereevvcerecins [N [ e, | Other non-Nationwide..........covevcveeeeceecieees | N [ 21
0140 [ NationWide.........cceevveverrrecrees | covrvirerenns 31-1579973.. | ....2998688 | ......cccecvvvevers | eerriererierereienne COLHOC Limited Partnership.......ccccoecevevennnes NRIArena, LLC.......c.cooeveeiieviceeceeieene ownership.......... [ ...... 30.760 |Other non-Nationwide............cccoevverevereenienies | enee N........ T
0140 | Nationwide.........ocrvurrrrvereennn. 29262... | 74-1061659.. | ....4288057 |....cocovvvvevens | orerrerreirerineeneenens Colonial County Mutual Insurance Company..... | TX............. A Other non-Nationwide...........cocuererreneencereirninns CONract.......cvves | evreercrcinenes Other non-Nationwide............oceeereereeneererniens | veene [\ A
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.................................................................... 45-4901238.. |N/@...cccvrres | cerrrrniieenens | onrssisessnienenennns | COlUMbUS Arena Management, LLC.................. |OH............ |OTH..............| Other non-Nationwide............c.coccoererrnrnrcnncnnes [M@eciiivivcreneis [ covvneireienns | Other non-Nationwide.........ocoeveveveecncnccnnnne | eeeelNuciiies | 2
0140 | Nationwide.........cooerrrrerrrrrnnnns 18961... |68-0066866.. | ...4288178 |.....cecvevrierrs | errererrirereirirnnnns Crestbrook Insurance Company...........ccccceuennee OH............ A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
0140 | NationWide........oeveverrerrereernens [ coreerrerens 31-1486309.. | ...4590255 |.....cccovvvrinne [ cemrrrireieinienninns Crewville, Ltd.........oovererrrercrereresecreieeeeene OH............ NIA ..o Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ SO RS
0140 | Nationwide.........coovrrrrerrrrrnnns 42587... |42-1207150.. | ... 4287162 | ...coovrvervrerrs | errerrerrirereirsinnens Depositors Insurance Company............cccvueernee. A A, ALLIED Group, INC.....vvvvevirrieieisireieisiisninnens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
Discover Affordable Housing Investment Fund |
.................................................................... 46-4104813.. |Nfa.....cccncrins v | eovenerieiseneneenen |LLC OH............ |OTH.............. | Other non-Nationwide.............ccocvvrvrnininevnes [ M [ v | Other non-Nationwide.........covevceeencnencnenn | eeeelNuviiin | 21
0140 | NationWide........oeveverrerrereereens [ covrerrerens 33-0096671... | ... 4287694 | ......ccovvvrevre | cerrrreireieeneinninne DVM Insurance AgeNCY........cvueeeereereeereeneenne (07, W NIA ..o Veterinary Pet Insurance Company................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Nerees | e
0140 | Nationwide.........covvrrrrrrrrrrnnns 15821... |47-4523959.. | ... 4890825 |......cccovvvvivrs | errererirnreiriinnnns Eagle Captive Reinsurance, LLC...........cccccevunn. OH............ A, Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
0140 | NationWide........oceeeeeerrrereerees [ oreereeens 20-1945276.. | ...4590590 |......ocooorrenees | cermrrrirrirrineineinns East of Madison, LLC.........c.cocovrurrinenrererrinaenne DE.....c...... NIA e 120 Acre Partners, Ltd........ccooovvrenineireinennes ownership.......... | ... 24.910 | Nationwide Mutual Insurance Company........... | ..... [\ T
0140 | Nationwide.........cccevveverrreerees | v 20-1945276.. | ....4590590 |.....cccovovrvives [ evervirererrirereninnns East of Madison, LLC.........cccccevvvevvivcrereiiene. DE............. NIA............. ND La Quinta Partners, LLC............ccooevrvrnnne ownership......... [ ...... 75.090 |Nationwide Mutual Insurance Company........... | ..... N........ T
.................................................................... 30-0951639.. [n/a.....cccoceews | covrceveviieieens [ eveiveveeiiesenenn. | ERN-4 Property Owners Association, Inc.......... |OH............ |OTH.............. | Other non-Nationwide..............cccocoevveverrrveveces [ N@eieciiirieiccsies | ceereineee.. | Other non-Nationwide..........ccveveeveeecsiieeens [eeedNuciiin | 20
0140 | Nationwide . 142-0618271.. | ... 4569372 | ...coceveviiees | v Farmland Mutual Insurance Company............... A, OTH..covvve Other non-Nationwide............ccccoevvvrireniiiernnne debt.....coiei [ Other non-Nationwide..........c.ccoeeevverereerveerenns [ e N........ 2
0140 | Nationwide .| 75-6013587... | ... 4287676 |....ocovrverrer | e Freedom Specialty Insurance Company............ OH............ A s Scottsdale Insurance Company ...........cccc...... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ ISR DR
.................................................................... 46-4736379.. |N/a....ccccceieer | eveveeeiieienns | cvveveiesiseeinnnenenn. | GPN-1 Property Owners Association, Inc.......... |OH............ [OTH.............. | Other non-Nationwide.............ccccceeveveviveveveeees [ Na@uiiieiviiciieies | veerevennenenen. | Other non-Nationwide..........cooveveeecveevivceinns [eeNeviii [ 21,
............. 20-4939866.. | ....4590808 |.........cccceovere | voervesiierieirnnnnnn. | Grandview Yard Hotel Holdings, LLC OH............ [NIA............... INRI Equity Land Investments, LLC.................. [ownership.......... |....100.000 | Nationwide Mutual Insurance Company........... | ....Nevooooes [ ovrirrnnans
0140 | Nationwide..........cooevevervrerens [ eorrrrennn 20-4939866.. | ....4590826 |.......cccocovreere [ eorrrerreriierierrenns Grandview Yard Hotel, LLC Grandview Yard Hotel Holdings, LLC............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N | e
0140 | Nationwide..........ccoevrvrererrrens [ v 20-4939866.. | ....5036200 |.....ccccovrivrrers [ errrrrerrieirerieine GVY Residential, LLC..........ccceovevvevererirriiiennns NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N | e
0140 | Nationwide 51-0241172.. | ....3582909 |......ccoeivrvivers [ eeriererreirenines Harleysville Group INC........coveveveeerecierererinns DE............. NIA.............. Allied Holdings (Delaware), Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Nevooi [
0140 | Nationwide . [41-0417250.. | ... 4442260 |.....ocoooevviers | e Harleysville Insurance Company............cc.cc.een. PA............ A, Harleysville Group, Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ USSP
0140 | Nationwide . 123-2253669.. | ... 4442158 | ....cooovverviers [ e Harleysville Insurance Company of New Jersey |NJ............. A, Harleysville Group, INC........ccccovevivvieriiriienenne ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PRSI
0140 | Nationwide . 123-2864924.. | ... 4442242 | .......oooies | e Harleysville Insurance Company of New York... |PA............. Harleysville Group, INC........coovvvernenrenrerriniens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RS PR
0140 | Nationwide . [38-3198542.. | ... 4442251 | ....cooverieis [ e Harleysville Lake States Insurance Company.... |Ml.............. Harleysville Group, INC........cccooeuivierirriieienne ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ USRI
0140 | Nationwide . 123-1580983.. | ....4440659 |.....ccovvrvvvrs | v Harleysville Life Insurance Company................. PA.....cco.... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ S PR
0140 | Nationwide . [23-2384978.. | ... 4442288 |......ccccvvvers [ e Harleysville Preferred Insurance Company........ PA............. A, Harleysville Group, INC........ccovevivrierirriinienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
0140 | Nationwide . [04-1989660.. | ...4442372 | ....cocovvervivs | v Harleysville Worcester Insurance Company...... PA....ccco.... A e, Harleysville Group, INC.......ocvvevernernrenrereiniens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ S PR
0140 | Nationwide..........ccoevrvrererrrens [ v 32-0051216.. | ....4596903 |....cccccooevvrvens [ errrrerrriererieine Hideaway Properties Corporation...................... CA..coevenn OTH..ccvvvee Nationwide Realty Investors, Ltd...................... ownership.......... | ...... 50.000 |Nationwide Mutual Insurance Company........... | ..... N........ T,
0140 | Nationwide..........covvrverveerenne [ eovererrenns 31-0871532.. | ....4288020 |....cccovvvvirens [ eoverrereireirereireiens Insurance Intermediaries, INC..........ccoovvrevrirnnee. OH............ A e Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ S PR
0140 | Nationwide 20-3289512.. | ....3848436 |....cccccovvvvivens [ eovrrererriererieine Jefferson National Financial Corp.............c........ DE.....cc... NIA....ccinne Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... | (U PR
0140 | Nationwide . [75-0300900.. | ....3332887 |....ccovverriris | rerrrreereirereereineens Jefferson National Life Insurance Company...... TXeoieres A e Jefferson National Financial Corporation......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RS R
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.........oveeveerrrrereereens [ orverrerens 31-1486309.. | ... 4097802 |....coccovrvvrnees | cerrrrreirereennenninns Jerome Village Company, LLC.........cccocrvrnrenee Nationwide Realty Investors, Ltd...........ccc........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
Jerome Village Master Property Owners
.................................................................... 46-2974590.. |N/a....coccciiie [eveeeserieiees | cevveeisieeenennnn,. | ASSOCIAtiON, InC. OH............ |OTH.............. | Other non-Nationwide..............ccccecvvervvvvrrcevece [NAecriieiieviecees | v, | Other non-Nationwide.........cccvvevveeeceeceeees | eedNevii [ 20
0140 | NationWide.........ccoevvererrrecees | covrveernns 20-8945345.. | ...5111938 | ....ccovvvivies e JINF AQVISOrs, INC.....c.covvrvericrerieceeecee e DE............. NIA............. Jefferson National Financial Corporation......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ SO O
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Jerome Village Residential Property Owners
.................................................................... 46-2956640.. |N/a.....criies | rrreririninins | v | ASSOCHatioN, Inc. Other non-Nationwide...........ccocovenerervennecnens | Maiiiiiiivininiones | vevveininenee. | Other non-Nationwide...........c.ovevevvcreeinienenn.
0140 | Nationwide 31-1486309.. | ....4590312 | ..o [ JV Developers, LLC........covrvnrnreneenreneireeeees Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 74-1395229.. | ....4613350 |.. Lone Star General Agency, Inc... . | Nationwide Mutual Insurance Company........... | ownership. ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide . | 38-0865250.. | ....4288187 National Casualty Company...........ccceeerrerrennn. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 [ NationWide.........ccoeveererrrecrees | v AC000920.... | ....4614900 |....ceoevrviverns | crverererrirerersieienns National Casualty Company of America, Ltd...... National Casualty Company............cccccecvvvevennes ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide........oeveverrerrereereens [ covrerrerens 42-1154244.. | ...2889795 |...oovvrvrrrns | e Nationwide Advantage Mortgage Company....... A NIA ..o AMCO Insurance Company............cc.ceeereereuens ownership.......... | o.... 87.300 |Nationwide Mutual Insurance Company.
ALLIED Property & Casualty Insurance
0140 | NationWide.........oceeeeeeenrereereens [ oreereeneens 42-1154244.. | ...2889795 | ...oovirivirins [ e Nationwide Advantage Mortgage Company....... A NIA..ce Company ownership.......... | coeeee. 8.470 | Nationwide Mutual Insurance Company
0140 [ NationWide.........ccoevveverrecerees | v 42-1154244.. | ...2889795 | ....ccoeveviees | v Nationwide Advantage Mortgage Company....... A, NIA.............. Depositors Insurance Company..............cccueee ownership.......... [ oo 4.230 | Nationwide Mutual Insurance Company
Nationwide Affinity Insurance Company of
0140 | Nationwide.... . |48-0470690.. | ....4288196 America Nationwide Mutual Insurance Company ownership Nationwide Mutual Insurance Company
0140 | Nationwide . 142-1015537.. | ....4288208 Nationwide Agribusiness Insurance Company... Nationwide Mutual Insurance Company........... ownership. Nationwide Mutual Insurance Company
0140 | Nationwide.........ccoevveerrvecrees | corrriernns 31-1578869.. | ....4288075 |....ccceovvrviers [ ererviereierereenns Nationwide Arena, LLC........cccccovvvivrrveriiernnne NRIArena, LLC.......ocovvevvereeeieeeeee e ownership Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoevvrererrrens [ v 20-8670712.. | ...4288114 | ..cocverieiens [, Nationwide Asset Management, LLC................. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide.........ccoevvererrirernne 10723... |95-0639970.. | ...4288217 | ....cecovveveeeces [ v Nationwide Assurance Company...........c..cc..... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........ocueeeeeereereereens [ coreereeeens 31-1592130... | ...2729677 | ..coovvvverrrnees | e Nationwide Bank............ccoeeeeereuneerniniencereineenae Nationwide Financial Services, Inc................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | NationWide.........ccoevvererrrierenes | corrrirerenns 31-1036287.. | ....4288123 |....cceovviviers | eerviererererenins Nationwide Cash Management Company.......... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoerrvrererrrans [ v 31-4416546.. | ....3828081 |.....cccoovvvrvens [ evrererrieiereine Nationwide Corporation.............cccecevveveivererrennns Nationwide Mutual Insurance Company........... ownership.......... | ...... 95.200 |Nationwide Mutual Insurance Company.
0140 | NationWide.........ccoevveverrererenes | v 31-4416546.. | ....3828081 |.....cccovvrvevers | ererrirererrercrenrenns Nationwide Corporation Nationwide Mutual Fire Insurance Company... |ownership.......... | ........ 4.800 | Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoerrrrererrians [ errrerrens 04-3679407.. | ....4286839 |....cccoevvvvvivens [ eovrererriererininne 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 |.. Group, LLC . |Insurance Intermediaries, Inc....... .. | 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........ccccoveererirrieirerinnn. 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.............cc...... Nationwide Corporation............cccccvvererrieienne ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........cceevvererrrreeees | corrrirerenns 52-6969857.. | ....4286996 |......ccecovives | ererrirerrriereiris Nationwide Fund Advisors Nationwide Financial Services, Inc. ................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoerrrererriens [ evrerrenns 31-1748721.. | ....4287050 |....ccovvvviens [ Nationwide Fund Distributors LLC NFS Distributors, INC.........ccccovevreririreiirrennn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........oceeverrerrerrereens [ correrrenens 31-0900518.. | ... 4287041 | ...oovvovrvrnee [ e Nationwide Fund Management LLC................... NFS Distributors, INC........c.covrrvrrnrerrirririenninns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ SO RS
0140 | Nationwide . [31-4425763.. | ... 4287957 | ..covcvrveviens | e Nationwide General Insurance Company........... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
0140 | NationWide.........oveeveererrereerrens [ coreereerens 31-1570938.. | ...4286398 |.....ccccovivrenre | cermrrrireireineinninns Nationwide Global Holdings, InC..........cc.ccvrrvene. Nationwide Corporation............ccoeeeeverrerreniens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ S PR
0140 | Nationwide 04-3732385.. | ....4286857 |....cccocvvvivivens [ v Nationwide Global Ventures, InC...........c.cccvunene NWD Asset Management Holdings, Inc........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
0140 | Nationwide . 131-1399201... | ...2839398 |.....ocovirrrien [ e Nationwide Indemnity Company...........ccccoeueeeeee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ ISR DR
0140 | Nationwide . 195-2130882.. [ ... 4287180 | ..covvrerrreis | e Nationwide Insurance Company of America...... OH............ ALLIED Group, INC. ...cvvveieieieieieieeieisieenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSSO PR
0140 | Nationwide . 131-1613686.. | ...4287966 |.....ocovrvrerres | cerrrrrrireinineinninns Nationwide Insurance Company of Florida........ OH............ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ SO R
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0140 | Nationwide..........cooevreerveerenns [ eovereirees 41-2206199. | ....4286950 |....cccoevvvvren [ v Nationwide Investment Advisors, LLC................ OH............ NIA .o Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ S PR
0140 | Nationwide..........covrrvererrians [ errrerrenns 73-0988442.. | ....4286923 |....cccoevvvvviiens [ v Nationwide Investment Services Corporation.... | OK............. NIA....ccoine Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... | (U PR
Nationwide Life and Annuity Insurance
0140 | Nationwide.... . 131-1000740.. | ....2995098 Company Nationwide Life Insurance Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide . 131-4156830.. | ....2819288 Nationwide Life Insurance Company Nationwide Financial Services, Inc................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
Nationwide Life Tax Credit Partners 2002-A,
0140 | Nationwide..........ccoervrererrerens [ eorrerenan 13-4212969.. | ... 4596127 | ....coovvvereieres | erererreeieiiinns LLC OH............ NIA............... Nationwide Life Insurance Company................ Other....ccoovvvceins [ e 0.010 |Nationwide Mutual Insurance Company...........| ..... N........ T
Nationwide Life Tax Credit Partners 2002-B,
0140 | NationWide.........oeveveeerrrereereens [ coreereenens 01-0749754.. | ... 4595960 |.....c.ccoovrremees | cemrnrrrrrrnineinninns LLC OH............ NIA .o Nationwide Life Insurance Company. I I 0.010 | Nationwide Mutual Insurance Company........... | ..... N........ T
Nationwide Life Tax Credit Partners 2003-A,
0140 | Nationwide..........ccoevrvrerrrreens [ eorrerenan 54-2113175.. | ... 4596127 | ..ooevcreieien [ LLC OH............ NIA............... Nationwide Life Insurance Company................ Other.....ccovvvveines e 0.010 |Nationwide Mutual Insurance Company...........| ..... N........ T
Nationwide Life Tax Credit Partners 2003-B,
0140 | Nationwide..........ccoevrvrererrrens [ v 58-2672725.. | ... 4596163 |....cccevvviens [ v LLC OH............ NIA.....ccoon. Nationwide Life Insurance Company................ Other...cocvevieies | e 0.010 |Nationwide Mutual Insurance Company........... | ..... N....... | P
Nationwide Life Tax Credit Partners 2004-A,
0140 | Nationwide..........ccoevrvrererreens [ v 20-0382144.. | ... 4596707 |...ceveeeeiiens [ v LLC OH............ NIA.....ccoo.. Nationwide Life Insurance Company................ Other.....cceeviees | e 0.010 |Nationwide Mutual Insurance Company...........| ..... N....... T,
Nationwide Life Tax Credit Partners 2004-B,
0140 | Nationwide..........ccoeurvrererreens [ v 20-0745944.. | ... 4596211 | ..cooovvivvieiens [, LLC OH............ NIA.....ccoo.. Nationwide Life Insurance Company................ Other.....ceeviees | e 0.010 |Nationwide Mutual Insurance Company........... | ..... N....... P
Nationwide Life Tax Credit Partners 2004-C,
0140 | Nationwide..........coevrvrererrrens [ v 20-0745965.. | ....4596239 |....cccccovvvvrvens [ v, LLC OH............ NIA.....ccoon. Nationwide Life Insurance Company. I 0.010 |Nationwide Mutual Insurance Company...........| ..... N....... | P
Nationwide Life Tax Credit Partners 2004-D,
0140 | Nationwide..........ccoevrvrererreans [ v 20-1128408.. | ....4596332 |...cccoevvevvivens [ v LLC OH............ NIA.....cooon. Nationwide Life Insurance Company................ Other...cocvevieis | e 0.010 |Nationwide Mutual Insurance Company...........| ..... N........ | P
Nationwide Life Tax Credit Partners 2004-E,
0140 | Nationwide..........ccoerrvrererriens [ errrerrinns 20-1128472.. | ....4596350 |....cccocvvvvvivens [ evrererrrieirerieinne LLC OH............ NIA....ccoone Nationwide Life Insurance Company................ Other...coeevies | e 0.010 |Nationwide Mutual Insurance Company........... | ..... N........ | P
Nationwide Life Tax Credit Partners 2004-F,
0140 | Nationwide..........ccoerrvrererriens [ evrerrenns 20-1918935.. | ...3318117 | ..o [ LLC OH............ NIA....ccoon. Nationwide Life Insurance Company................ Other...coeevies | e 0.010 |Nationwide Mutual Insurance Company........... | ..... N........ P
Nationwide Life Tax Credit Partners 2005-A,
0140 | Nationwide..........cceevrvrererrians [ evrerrens 20-2303694.. | ....4596369 |.......ccoovvvvens [ rorrrerirrererieinne LLC OH............ NIA....ccoone Nationwide Life Insurance Company................ Other...coeevres | e 0.010 |Nationwide Mutual Insurance Company........... | ..... N........ P
Nationwide Life Tax Credit Partners 2005-B,
0140 | Nationwide..........ccoerrvererriens [ errerrinns 20-2303602.. | ....4596378 |....cccccovvvvrvens [ eovrrrerrrererieinne LLC OH............ NIA...ccone Nationwide Life Insurance Company. I 0.010 |Nationwide Mutual Insurance Company........... | ..... N........ P
Nationwide Life Tax Credit Partners 2005-C,
0140 | Nationwide..........ccoevrvererrrans [ evrrerenns 20-2450960.. | ....4596387 |....cccocvvriviiens [ eovrerirrrieirerininne LLC OH........... NIA....ccone Nationwide Life Insurance Company................ Other...coeevies | e 0.010 |Nationwide Mutual Insurance Company........... | ..... N........ P
Nationwide Life Tax Credit Partners 2005-D,
0140 | Nationwide.........cooerrvererinns [ errreirenns 20-2451052.. | ....4596396 |....cccccovvvvirens [ rvrrrrirrrinieirninne LLC OH............ NIA...coene Nationwide Life Insurance Company................ Other...coeevres | e 0.010 |Nationwide Mutual Insurance Company...........| ..... N........ T
Nationwide Life Tax Credit Partners 2005-E,
0140 | Nationwide..........ooerrrererrnns [ evrerrenns 20-2774223.. | ...4596408 |......cccoovvvivens [ eovrrrrirrrereiininns LLC OH............ NIA ..o Nationwide Life Insurance Company................ Other...coeevres | e 0.010 |Nationwide Mutual Insurance Company........... | ..... N........ | P
Nationwide Life Tax Credit Partners 2007-A,
0140 | Nationwide.........ccoovrrvrererrnns [ cvrreirenns 21-1288836.. | ....4596426 |......ccccoovvven | v LLC OH............ NIA ..o Nationwide Life Insurance Company................ Other...ceevreis | e 0.010 |Nationwide Mutual Insurance Company...........| ..... N........ | P
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Nationwide Life Tax Credit Partners 2009-A,
0140 | Nationwide..........ccoerrvererrrans [ errrerrenns 26-3427373.. | ...4596435 |....ccovvvviiens [ LLC OH............ NIA....ccoine Nationwide Life Insurance Company................ Other...coeevies | e 0.010 |Nationwide Mutual Insurance Company........... | ..... N........ T
Nationwide Life Tax Credit Partners 2009-B,
0140 | Nationwide..........ccoerrvrererrans [ errrerrenns 26-3427435.. | ... 4596444 | .......ccoovvive [ LLC OH............ NIA....ccoine Nationwide Life Insurance Company................ Other...coeevies | e 0.010 |Nationwide Mutual Insurance Company........... | ..... N........ | P
Nationwide Life Tax Credit Partners 2009-C,
0140 | Nationwide..........coovrrvrereerinne [ errrrerrens 26-3427479.. | ....4596499 | ..o [ ervrrerirrereiieine LLC OH............ NIA...coine Nationwide Life Insurance Company................ Other...coeevres | e 0.010 |Nationwide Mutual Insurance Company...........| ..... N........ | P
Nationwide Life Tax Credit Partners 2009-D,
0140 | Nationwide..........coevrrrrererrnne [ errerrenns 26-3427525.. | ....4596510 | ..ccoovvvvivirens [ e LLC OH............ NIA...coine Nationwide Life Insurance Company................ Other...ceevres | errene 0.010 |Nationwide Mutual Insurance Company........... | ... N....... | P
Nationwide Life Tax Credit Partners 2009-E,
0140 [ NationWide.........ccoevvererrreerenes | v 26-4737055.. | ....4596529 |......ccovcvvvivers [ eerrierereerenines LLC OH............ NIA............. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Nevooo [
Nationwide Life Tax Credit Partners 2009-F,
0140 | NationWide.........ccoevveverrrecrees | covrrierenns 26-4737157.. | ... 4596547 |...coevvvrvives | eerrirerereereiene LLC OH............ NIA.............. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Nevooo [
0140 [ NationWide.........ccoevveverrrverees | v 27-1362364.. | ....4596622 |......ccoecvvvevers | eerrirererierereninns Nationwide Life Tax Credit Partners 2009-I, LLC| OH............ NIA............. Nationwide Life Insurance Company................ other. ..o e 0.010 [Nationwide Mutual Insurance Company........... | ..... N........ T
0140 [ NationWide.........ccoevveverrrccrees | v 45-0469525.. | ...3779811 | .oooevieiiees | v Nationwide Life Tax Credit Partners No. 1, LLC |OH............ NIA............. Nationwide Life Insurance Company................ other.....ccooveveiins o 0.010 |Nationwide Mutual Insurance Company
0140 | Nationwide . | 75-1780981.. [ ... 4287984 | ....coeverieis [ e Nationwide LIoyds..........ccooveverviveiericienerereens TXevieis A, 11 TR U PO contract.......ccoee. | cervererernennns Nationwide Mutual Insurance Company
0140 | NationWide.........cccevvererrreerenes | corrrirerenns 42-1373380.. | ....4287210 Nationwide Member Solutions Agency Inc......... A, NIA.............. ALLIED Group, Inc ownership.......... Nationwide Mutual Insurance Company
0140 | Nationwide. 75-3191025.. | ....4597094 | .. Nationwide Mutual Capital I, LLC.... . | Nationwide Mutual Capital, LLC....... .. | ownership. Nationwide Mutual Insurance Company
0140 | Nationwide 75-3191025.. | ....4595269 Nationwide Mutual Capital, LLC............c.ccevvnceee Nationwide Mutual Insurance Company........... ownership.......... Nationwide Mutual Insurance Company
0140 | Nationwide 23779... |82-0549218.. | ....3828090 Nationwide Mutual Fire Insurance Company..... |OH............ Other non-Nationwide Other non-Nationwide............cccoeverrerrierernnnnns
0140 | Nationwide. . 131-4177100.. | ....3828072 |.. Nationwide Mutual Insurance Company . | Other non-Nationwide... nfa..... .. | Other non-Nationwide.....
0140 | Nationwide 34-2012765.. | ....4288084 Nationwide Private Equity Fund, LLC................. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
Nationwide Property and Casualty Insurance
0140 | Nationwide..........ccoerrvrerrrnnnns 37877... |31-0970750.. | ....4287993 |....ccccevvivvivens [ evrererrrieirerriinne Company Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | NationWide.........cceervvrererrrccees | corrrirerenns 31-1486309.. | ....4288105 |....ccceovvrviers [ ererriererrereienrnnns Nationwide Realty Investors, Ltd Nationwide Mutual Insurance Company........... ownership.......... [ ...... 96.800 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoevvvrererreans [ errerrinns 31-1486309.. | ....4288105 |....cccocvvvivrvens [ v Nationwide Realty Investors, Ltd Nationwide Indemnity Company..........c.cccoeene ownership.......... oo 3.200 |Nationwide Mutual Insurance Company
0140 | NationWide.........ccoervvrererrrrcrenes | covrrierenns 31-1486309.. | ....4590264 |......cccccovevers | cererrirereriererenrinns Nationwide Realty Management, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.........cccoerrirererrans [ ererrerrinns Nainns o B288066 | ... | e Nationwide Realty Services, Ltd..........ccccccuuenee. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide...........ccoerrvrerrrerens [ eorrerennn 73-0948330.. | .... 4287096 |.....cccovovrvevers | ererrrrererrnrerenrinnns Nationwide Retirement Solutions, Inc................ NFS Distributors, Inc ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide..........coevrvererrrans [ evrrerrenns 36-2434406.. | ....4287078 |....cccocovvvvivens [ v Nationwide Securities, LLC.........cccocvververrerninens NFS Distributors, Inc ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-4177100.. | ....4288093 Nationwide Services Company, LLC.................. Nationwide Mutual Insurance Company ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 27-0743545.. | ....4564041 Nationwide Tax Credit Partners 2009-G, LLC.... . | Nationwide Mutual Insurance Company........... [Other.....ccccccoevrs | evrev. 0.010 |Nationwide Mutual Insurance Company
0140 | Nationwide 27-0768791.. | ....4596891 Nationwide Tax Credit Partners 2009-H, LLC.... Nationwide Mutual Insurance Company ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 46-1952215.. | ....4596556 Nationwide Tax Credit Partners 2013-A, LLC.... Nationwide Life Insurance Company R 0.010 |Nationwide Mutual Insurance Company
0140 | Nationwide. 46-1971926.. | ....4596592 | .. Nationwide Tax Credit Partners 2013-B, LLC.... . | Nationwide Life Insurance Company.... ..|other.. 0.010 |Nationwide Mutual Insurance Company.
0140 | Nationwide 20-5976272.. | ....4595410 Nationwide Ventures, LLC..........cccocvverrvrernnnnn. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
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0140 [ NationWide.........cceevvererrrreees | corrrirerenns 11-3651828.. | ....4588168 |......cccccovvvees | crverrrrireeiriiienns ND La Quinta Partners, LLC...........c.cccceceeceveveee |DEcoceeee o [NIALL.. Nationwide Realty Investors, Ltd..................... ownership. Nationwide Mutual Insurance Company
0140 | Nationwide..........covrrvererrians [ errrerrenns 20-0585594.. | ....4286866 |.........cccovrrerr [ rorrerirrreirerininne Newhouse Capital Partners II, LLC.............c..... |DE...cooeeee. [NIAL.......o. Nationwide Global Ventures, Inc.............cc...... ownership Nationwide Mutual Insurance Company
0140 | NationWide........oeveverrerrereernens [ coreerrerens 13-4110716.. | ... 4286679 | .coeovverrrrrns | crrerreereireireerneenens Newhouse Capital Partners, LLC.........c.cccccoeesees | DEeevrocces [NIALceie NWD Investment Management, Inc................. ownership, Nationwide Mutual Insurance Company
0140 | Nationwide..........cceerrrrererrans [ erererrenns 13-4110716.. | ... 4286679 |...covvvvriers | errerrerrireneiriinnens Newhouse Capital Partners, LLC..............cccceuee. |DEcercevcer [NIAL.. Nationwide Mutual Insurance Company........... ownership Nationwide Mutual Insurance Company
0140 | Nationwide...........ccoeurvrererverens [ errrerennns 13-4110716.. | ... 4286679 | ....coovvvervveres | erererrieieiseiennns Newhouse Capital Partners, LLC...............cceeee. |DEcceeer [NIAL... Nationwide Mutual Fire Insurance Company... |ownership Nationwide Mutual Insurance Company
0140 | Nationwide 31-1630871.. | ....4287032 NFS Distributors, INC........cccovvrevreereiiiriiiennns Nationwide Financial Services, Inc. ................. ownership Nationwide Mutual Insurance Company
0140 | Nationwide. 14-1892640.. | ...4596677 |.. NHT XIl Tax Credit Fund, LLC.... . | Nationwide Life Insurance Company. ....| ownership. Nationwide Mutual Insurance Company
0140 | Nationwide 14-1892640.. | ....4596677 NHT XII Tax Credit Fund, LLC..........cccccevevernnes Nationwide Assurance Company .................... ownership Nationwide Mutual Insurance Company
0140 | Nationwide 14-1892640.. | ....4596677 NHT XII Tax Credit Fund, LLC........c.ccccevveveveeee [ DCrerececes [NIAL Nationwide Mutual Insurance Company........... ownership, Nationwide Mutual Insurance Company
0140 | Nationwide. 46-3762545.. | ...4750442 | .. NNOVS, LLC......ccceoevreree . | Nationwide Mutual Insurance Company........... | ownership. Nationwide Mutual Insurance Company
0140 | NationWide.........oceeveeeerrereereens [ coreereenenns 20-4939866.. | ....4590817 North of Third, LLC.......cccovverrirerrreereireireineeneens NRI Equity Land Investments, LLC.................. ownership. Nationwide Mutual Insurance Company
0140 | NationWide.........ccoevveverrrrerees | corrrierenns 26-4083207.. | ....4590385 |.....cccovcvrvivers [ eerrirererierereninns Northstar Commercial Development, LLC.......... OH............ NIA............. Nationwide Realty Investors, Ltd..................... ownership Nationwide Mutual Insurance Company
Northstar Master Property Owners Association,
.................................................................... 61-1753500.. | N/a.....covvire | eorererirriiines [ crveneneriesseinenes | INC. OH............ |OTH.............. | Other non-Nationwide...........c.ccocuvrnerevrrvens [N [ | Other non-Nationwide..........cocvevvnceciciniinennes
0140 | Nationwide..........ccoevrvrererreens [ v 26-4083354.. | ....4594909 |....cccccoovvvivens [ Northstar Residential Development, LLC........... OH............ NIA.....coon. Nationwide Realty Investors, Ltd..................... ownership.......... | ...... 50.000 |Nationwide Mutual Insurance Company.
0140 [ Nationwide.........ccoevveerrrccrees | v 31-1486309.. | ....4594794 | ......ccoevvvves e, NRIArena, LLC.......covveveveereieeeeceeeseereae OH............ NIA.............. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoevrvrererrrens [ v 31-1486309.. | ....4594815 | ....ccovovviviiens [, NRI Brooksedge, LLC.........cccceveuririieririirerenne OH............ NIA.....ccoo.. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide.........cccevveerrrecrees | v 31-1486309.. | ....4595027 |....ccccovivrvevers | eerrrereriererenrinns NRI Builders, LLC........coovvvererrecseeieeevereae OH............ NIA.............. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoevrvrererrrens [ v 31-1486309.. | .... 4590246 |......cccooovvrvers [ eovreririrereiieie NRI Communities/Harris Blvd., LLC................... OH............ NIA.....coone Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....4590282 NRI Cramer Creek, LLC........ocovvvrvereerrrrireirnies Nationwide Realty Investors, Ltd.........c.c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 20-4939866.. | ....4590460 |.. NRI Equity Land Investments, LLC. . | Nationwide Realty Investors, Ltd.. .. [ownership.......... | ...... 80.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 26-0212217.. | ....4590394 NRI Equity Tampa, LLC........cccoevrvvrriererrirerenne Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....4590376 NRI Maxtown, LLC.........ccooveverieieceneeieis Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 30-4939866.. | ....4590406 |.. NRI Office Ventures, Ltd. . | Nationwide Realty Investors, Ltd.. ... |[ownership. ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....4596912 NRI Telecom, LLC.......covvvvvereerereeieeeeeeas NWD Investments, LLC..........ccevvvrererrirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........covvreerererenne [ eorereirenns 31-1486309.. | ....4590349 | ..o [ NRI-RivUION, LLC......oevireiereeecneieireieenes Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RS PR
0140 | Nationwide..........ccoerrvererrrans [ errerenns 26-4083354.. | ....4869456 |.......cccoovviien [ rorreririeeiieins NS Developers, LLC........ccocvevieeriieieireienenn. Northstar Residential Development, LLC......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO DR
0140 | Nationwide..........oovvreereeereenne [ eorereireens 45-3123274.. | ... 4595438 | ......covvviers e NTCIF-2011 Georgia State Investor, LLC.......... OH............ NIA ..o Nationwide Property and Casualty Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RS PR
0140 | Nationwide..........ccoerrvererrians [ evrrerrenns 90-0729552.. | ....4596695 |.....ccccovvivrvens [ rvrerirrrieirerieinne NTCIF-2011, LLC...roverreeeeecse e OH............ NIA....ccoone Nationwide Life Insurance Company................ ownership.......... | ...... 50.000 |Nationwide Mutual Insurance Company........... | ..... N........ P
0140 |NationWide........oeeeverrerrerrereens [ covverrenens 90-0729552... | ...4596695 | ......ccoovvrenre | cermrrreireirrinninninns NTCIF-2011, LLC...oereeeerereeceeeeereeenn OH............ NIA .o Nationwide Mutual Fire Insurance Company... | ownership.......... | ...... 50.000 |Nationwide Mutual Insurance Company........... | ..... N........ T
0140 | Nationwide.........ccoverrvrererrans [ eererrenns 27-4700627.. | ... 4596716 | ...covvvvivirens [ rvreirerieierininne NTCP 2011-A, LLC....ovreeeeeereeenie OH............ NIA...ccine Nationwide Life Insurance Company. Nationwide Mutual Insurance Company........... | ..... N........ P
0140 | NationWide.........oceeveerrrrerrernens [ correreenens 46-0741029.. | ... 4464703 | ....coovvvrrrrns | corerreereereincinnenens NTCP 2012-A, LLC....oveeerreeeereireieenne OH............ NIA ..o Nationwide Life Insurance Company. Nationwide Mutual Insurance Company........... | ..... N........ T
0140 | Nationwide..........ccoerrvererrians [ errrerrenns 46-3309896.. | ...4586164 |......cccoevrierrs oo NTCP 2013-C, LLC....ooevveeveee s OH............ NIA....ccoine Nationwide Life Insurance Company. Nationwide Mutual Insurance Company........... | ..... N........ T
0140 | NationWide.........oceevereerrereereens [ oreereenens 46-4111078.. | ... 4596743 | ...oooveeieens [ e NTCP 2014-A, LLC.....oveeeereerereienee OH............ NIA e Nationwide Life Insurance Company. Nationwide Mutual Insurance Company........... | ..... |\ T
0140 | Nationwide..........coovrrvrererrnns [ errrrerrenns 47-1404116.. | ... 4802734 | ...covvevvers e NTCP 2014-B, LLC.....coovrerereeeeveeereienine OH............ NIA ..o Nationwide Life Insurance Company Nationwide Mutual Insurance Company........... | ..... N........ | P
0140 | NationWide.........oeeeverrerrereerrens [ orverrenens 47-1413242.. | ... 4809948 |......ooovvvvns | e NTCP 2014-C, LLC....oooveeveereecreerereeceeeiene OH............ NIA..coe Nationwide Life Insurance Company. Nationwide Mutual Insurance Company........... | ..... N........ T
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0140 [ NationWide.........cceevvererrrreees | corrrirerenns 47-3909345.. | ...4869483 |.....cccoovvvees | v NTCP 2015-A, LLC.....ovveee e Nationwide Life Insurance Company. veee | e 0.010 |Nationwide Mutual Insurance Company

0140 | Nationwide..........covrrvererrians [ errrerrenns 47-4148470.. | ... 4890807 |.....cecvevrierrs | errerrerrrrerreiriinnens NTCP 2015-B, LLC.....ooovvereeeecreeeeienie Nationwide Life Insurance Company. I 0.010 |Nationwide Mutual Insurance Company

.................................................................... 81-3836925.. | ....5048678 |.......cceeovveere [ eovrveverriierveseiee [NTCP 2016-A, LLC..ocoeee e Other non-Nationwide.............cccooevereerrieernnnes revereereeiennnn. | Other non-Nationwide...........ccocvevevvcveeeicnnnnnns

0140 | Nationwide..........cceerrrrererrans [ erererrenns 82--2015085. | ...coovvrrerinne [ evrvirerieiniiens [ ervreveissensernneenns NTCP 2017-A, LLC....ovreeeeerereeeenine Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | NationWide.........oveeveererrereereens [ crrerrenens 81-0936428.. | ... 4966663 |.......coovvrenrer | cermrrrrirrireinninninns NW Private Debt, LLC.......ccccovvrurminirrrirrirrineenns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.

0140 | Nationwide 26-1903919.. | ....5012295 NW REL LLC....ovvrreieeerese e Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide. 81-2326191.. | ....5011609 |.. NW-442 Ocean, LLC... . INW REI (NLIC), LLC. ... | ownership. ...100.000 |Nationwide Mutual Insurance Company.

0140 | Nationwide 46-3654078.. | ....4593621 NW-Amesbury, LLC.........cccoevveercreereee, NW-REL LLC.....oovevieeeecceeeve e ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide 81-1263284.. | ....4960979 NW-Amesbury Il, LLC.......ooovrrrrerinrerrirrineenee Nationwide Mutual Insurance Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide. 81-1246932.. | ....4958855 |.. NW-Baseline, LLC... . | Nationwide Mutual Insurance Company........... | ownership. ...100.000 | Nationwide Mutual Insurance Company

0140 | Nationwide 81-1869861.. | ....4984911 NW-Beech, LLC.......ccoovrreerrercireeeineineireeeeens NW REI, (NMFIC), LLC......cooevrrrrrrirereireinnes ownership.......... ....100.000 |Nationwide Mutual Insurance Company.

0140 | NationWide.........ccoevveverrrrerees | corrrierenns 47-4999493.. | ....4902223 |.....cccecevvvees | e NW-Belleview, LLC..........ccccvvveeerriererecreine, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | NationWide.........ocveeeeeerrereereens [ coreereineens 81-1211881.. | ... 4962151 | ..o [ e NW-Castle Rock, LLC.........coccvveneerrreiiencireinnes Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.

0140 | Nationwide..........ccovvvereererens [ eorrrrennns 46-3674167.. | ...4595090 |.....cccooevvveres | ererirrreeieiieieiens NW-Cedar Springs, LLC........cccoovverrvrererrerernnn. NW REL LLC...veeieeeeeeeeeee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide..........ccoevrveerrrreens [ v 81-1285433.. | ... 4961024 |....ccoccvvveivens [ NW-College Park, LLC.........ccccovevrirereiiririeienne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.

0140 | Nationwide.........ccceeveerrrcerees | v 31-1580283.. | ....4591038 |.....ccoecvvvivers | ererriererercrenens NWD 205 Ving, LLC.......cooeveeiievcceeee, NWD Investments, LLC.......c.cccoevrvrrererrerennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide..........ccoevrvererreens [ eorrerenans 31-1580283.. | ....4591261 | ...occoveveieiens [ NWD 225 Nationwide, LLC NWD Investments, LLC.........ccccovvvrvererrirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.

0140 | NationWide.........ccoervrererrreerenes | covrrirerenns 31-1580283.. | .... 4591056 |.....cccovivrvivers | ererriereriererenins NWD 230 West, LLC.......cccoeevrerrirerererereeene NWD Investments, LLC.......c.ccccovvrvvrererrerennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide..........ccoevrvrererreans [ e 31-1580283.. | ....4590545 |.....cccovvvvivens [ v NWD 240 Nationwide, LLC NWD Investments, LLC.........cccovevvrvereirirennnnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.

0140 [ NationWide.........ccoevvererrreerenes | v 31-1580283.. | ....4590273 |.....ccovivrvevers | ererrrrereriererenins NWD 250 Brodbelt, LLC.........cc.cceverererrrrerennns NWD Investments, LLC.......c.cccovvrvvvererrerernnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide..........ccoerrrererreans [ errrerrenns 31-1580283.. | ....4981134 | ..cocoovirviviens [ NWD 250 West, LLC........ccovvrvviereiriierieeisnine NWD Investments, LLC.........ccoevevrererrirennnnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide..........covvrvrrrrerenne [ eorereirenns 31-1580283.. | ....4590554 | ......cccoviviren [ evrrrreirrrreineiens NWD 265 Neil, LLC.....oovvreverereieieisrireireienenns NWD Investments, LLC.......cccocovrvrrnrerrernirnnenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide..........ccoervrererrrens [ v 31-1580283.. | ....4590518 |....ccoeveviiens [ v NWD 275 Marconi, LLC..........ccccovevrerrerrirennnn. NWD Investments, LLC..........cccvvvrvererrirennnnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide..........covvrvrrrrerenne [ eorereirees 31-1580283.. | ....4590509 |....cccoevvivirens [ evrrrreirrrireireeens NWD 300 Neil, LLC.....vverrreieieeerireireienenns NWD Investments, LLC.......cc.cocovrvrrrrerrerninrenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide..........ccoerrvererrnans [ errerenns 31-1580283.. | ....4590572 |...cccovvvvvirens [ v NWD 300 Spring, LLC......c.ovevererereeirireieiens NWD Investments, LLC.........cccevervrvrerrirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide 31-1580283.. | ....4590527 NWD 355 McConnell, LLC........cccovvvrrrrrerrirrerns NWD Investments, LLC.......cccocrvrmrrrerrerninnenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide. 31-1580283.. | ....4590581 NWD 425 Nationwide, LLC . INWD Investments, LLC.... ... | ownership. ...100.000 | Nationwide Mutual Insurance Company

0140 | Nationwide 31-1580283.. | ....4590536 NWD 500 Nationwide, LLC NWD Investments, LLC.......ccccocrvrvrerrerrerninienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide 31-1580283.. | ....4591298 NWD Arena Crossing, LLC NWD Investments, LLC.........ccoervvrererrirennnnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide. 31-1580283.. | ....4591083 |.. NWD Arena District I, LLC.. . INWD Investments, LLC.... .... |[ownership. ...100.000 |Nationwide Mutual Insurance Company.

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

0140 | NationWide.........cceevveverrreees | corrrireienns 31-1580283.. | ....4591113 | ..o e NWD Arena District MM, LLC NWD Investments, LLC..........ccoovvvvvererrerennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | Nationwide..........cooerrrrererrrans [ evrreirenns 31-1580283.. | ....4591319 | ..o [ NWD Arena District PW, LLC NWD Investments, LLC.......cccoovrvvrvreiriiennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | NationWide........oceevvrrrrrereernens [ corverrerens 31-1580283.. | ... 4591131 | oo [ NWD Arena District V, LLC.......cccovvvrvervrereerrennn. NWD Investments, LLC.......c.cocvrenrrneerrerninienne ownership.......... ....100.000 |Nationwide Mutual Insurance Company.

0140 | NationWide.........ccoevvererrrecrees | covrreernns 04-3679396.. | ....4286848 | ......ccccovvevers | everrrrereirereninns NWD Asset Management Holdings, Inc............. DE............. NIA.............. NWD Investment Management, Inc................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | NationWide.........oeeeveeeerrereereens [ oreereenenns 31-1580283.. | ...4591328 | ....ovovirnee | e NWD Athletic Club, LLC........ccoovriereririirereins OH............ NIA..ce NWD Investments, LLC........ccocovveenrereereenienes ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
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0140 | Nationwide..........cccorvervreies | errrireinnns 30-0876022.. | ....4810010 | ..occovvrvrerrns e NWD Franklinton, LLC.........cccccovevnirreiireinnnen. DE......... NIA..ccooee NWD Investments, LLC.........cccccouvrverrierrrinnnns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Nevooon [
0140 | Nationwide.........cccovuervrrens | errrireinnns 31-1636299.. | ....4286594 | .....cccovvvevns [ e NWD Investment Management, Inc.................. DE....cccceou NIA .o Nationwide Corporation . [ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Necoooe [
0140 | Nationwide.........cccorvvrrvreins | crrrirennnns 31-1580283.. | ....4587965 | .....cccovvvevns e NWD Investments, LLC.........ccccoveverieeiriinnnns OH...oeoes NIA...ccoee Nationwide Realty Investors, Ltd ....|ownership......... | ..... 80.000 |Nationwide Mutual Insurance Company.......... | ..... N....... T
0140 | Nationwide..........ccooevrerrrerren [ ererrerrenns 47-4036460.. | ....4869492 | .....ccoevvevres [ crreieeeieies NW-Deerfield, LLC........ccoeverriirererieieeiens OH............ NIA......cccoo.... Nationwide Mutual Insurance Company.......... ownership.......... | ..... 74.030 |Nationwide Mutual Insurance Company.......... | ..... N....... | DA
Nationwide Life and Annuity Insurance
0140 | Nationwide...........coererrrerren [ eoerrerrenns 47-4036460.. | ....4869492 | .....ccoevvevies [ crreieeeieiens NW-Deerfield, LLC........ccoeverrirreereeieieiens OH............ NIA.....cccoon... Company ownership.......... | ..... 24.970 |Nationwide Mutual Insurance Company.......... | ..... N....... | P
0140 | Nationwide.........cccoruervreins | errvieinnns 81-2327221.. | ...5013443 | ....cocovivieies [ NW-Deerfield II, LLC NW REL LLC......oovveieceeseee e ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe [
0140 | Nationwide.........cccorurervivens | eovrrireinnns 81-4401901.. | ....5082010 | ...ccovcorrierns e NW-Grapevine Bluffs, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooon [
0140 | Nationwide.........cccorurervreine | evvireinnns 46-4330384.. | ... AT50443 | .....cocovvvies e NW-Hudnall, LLC........cooorerrrriererirreireirine NW REL LLC.....ovvvreiieiesieeseeseeenie ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe [
0140 | Nationwide.........cccorvrervrveine | errrireinnns 82-1881115.. | .o [ v [ NW-Ironhorse, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooos [
0140 | Nationwide.........cccorurervreine | evrireinnns 47-2482818.. | ... 4810122 | ...cooviieveies e NW-Jasper WAG, LLC.........cccovvvvrerrinirerrrin. NW REL LLC......ovviieieierecseeeeenine ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooos [
0140 | Nationwide..........ccoevrerrrerren [ ererrerrenns 47-1497429.. | ... 4809957 | ...cooverrervies [ e NW-Jefferson, LLC.........cccovvvererrinnerreieneinns NW REL LLC......ooovriiiceeeereee e ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nucooroe [
0140 | Nationwide.........cccevrerrceren [ ererverrinns 81-1232565.. | ...4961042 | ....coccoovvvers | cervrrereirirsrenenns NW-Lenexa, LLC NW REI (NLAIC), LLC.....cvvvvrrreereeieiciane ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nocooros [
0140 | Nationwide..........ccererreren [ eerverrens 81-1671648.. | ... 4981116 | ...oovrerrivres | cervrrereiriisieienns NW-Lenexa Il, LLC NW REI (NLAIC), LLC.....cvveverrreereieieicinne ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nocoors [
0140 | Nationwide.........cccoceurvrvreine | evvireinnns 81-5146596.. | ....5092961 | .....cccovivvvns [ crvrrrreieirririine NW-Logan, LLC.......cccorvverrreeiieeieesseennns NW REL LLC......ovvviieereeveeeeenie ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorvvrvivens | eorrrireinnns 81-5146266.. | ....5092989 |.....cccocovvvvns [ crvrrireirrrieine NW-Millenia, LLC........cccoevrerrrinriererreiennns NW REI, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooos [
0140 | Nationwide.........cccorvervreins | eovrvireinnns 46-2457568.. | ... 4591467 | ...coovvvvvvcies | e NW-Montrose, LLC........ccovvireieirirniieieirrininnn. NW REI, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooon [
0140 | Nationwide.........cccorurvrvirens | evrireinnns 46-3888719.. | ....4593603 | ......ccvvries e NW-Park 288, LLC.........ccovrrrrrrirerrinieieirinns NW REL LLC.....ovvveieiierreeereese e ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nevooos [
0140 | Nationwide.........cccorurerrvieins | eovrrireinnns 47-1740812.. | ... 4809966 | .......ccovverires | orrererrrrireiririinas NW-Peachtree, LLC NW REI, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooon [
0140 | Nationwide.........cccoruvrrireins | evrrirernnns 46-2469044.. | ...4591494 | ..o e NW-Portales, LLC NW REI, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooos [
0140 | Nationwide.........cccovrerrrerees [ ervrrerrrns 47-2449044.. | ... 4810113 | oooeieceies [ NW-Promenade at Madison, LLC..................... OH.....c0.... NIA...oon. NW REL LLC.....oviieiieiereeereee e ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nocooros [
Nationwide Life and Annuity Insurance
0140 | Nationwide........cccvvervrrerens [ errrrerrrins 81-1603024.. | ...4981086 | ......ccovcvrrvre | cerrrrrrreirerrrrnnenns NW REI (NLAIC), LLC.....coverrireireceieieiciins OH.....co.... NIA...coonn. Company ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nucooros [
0140 | Nationwide.........cccovrvrrrerens [ eorrrerrens 81-1619428.. | ... 4981107 | ..ooveverivres | cerererreereisieienns NW REI (NLIC), LLC Nationwide Life Insurance Company............... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nucoros [
0140 | Nationwide.........ccccvrvrrrerees [ ervrreirris 81-1861190.. | ....4984902 | ....cccovvvvrrvres | cerrrrerrrirerrernienns NW REI (NMFIC), LLC Nationwide Mutual Fire Insurance Company... |ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nucooros [
0140 | Nationwide.........cccovrerrerees [ eorrrerrenns 46-1100378.. | ....4591524 | ...coovvvivies e NW-Triangle, LLC.......ccoovvririereeieerieienns NW REL LLC....ooviieiieiereereeeseene ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nucors [
0140 | Nationwide.........covverrerrerees [ evrreirris 46-5764783.. | .... 4809939 | ...coovvrvvvins e NW-TYSONS, LLC.....oovverieieiceieesesiesnieenes NW REI, LLC .. |ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nucors [
0140 | Nationwide.........cccovrvrrreerees [ eorrrerrnns 31-0947092.. | ... 4590479 | ....ovvvvvivrs | cerererereiseeienns OCH Company, LLC Nationwide Realty Investors, Ltd .... | ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nocooros [
0140 | Nationwide.........covvervrrerees [ ervrrerrrns 31-0947092.. | ... 4590442 | .......covvvvres | cerrrrnirininienns Ohio Center Hotel Company Limited................ OH....cce.ee. NIA...coon. Nationwide Realty Investors, Ltd. ... ownership.......... | ... 55.250 |Nationwide Mutual Insurance Company.......... | ..... N....... | P
0140 [Nationwide...........coererrermrnes | eririrrinas 31-0947092.. | ....4590442 | ....ccovvvvrvvcns | cerrereineiees Ohio Center Hotel Company Limited................ OH............ NIA. ..o OCH Company, LLC Nationwide Mutual Insurance Company.......... | ..... [\ T
0140 [Nationwide...........coerevrervicnes | eririrrnins 26-0263012.. [Nfa...oucvivres [ e [ Old Track Street Owners Association, Inc......... OH......c..c.. OTH....coconue. Other non-Nationwide Other non-NationWide............coceveereeerninines | vonee N R
Nationwide Life and Annuity Insurance
0140 [ Nationwide..........ccocevrrrrrenee 13999... | 27-1712056.. | ....4286914 |......ccocvevvcrcens e Olentangy Reinsurance, LLC Company ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Noorer | e
On Your Side Nationwide Insurance Agency,
0140 [ Nationwide...........coerevrervrnes | errerreinns 47-1923444.. | ... 4809975 |.....coovcrverens e Inc. OH............ OTH....cocenu. Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... [\ R
0140 | Nationwide.........cocverrrrrerees [ eovrrerrens Na s 8598462 | | e OYS FUNA LLC....coooieieceeceereie DE.....cc.... OTH...coocenee. Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N....... Y-
Investor member
0140 | Nationwide.........covvereerveerees [ eovererreens Nfa s 8596480 | ..o | e Park 288 Industrial, LLC.........cccccouvvrerierirreens L, S NIA...oon. Nationwide Mutual Insurance Company.......... /nocontrol | ... 95.000 |other non-NationWide..........ccoeveereeeeerirrennes | venee N....... | P
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Parks Edge Condominium Home Owners
.................................................................... M@ [ MAeiiins [ [ | ASSOCHAtION Other non-Nationwide...........ccocovenerervennecnens | Maiiiiiiivininiones | vevveininenee. | Other non-Nationwide...........c.ovevevvcreeinienenn.
0140 | Nationwide 31-1486309.. | ....4590358 Perimeter A, Ltd.......ccoovvereecreereeeene Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 20-1169305.. | ....4564032 |.. Polyphony Fund LLC... . | Nationwide Mutual Insurance Company........... |ownership. ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 39-1907217.. | ....4287201 Premier Agency, INC.......cooevveerreneereinineene ALLIED Group, INC.....cuurveeererrireeneeneereereieens ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 [ NationWide.........ccoeveererrrecrees | v 75-2938844.. | ....4287005 |....occcvvvrvevers | eerviereierereniene Registered Investment Advisors Services, Inc... | TX............. NIA............. Nationwide Financial Services, Inc................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | NationWide........oeveverrerrereereens [ covrerrerens 82-0549218.. | ... 4288244 | ..o | e Retention Alternatives Ltd..........cccocvvrerncnien BMU.......... A, Nationwide Mutual Fire Insurance Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide.........ccoverrrrervrrnne [ evrrerrenns 20-2726014.. | ....4595278 |....cccoovvvivirens [ eovrrreririreiieinne Riverview Diversified Opportunities, LLC........... [] S OTH.covvvere Nationwide Mutual Insurance Company........... OWNErShiP....cee. | covrererrininns Nationwide Mutual Insurance Company
0140 | NationWide........oceeeeeerrrereerees [ oreereeens 20-2726014.. | ... 4595278 | .....ccocovvvrcnrs | e Riverview Diversified Opportunities, LLC........... DE.....c...... OTH....cooevenee Nationwide Mutual Fire Insurance Company... | ownership.......... Nationwide Mutual Insurance Company
0140 | Nationwide.........cccevveverrreerees | v 20-2726014.. | ....4595278 |......ccoecvvveves | eervirerereerenis Riverview Diversified Opportunities, LLC........... DE............. OTH....ccooevu. Nationwide Life Insurance Company................ ownership.......... Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoevrveererreens [ v 22-3655264.. | ....4286530 |...cccocvvieiiens [ e Riverview International Group, Inc..................... DE............. NIA.....ccoo.. NWD Investment Management, Inc................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide..........ccoevrvrererreens [ v 26-0384865.. | ....4595287 |....ccoeveeicens [, Riverview Multi Series Fund, LL - Class Event.. | DE............. OTH..cceeve Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 20-8027258.. | ....4595335 Riverview Multi Series Fund, LL - Class N......... DE............. OTH..coovvvee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. . [31-1117969.. | ....4288002 |.. Scottsdale Indemnity Company.. . .. | Nationwide Mutual Insurance Company...........|ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide . 131-1024978.. | ....3091988 Scottsdale Insurance Company...........c.ccveveeee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company

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

. |86-0835870.. | ...4287649 | ....ccevervieres | e Scottsdale Surplus Lines Insurance Company... |AZ............. A, Scottsdale Insurance Company.............ccco..... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
91-2158214.. The Hideaway Club........cc.cccovererevrerercersieennns . .... | Other non-Nationwide Other non-Nationwide
86-1094799.. The Hideaway Owners Association Other non-Nationwide Other non-Nationwide
............. 20-3541511.. The Madison Club..........cccevreererenrirrininreneinns Other non-Nationwide
............. 20-3541507.. The Madison Club Owners Association............. | CA............. | OTH.............. | Other non-Nationwide

Other non-Nationwide
Other non-Nationwide

0140 | Nationwide..........oovvrvrerrrenne [ eorererrenns 31-1610040.. | ....2989882 |....ccccecvvivirens [ cvrrrrerrirereireenene The Waterfront Partners, LLC............cccovrrurnenne OH............ NIA ..o Nationwide Realty Investors, Ltd.........c.c.c........ ownership......... | ... 50.000 |Nationwide Mutual Insurance Company........... | ..... N........ | P
0140 | Nationwide..........ccoevrvrererreens [ v 52-2031677.. | ... 4287751 | ..covevireieiiens [ THI Holdings (Delaware), InC.........c.cccovvevrevneee. DE............. NIA.....cooon. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... | (RTINS DT
0140 | Nationwide..........cooevrvererereenne [ eovereirenns 74-2825853.. | ....4287863 |....cccovvvvirens [ v Titan Auto Insurance of New Mexico, Inc........... NM.....coeeee A e THI Holdings (Delaware), INC.........cccvvvrvrrerenees ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ S PR
0140 | Nationwide . [ 74-2286759.. | ... 4287797 | ..cooverereieis | e Titan Indemnity Company..........ccccevvvveverriiennns L, S A, THI Holdings (Delaware), InC..........ccccvvvrrvenee ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
0140 | Nationwide . [86-0619597.. | ... 4287845 |.....oovvvvvvves | v Titan Insurance CoMpany...........covvererreeneenrenne 17| I A e, Titan Indemnity Company..........cccoeveeerrerreneens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ S PR
0140 | Nationwide..........ccoevrvrererrrens [ v 75-1284530.. | ....4287890 |...cccoevvevvivens [ v Titan Insurance Services, INC.........cocevevrvvereennes TXeooeis NIA....ccoin. THI Holdings (Delaware), InC..........ccccoevuiveee ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N | e
0140 | Nationwide..........covvrverveerenne [ eovererrenns 81-1456923.. | ....4975937 | ..o [ US Regional Logistics Program, L.P....... DE......cc... NIA .o Nationwide Mutual Insurance Company........... ownership......... | o.... 23.330 | Nationwide Mutual Insurance Company........... | ..... N........ T
0140 | Nationwide..........ccoerrvererrrans [ errerrenns 81-1456923.. | .... 4975937 | ..ccevivriviiens [ US Regional Logistics Program, L.P....... DE.....cc... NIA....ccinne Nationwide Life Insurance Company................ ownership.......... | ... 13.330 |Nationwide Mutual Insurance Company........... | ..... N........ P

Nationwide Life and Annuity Insurance
Company ownership.......... | oo 6.660 | Nationwide Mutual Insurance Company

. | Nationwide Mutual Fire Insurance Company... | ownership. 6.660 | Nationwide Mutual Insurance Company
Veterinary Pet Insurance Company................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
Scottsdale Insurance Company............cce.eu.... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N | s

0140 | Nationwide 81-1456923.. | ....4975937
0140 | Nationwide. 81-1456923.. | ....4975937 |.. US Regional Logistics Program, L.P.......
0140 | Nationwide 33-0160222.. | ....4653196 V.P.I. Services, INC.......cccvrvvnrrrnrrinrrnniineiineiieens
0140 | Nationwide . 195-3750113.. | ... 4287685 |......covvvvvvrer | cererrneireirineinninns Veterinary Pet Insurance Company..................

US Regional Logistics Program, L.P.......




Statement as of June 30, 2017 of the NATIONWIDE LlFE |NSURANCE COMPANY
SCHEDULE Y

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

0L°€LO

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
0140 | Nationwide 10644... | 34-1785903.. | ... 4287911 | oo | v Victoria Automobile Insurance Company........... OH............ Victoria Fire & Casualty Insurance Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 42889... |34-1394913.. | ... 4287827 |...ovvirvirins | Victoria Fire & Casualty Company............c........ THI Holdings (Delaware), InC.........c.ccocuveneenee ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccccvrvvererrnne 10778... | 34-1842604.. | ....4287920 | .....ccovvierees | cerererrereiererrins Victoria National Insurance Company................ Victoria Fire & Casualty Insurance Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 10105... | 34-1777972.. | ... 4287939 | ...ovvvivvrvrins | crerrerreenerieininns Victoria Select Insurance Company.................. Victoria Fire & Casualty Insurance Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 10777... | 34-1842602.. | ....4287948 |....oovvvvvvves | cerrrirerreireirenineens Victoria Specialty Insurance Company............... Victoria Fire & Casualty Insurance Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company.

0140 | Nationwide 31-1486309.. | ....5080696 |......ccccovvvrrenr [ rorrrrirrrrirerriinne Wellington Park, LLC........cccooovvvrerenieerinnns Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide . |86-0561941.. | ....4287667 Western Heritage Insurance Company Scottsdale Insurance Company. ownership. ....100.000 |Nationwide Mutual Insurance Company.
Nationwide Mutual Insurance Company Investor member
0140 [ NationWide.........ccoevveverrecerees | v na...... AB13341 | [ Westport Capital Partners Il............cccccccvvviennnne CTriins OTH....ocooevee Nationwide Defined Benefit Master Trust /nocontrol  |..... 71.000 |other non-Nationwide............cccccvveeeerviveerieeens | enee N........ 2t
limited member /
0140 [ NationWide.........ccoevveerrrecrees | corrvierenns ... 8613323 | [ Zais Zephyr A4, LLC.........ccoovvvveeviveeeccrienns DE............. OTH....cccoevee Nationwide Life Insurance Company............... nocontrol ... 60.000 |other non-Nationwide............cccccevvereerrivereieiens | enee N........ 2t

Aster Explanation

1 For the purposes of this schedule, Nationwide presumed control of these entities because they are owned by at least 10% and are not wholly-owned by a Nationwide entity.

2 Other ownership indicates a non-ownership circumstance by a Nationwide entity.




Statement as of June 30, 2017 of the NATIONWIDE LIFE 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 the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. Wil the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

with the NAIC? NO
4. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile

and electronically with the NAIC? YES
5. Wil the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with

the state of domicile and electronically with the NAIC? NO
6. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value)

be filed with the state of domicile and electronically with the NAIC? NO
7. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed

with the state of domicile and electronically with the NAIC? YES

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

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

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

N o ok oo

Bar Code:

* 6 6 8 6 92 0174 900000 2 = * 6 6 8 6 92 0174470000 2 =
* 6 6 8 6 92 017 3650000 2 = * 6 6 8 6 9 2 017 44280000 2 =
* 6 6 8 6 92 0174450000 2 =
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Statement as of June 30, 2017 of the NATIONWIDE LIFE 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. Prepaid PENSION COSES.......c.ciierieiciiieieiesite sttt ss st bssanas | esssessessesanes 74,271,039 | oo 71,463,502 | ..covvririrnn. 2,807,537 | oo 2,817,105
2505. Disallowed interest mainteNANCE rESEIVE. ............ccvcueveeeeieeceeeerieee et es st esssenaess | sveversesssisaesenes 9,564,197 | .coovverrcnnd 9,564,197 | ooveveeeeeeeeereeead [0 OO
2597. Summary of remaining write-ins for LINE 25.........ciiuiierieiiieieieciss st ssseesersressanses | ervsssssesssanes 83,835,236 | .coverirean 81,027,699 | .o, 2,807,537 | oo 2,817,105
Additional Write-ins for Liabilities:
1 2
Current December 31
Statement Date Prior Year
2504. Reserve for litigation and CONtNGENCIES............ccveieercvcieie et sae ettt s s st ss s besses s s sssssssssnsanes | sessessessesssssessseses 22,149,302 | ..o 7,791,675
2505. Reserve for rate stabilizations......... ...12,865,880 ...15,404,828
2506. Tax credit commitment liabilities.. ...26,580,380 ...46,857,095
2507. Contingency reserve..........c.oouvveveenveennns 102,174,646 ...74,558,656
2597. Summary of remaining Write-INS fOr LINE 25..........ciiiueieiciiiiiecicte ettt stes st ss st st es s sssessssssssasssesssssssesssssssessessnsanssssesss | sesssssesssssessesaess 163,770,208 144,612,254
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
2704.  Reserve adjustments 0N reiNSUANCE @SSUMEA. .........ruuvererrerreseeseeeesresseseseseesessessessssesessssassssssessessesssessessassenssessessans | sesesessessns (214,798,336) | ....vvvvene (108,780,420) | ............. (240,218,990)
2705.  Netinvestment earnings on funds withheld by ceding company... . 10,298,754 | ..oovvveiennn 8,039,532 18,127,708
2797.  Summary of remaining Write-iNS fOr LINE 27........ i it ssesse s sns st sne et snssssssssnssnsssss | asessseesns (204,499,582) [ ...oovvveenne (100,740,888) | ....ccvveve (222,091,282)
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Statement as of June 30, 2017 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI.........cvcveveeeeeeieiseeeitese ettt es s bes s ssssans | sevestsssesssssssssssssesssssses st astes e sasbnes 0 [
2. Cost of acquired:

2.1 Actual cost at time of aCQUISIION. ..........ovuevererrerrieiersrieereseeseseeeseenens

2.2 Additional investment made after acquisition \
3. Current year change in eNCUMDIANCES...........cccocvevereererreereiiesrieseeseresessee e e
4. Total gain (loss) on disposals
5. Deduct amounts received on disposals
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreCiation.............ceeeeeeeeeeneereueessensesseseseseseineieenn
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).

10. Deduct total nonadmitted amounts.............cccceuercvrerierrerninennns
11. Statement value at end of current period (Line 9 MINUS LINE 10).........cciviuiieiriiriisrnseiissssssseesessssesssssssssssssssssssssssessssessess | sssssssessesssssssesssssssessessessssssessnsnees [0 OO 0
SCHEDULE B - VERIFICATION
Mortgage Loans

1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of Prior YEar..........cc.cevicveveriieeiieereeeeeieees | ceerveesieeeesese s 7,358,788,849 | .....ccvveverrienand 6,914,640,466
2. Cost of acquired:
2.1 Actual cost at time Of ACUISITION..........c.cuevieireiiice ettt ettt b et es st et ss s b sssbens | eerebessssssesassstesnsesesnaas 256,130,000 | ..ccovvrererereriieieinne 1,119,955,098
2.2 Additional investment made after @CGUISIION. ...........c.ccueveiiiiecieccce ettt ssnas | saessesissessesessssesse s ssees 11,535,016 | ovoevevececeeeve 24,372,061
3. Capitalized deferred iNEreSt ANA OB ...........oiieiecce ettt sessntes | sbessessessstessesssessesse st nnsenss 723,647 | oo 450,509
4. ACCTUAL OF QISCOUNL..........oeeeectcecict ettt sttt st s e s s s st es st st s s s s s saessssnsans | sessessesssssessssassensssasssnsnsseses 53,500 | oo 197,075
5. Unrealized valuation INCIEASE (AECIEASE)..........cuueuiviieiieicieiseise ettt st bbbt s bt s st s e bnts | 4ebsssessesssssssesses s s este s e b st es e bssbessessesas | ebsssastes et s tes e s bessesse s s s st st antes e
6. Total gain (I0SS) ON AISPOSAIS.........cvuurererrirririerrisrieiiesisse ettt s st s st ss st b s ensnssnes | Sresssssnssessensnssnssestensnens (3,893,400) | .vovvnrereerrrierereieeeeeereies 308,235
7. Deduct amounts received On diSPOSaS..........ccueeiverreieiriiereieiesse s ..266,283,650 ...100,682,091
8. Deduct amortization of premium and mortgage interest points and commitment fees.............. 242,124 .452,504
9. Total foreign exchange change in book value/recorded investment excluding accrued INEErESt............oeievceirieciesiesies | s .
10. Deduct current year's other-than-temporary impairment FECOGNIZEM............covierricreiiieriee e ssrerens | ebessesesssssessssssesssssessnans (3,408,400)]...
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ...1,360,220,232 | .. 7,358,788,849
12, Total ValUGLION GIIOWANCE...........ccveveeicvceeee ettt sttt et bbb st e ..(23,221,795) | .. ....(20,195,449)
13. Subtotal (Line 11 plus Line 12)...... . ...7,336,998,437 7,338,593,400
14. Deduct total NONAAMILEEA AMOUNTS..........cciiieiiciciicie ettt b b sses s b e s st esessnsesesans | etessnsesessssnsessnsssessssnsesensesessssnsesensnses | sesessssesessssnsessssstesessnsesessnsesennsnsasnns
15. Statement value at end of current period (LiNg 13 MINUS LINE 14)........ciuiiuiiiiiiiieieicsttet sttt tsstessesssasssensenssns | svsesssssessessesssassesaes 7,336,998,437 | ..o 7,338,593,400
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAI.........c.u ittt et enssessessensans | sbesssessessessssssssassaseneees 359,728,380 | ...oovereeeeeeeine 255,691,617
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............cciviveeiiiiteicce ettt b st bt sssnns | saessesssasses e ssbessesessenses 19,515,262 | ooovveercreeeeeen 123,411,772
2.2 Additional investment made after @CUISIION. ...........c.ccueveiiiiee ettt s s st sanans | saessesssassesssssessssassanens 93,810,087 | .ovevreereeceeei 117,927,280
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation iNCIEASE (ECTEASE)..........ruurrerrerrireesrreseeseesssssseseesesssessesssesesssssseesessesssessessesssssssssessassssssessessasssessessassns | sessessssssssmssessssssessessnssnes 4,290,172 | oo (6,562,091)
6.  Total gain (I0SS) ON QISPOSAIS.........ccvivivriiiereiirereiiecte ettt ettt bbb se b b a bbb b s s b bbbt s s b et eseaebesassebessns | nesebebassesessssesassesesessssebesssesessseaetans | sbsssebessssesesnsesesnsetessnseeas 2,588,177
7. Deduct amounts reCEIVEA ON QISPOSAS.............cvuiuiieiririieeieisesese sttt s et bbbt st s s bbb esaesaens | sbessessssastessesassessesessansaen 29,603,216 | ..covvveereirereeins 62,185,977
8. Deduct amortization of premium and AEPrECIALION. ..........ccvviievicteeece ettt bt es e bebenaes | sesaebesstetessssetes st b s e aees 12,490,667 | ..coovovvererererereeiieeieias 71,142,398
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-8+9-10)........coovrvrrrrerrerrenrernereeneesesnsessesesens | evereessssesssssessessnseseesas 435,250,018 | oo 359,728,380
12, Deduct total NONAAMItIEA BMOUNTS............ciiiiiireieiieieie ettt ss st s bt s s s s s sse s s sses e | oetsesessessessssansee et ans et et entessessntensensnsss | essssnsessessnsessesssansessessnsansessasantessenan
13. Statement value at end of current period (LiNe 11 MINUS LINE 12)........ciuiieiciiiiieiciieticteseeisetessssesssssssesssssessssssesssssssnsens | svsessssssessesssossessessssas 435,250,018 | ..o 359,728,380
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of Prior YEar..........ccccevvvevevievrireeeieeeeeieeseesseisssensenens | vvsnensessnsesseneerenennd 1,196,490,730 | oo 29,487,047,234
2. Cost of bonds and stocks acquired ....5,710,415,565
3. Accrual of discount............ccoerreririnnes o . s 78,334,114
4. Unrealized valuation iNCrEASE (ECIEASE).........cueveveviirereicreee st s s sse s ssb s s es s s ssssssssssssestessnsans | evsessssssssssesnsassesesansnes (62,369,928) | ....oovvverrererrererriiens (158,169,433)
5. Total gain (I0SS) ON GISPOSAIS.........cceveveiieiririeiiie ettt ettt bbb s s bbbt et s s bbb s s bt ssaessens | sbsstessessssessassesssessenses et 2,316,350 | ..oooriieieeeiia (14,807,416)
6. Deduct consideration for bonds and StOCKS dISPOSEA Of..........c.ucveeieeiriiieiei ittt sesans | saessessssssessssssesaeseess 1,987,958,585 | ...coevervieicee 3,758,356,230
7. Deduct amortization of premium 32,611,052 | oo 71,623,414
8. Total foreign exchange change in book/adjusted carrying value... 58,084,748 | .ooovvvereveereeeen (48,443,055)
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........curuureeiurireieereireiie et ssess s | resssessssesessssssesssnssnsssssses 1,956,956 | ovoveirenieienisci s 27,906,635
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)...........ccccevverrrrisiereiiereiesiereseeeesesssesiens | cvesessssesessessesessenns 32,045,669,932 | ...covverererreinns 31,196,490,730
11, Deduct total NONAAMILEEA AMOUNES............c.cciiuiieeiiiicieie ettt ettt e a bbbt b st s s s bes s s ssessees | oebsessssssssssssessessstess et e bentesebsssessessnsss | essstssesssssessessssessesssssnsansesnsentessnsan
12. Statement value at end of current period (Ling 10 MINUS LINE 11)........covuiiiiciiriieiicisceseeiecteseesessesessssssessssssssssessssnsenenns | svesssssssesssensessssenes 32,045,669,932 | ...coovvvererieriias 31,196,490,730




Statement as of June 30, 2017 of the NATIONWIDE LlFE |NSURANCE COMPANY
SCHEDULE D - PART 1B

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

20ISO

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 (8)-vrvevererirerereeesenessesseseeesssseseess s ssssssssessssssssesssssssssssnns | svsesesssesesssssnns 16,676,845,136 | ....covnrernrerirrennne 558,928,116 | ..ooovvervrvrecerncnns 560,664,334 | ......ccoovvrrrerrinnnne (25,172,059) | .vvovvvrrirrns 16,676,845,136 | .....oocvvrrrrennce 16,649,936,859 | .....cvourermerirerrinerieeeieenieeneies | eereeeeinereeeens 16,293,945,643
12,200,963,637 349,985,856 | ....cvvvrrrirriinnn 294,398,958 | .....ccovvrrirrrirnens 102,943,392 12,200,963,637 12,359,493,927 ...11,919,244,065

NAIC 3 (8)-vevevereeirnrireesieriseesieseseesiesss s essssessssesssesesssssesssens | eesessesnesensesnns 1,253,069,656 | ......cccoverermrrrerninne 57,142,351 | coovvoeveverrciicens 86,262,489 | ....vvvrrrriiriins (28,454,319) | ...vvvcrrrrriens 1,253,069,656 | .......ovvvercrirnes 1,195,495,199 [ ..oouivimcereerieeinenieeeiseeieeees | oeeesesssesseennes 1,346,460,056
NAIC 4 (8)-veovvercerrirrerieeiseesieseses s ess s esss s essssssseessens | sessesesssssssssesssenss 443,621,505 | ...oovorricrieerinens 8,753,459 | ..o 17,858,778 | oooovvercrerecernenne (18,412,524) | ....vooviirienne 443,621,505 | ... 416,103,662 | ....ovvrereenrireriieriennierineenis | e 435,780,971
NAIC 5 (8)-vvvvvereeernrirresisrisesiseseesisessseesssesssesessssssessssesssessssssssenesens | sessessessssssssesssenes 101,856,989 | ....ovvverercrirririenens 2,234,005 | oo 12,334,851 | oo 3,619,992 | ..o 101,856,989 | ...vvvvvevcrirrrrinens 95,376,225 | ....oovvvrreererirerirerineesieninennes | crieeesessiesensenenns 105,085,910
NAIC B (8)-v.vvrvereeererireeeieriseeseeneeessessssese s eesssensesssscnssns | esssssssssssssssesssnsons 35,310,756 | ..o 39,168 | ..o 1,233,330 | oo 8,031,358 | ... 35,310,756 | ..ovovvreniririeiiinens 42,147,952 | oo | e 57,458,607
TOtAl BONGS......oovuieeiriiiieenis i snne e sensses | eoeesssnesnesenns 30,711,667,679 | oo, 977,083,045 | ....oovvnrirniriins 972,752,740 | c.ooovvvririirneniinan 42,555,840 | ...cocoovvrririinnns 30,711,667,679 | .ooovvvririinens 30,758,553,824 | .....oovirniriinirinniienii s 0 | e 30,157,975,252
PREFERRED STOCK
NAIC Tttt | etet iRt R R eRe | SRt R R | et SRR Rk R | HEE Rt | HEee bR | et 0 [ v rnsienes | e e
NAIC 2.t es st | etes st Rt | et Rt | Sets R Rk R | HEf R | et st | et 0 [ i rnsienes | e e

10, NAIC 3.ttt | feebeseee st s bRtk eee | SR e s R RSk R e | kiR RS R Rt R e | 4t | HEee bRt | st 0 [ vt rnsienes | e e

1.

12.

13.

14.

15.  Total Bonds and Preferred StOCK..........vwrieiiniiniisiisnisnieniesisnssnssssns | cvesenessnesnsenens 30,711,667,679 | ..o 977,083,045 | ...oovviiinis 972,752,740 | ..o 42,555,840 | ..o 30,711,667,679 | oo 30,758,553,824 |....cooviviriiriiniiei e (0 I 30,157,975,252

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:
NAIC1S.......... 0; NAIC2S...... 0; NAIC3S..... 0; NAIC4S...... 0; NAIC5S...... 0; NAIC6S........ 0.




Statement as of June 30, 2017 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ? Acfual Interest éollected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......ciiriieieeenes | s 281,725142 | ... D, GOSN PPN 281,725,142 | ..o 139,099 | ..ot
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHO VAT .........vuruiererrieireirerieieiesiesessese s ssssssssssessesssssssssessasses | sssssssssessassssssessassassssssenes 429,554,445 | oo, 249,830,784
2. Cost of short-term investments acquired 11,305,968,796 24,987,921,105
3. ACCTUAN OF GISCOUNL. ...ttt | HebeeE bR e R e b b e bbbttt bttt etnt | sebbesb e bbbttt
4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON QISPOSAIS..........cvvvieriiiteiiesieteies ettt b st s s s s e s bbbt es b b s s ss s s s s s sssssssessesas | Hessesssbasssssessssssesses et asses et s sessesansensanes | essessssssessessssessessessssssessss st esses et ensenas
6. Deduct consideration received ON AISPOSAIS...........c.cucveiviriieiiiiiiieieiseei ettt snse s | ebsesessesses st b s 11,453,798,099 | ..cocveveeeeeea 24,808,197 444
7. Deduct amOrtization Of PIEMIUM.........ccocuiiciiiccieice ettt b b s bbb s st es s b s s ssaebessstens | s2ebsssesessssesessssesebassebes s e sebessebesessnsesanas | ebsmsesesssesesssses et s seb e s s e b e s s et et en s et s eee
8. Total foreign exchange change in DOOK/AdJUSIE CATYING VAIUE...........curiuiureeireiiecire ettt sse st sseses | eeesessessssssebsesess s st b b ses st st snes | sesstsessess st s s e sestee bbb es st ss st s
9. Deduct current year's other-than-temporary impairment TECOGNIZEM.............ccveueueiieiiiceeseee e esaeaes | cresitstesseseresssssebsssebessssssebessesesessnsesans | ebessesesissesessssssessssstesesseaesssnsebensesessanes
10. Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5-6-T+8-9).......cccerruririnienrniineninsinesensineens | reeeessissesee e 281,725,142 | oo 429,554,445
11. Deduct total NONAAMItIEd @MOUNLS............ciiiiiiiii bbb | SE0E LR E bbbttt | ehbb bbbttt
12. Statement value at end of current period (Line 10 MINUS LINE 11)....vureririiiarnsiisieci s ssnsssssss s snssnssnssssssssenss | snsssessssssnsssssssssssasssssssesns 281,725,142 | oo 429,554,445

QsI03




Statement as of June 30, 2017 ofthe. NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION
Options, Caps, Floors, Collars, Swaps and Forwards
1. Book/adjusted carrying value, December 31, Prior YEAr (LINE 9, PHIOT YEA).......o.vvvvrovosevsevsessssessesssssssssssssssesssssssssessesssssssssssssssossssssessessosssssss oo
2. COSt PAId/(CONSIAEIAHON FECBIVEA) O BAUIIONS.......o...ocoeeosessosssessssosesess s

3. Unrealized valuation increase/(decrease)

4. Total gain (10SS) ON tErMINAtION TECOGNIZE. ........cvucviveieeieiiiesiie ettt sttt s bbb s bbb e b s e s bbb bbb bt s bbb bbb saes

5. Considerations received/(paid) on terminations

B, AMOTHZALON. .......ocveiiitecicte ettt bbbttt s b4t b8 s b4 s AR s b AR AR RS b A bbb d A AR AR bt bbb bbbttt

7. Adjustment to the book/adjusted carrying value of hedge item

8.  Total foreign exchange change in DOOK/AQJUSIE CAITYING VAIUE............overuuiuiirireisie ettt et et s b8t een
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ B8+ 7 + 8)....ucicicriiciieeeeesetee ettt sttt b st naenen
10, DEAUCE NONAAMILIEA @SSEES..........veiieieieiictte ettt a b s s et a bbb s bbb s s st b bbb e b s e st s bbb b bbb bt ae e s nt et

11. Statement value at end of current period (LiNE 9 MINUS LINE 10)........ceuiiieiiiiieieiiees ettt bbbt bttt a bbbt b bbb s a et bbb st s e bens

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts
1. Book/adjusted carrying value, December 31, prior YEAr (LINE B, PrIOr YEAI)........c.viiueieiiieieiciesieiseisssssse st sssesse s bes bbb se bbb st s bbbt aes
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)...........c.cc.ccvevrieeveurierceieeeee e

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

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

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

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............cc.cc.uc..... 3,724,576
3.14 Section 1, Column 18, Prior YEAr...........coverrverrereeereeereeereeeseeeseeeeeeens 4,649,554 (924,978) (924,978)

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

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

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

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..............ccceevueee. 3,724 576
3.24 Section 1, Column 19, PriOr YEA.......c.cvvuvrereerierrreireiseeeeessieseies 4,649,554 (924,978) (924,978)

3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2)......cecereireiteieeeeis ettt ettt ee et £ s8££ e84 8 42 E 858422 s 284284882 E £ s £ E bR E e s et en e

4.1 Cumulative variation margin on terminated contracts during the Year..........cccccoevveveeviieescceeceess (214,415,333)

42 Less:
421 Amount used to adjust basis of hedged item...........ccccoevevivieirennns
4.22  AMOUNE TECOGNIZEA. ......corvrereercrireereireeeeseeeeee et seseenes (214,415,333) (214,415,333)

4.3 SUDLOtAl (LINE 4.1 MINUS LINE 4.2).....coiueiiiiieiieiitssieiets ettt sttt se b8 a8 s s8££ b 2888828 e £ bR R bbb bbb s nn

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

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations IN PHOT YEAT............oveririirrirrirircereese ettt
6. Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 - 5.1 = 5.2)...uuiiieieieieeese et
A 0 =T (VT g 0T To T (=T JR= TS (TP U TR E PP

8. Statement value at end of current Period (LINE B MINUS LINE 7)........c.cuiuiiriiiiiieieiciseiese ettt bbbt sttt bbbt sns

Qsl04

423,195,518

3,785,070

(34,431,587)

(9,670)

2,854,800

(59,586,246)

330,098,285

330,098,285

102,207,850

(15,181,850)

87,026,000

87,026,000
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Statement as of June 30, 2017 of the NATIONWIDE LlFE |NSURANCE COMPANY

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

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic) Asset Transactions

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

NONE
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Statement as of June 30, 2017 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

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

Beginning INVENTOMY........coiuiiieieirieieseeiesssseississieisssnies | seresesssiesssssiesesssssnss | sossesessssssesssssssessssssssssesssssssesses | soenssessesssssssenssssesnld | svvesernsiessessessessssssensessnsnnsens0 | oevnsrensesssnsensernesns0 | srrennsinsiesnssisneensmeennnen0 | ceveieeenssenesn0 | aesiensenesensenen0 | e 0
Add: Opened or acquired tranSaCtioNS............cocurrerereerrerees | cerereerernensisnesnennenes [ errnenneneeseesssesssnessssessnssssssnssnsses | enessessnssensssessssessensnnes | eerneerere RO I I BB - | oo | reerssenseeesssssssnnensees | setssesesestess s ssss st st ens s essessants | essessasseesssesseneeens 0 [ e 0
Add: Increases in replication (synthetic asset)

transactions statement value..............ccccooveverercrninions | creveinns 2.9,9, CORNININR INRRRTROYRIRTROTRRIOROTUROVPURRE DROVRTIND 0.0, CHIOURIRTIR IOPTROTORRPOOTTRRURPOOTIOTURPURPIOTIORY IYOTPUIPIDD 0,0, CHRIOTIORII EOPORTROORTOTROTSURTTRTURUROURTOTIOR POURTIRIDY 0,0, CHURIRTTTIE BT OO OPIROTOTRIOTOTIN OO XXX etrtirerers | v 0
Less: Closed or diSPOSEA Of trANSACHONS...........crirrerrerrieins | rrireiriscinsireesireeines | seeessesssseessesssssssssssssesssssssssesss | sessessssessassssssessessasssne | sessessssssessessessassssssessessasssnssessosss | sesmssessassssnssnssessansns | sessesssssssssessasssssessassasssnssnssessanss | sesessasssssssssessessnnssnsns | eesssssessessasssnsssssessassnssessessansanss | sessesssssssssessessnssnes [0 TR 0
Less: Positions disposed of for

failing EffECHVENESS CIILEIIA. ........ceiiceereierieiriceieiies e | s sesesessssbess | ersssssesessssesssssssesssses | sestesessssesessssssessssesessssssesessssesesss | stesissesssissesesssessssssets | seessssssesesssssessssesessssssesessssesessns | sessesessssssesessesessssneses | sessssssesessssessssssesessssssessssssesessnse | seesessssssessssssesesnsess 0 [ e 0
Less: Decreases in replication (synthetic

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




Statement as of June 30, 2017 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECtON 1, COIUMN 4.......ooiiieieerireieie sttt 330,098,285
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance...........c.ccccovvvrvererverrererereerernnens 87,026,000
3. TOAI (LINE T PIUS LINE 2)...uveivieieciieeiteictsste ettt ettt et bbb s e a et bess bbb s b e s bRt A bbb b e b s s bR bbb bbb es s b ee bt b e bt a et e st n st anen 417,124,285
4. PartD, SECHON 1, COIUMN 5.ttt 541,078,637
5. Part D, SECHON 1, COIUMN B.......coveveiieiecictctes ettt s bbbt bbb s s se et s st s st nen (123,954,352)
6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5)......oucvieiieiiiiisiteieiictese ettt sttt s s s s st st et e et e bbb s s e e e s e et s st en e bbb s b et s e s st n b e s st en et sansnn 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 6.t bbb bbb 319,995,927
8. Part B, SECHON 1, COIUMN 13......coiiiiieciei ettt bbbttt bbb b s bbbt s et bt et s e (1,017,481)
9. TOAI (LINE 7 PIUS LINE 8).....voveeieciieeieeict ettt ettt ettt s e et s et et s s b e s e e R et e s st et s e b b et n e bRt s et ettt en et et s s s e bt n et et st n et et anen 318,978,447
10. Part D, SECtioN 1, COIUMN B..........ouiiiiiiiiiiciiii it 454,678,398
11, Part D, SECHON 1, COIUMN O...ovvvvvvrseririecesseerisse stttk (135,699,951)
12, Total (Line 9 MIinUS LINE 10 MINUS LINE T1).....cviueiieiciiisieiiiee ettt ss sttt bbbt s bbb bR st b bbb bbb s bbb s st 0

Potential Exposure Check

13, Part A, SECHON 1, COUMN 21 75,617,838
14, Part B, SECHON 1, COIUMN 20..........iiiiiiiiiiee s 87,026,000
15. Part D, SECtioN 1, COIUMN 1. ...t 162,643,838
16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15)........ciueiiiiieiieiciiisiie ettt sas st s b bbbt s s bbb s bbb bbb st 0

Qsio7



Statement as of June 30, 2017 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Book/adjusted carrying value, December 31 Of PHOT YEAI..........covererirrrenrerrieiesissiseississese e ssesseens

. Cost of cash eqUIVAIENTS ACQUIME............cceverieeeieeieicreee ettt et b st senaaes

o ACCTUAL OF QISCOUNL.....vuvvvere ettt sttt

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

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

. Deduct consideration received on diSPOSALS..............cceiueveiicieiiiriierie e

. Deduct amortization Of PrEMIUM..........cciiieiieiscee ettt bbb a b s e

. Total foreign exchange change in book/ adjusted carrying ValUe.............cccccvevviereiiecreniceeseee e

. Deduct current year's other-than-temporary impairment reCOgNIZEd...........cccovrvevriveeriicereeeeeeeeeeree e

. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)........ccccccveverrerrirensrieriesinnnns

. Deduct total nonadmitted @MOUNES............ccccieiiiiiieiecc et nnn

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

QsSI08
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Statement as of June 30, 2017 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition]  Amount of Encumbrances Less Encumbrances After Acquisition
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbranceson| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances Incurred

NONE




Statement as of June 30, 2017 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE B - PART 2

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

2030

1 Location 4 5 6 7
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1102681 ... | VANCOUVER........ 06/16/2017.... 4.450 15,250,000 . 21,009,000
00-1102688.... ... |CHARLOTTE ... | 06/16/2017.... 3.870 37,750,000 [ .ooovvrnvrreireeseriersseesseess s sttt | seebi e 50,178,000
00-1102691.... ... |ROCKVILLE ... | 04/03/2017.... 3.970 7,000,000 | .vooiieniiiiniiiie | s 12,070,000
00-1102702.... ... | PALM BEACH GARDENS .| 04/11/2017.... 4.260 15,700,000 | ..-vvroeerueenreseriensensseese sttt | ettt 20,960,000
00-1102707.... ... | SEATTLE.... 04/11/2017.... 4.000 11,000,000 | ..coooieeiiiiiiiiies s | e 14,986,190
00-1102713 ... | HAWTHORNE ... | 04/17/2017.... 3.790 1,745,000 3,780,000
00-1102721.... ... | BROOKLYN . 106/01/2017.... 4.240 14,000,000 | ...couoieniiiiiiicii | e 25,505,500
00-1102722.... ... | ATLANTA 04/11/2017.... 4.100 17,000,000 | +.vovorernvenienerienseneeesereess st st | ettt 33,650,000
00-1102723.... ... | MADISON 04/26/2017.... 6.250 4,000,000 | coooiiriiriiii e | e 47,232,000
00-1102727.... ... | CHARLESTON .| 05/22/2017.... 4.180 17,750,000 | 1.vovoeeeeaiieeirieeieneeeseeess sttt enes | ettt 24,356,000
00-1102731 ... | DERBY. 06/01/2017.... 4.080 8,500,000 13,590,000
00-1102734.... <. | WASHINGTON......ccvvverrrnnes ... | 06/31/2017.... 4.170 24,500,000 34,960,000
00-1102736.... . | LAS VEGAS. ... | 06/05/2017.... 4.070 8,000,000 | vvuvieueernirneeiseiseieeei ettt | bbb 13,618,160
00-1102750.... . [INAPERVILLE......cocoiiiiinniniriieniininne . | 06/29/2017.... 3.740 16,500,000 | ..vorveriieniiiieniieni s | et s 26,150,198
0599999. Total - Mortgages in Good Standing - Commercial MOrGAGES = All OhET...........ouiieiiieie ettt ettt ettt et ess st ssssnsessee | fessesssssssassessssansessesssssssassessnsansessesnsenss | sessn XXX....... XXX 198,695,000 | ..o 0 .342,045,048
Mortgages in Good Standing - Mezzanine Loans
99-0000050.......cvvuvrvrerrsserrserereeesersereesesesseesseens LONG BEACH .| 10/04/2016.... 12,000 | 1voeeeeeiierierie ettt | errieenienes 507,367 | oot 42,600,000
99-0000054.... wve | KING OF PRUSSIA........cooiriirrieiinerineriesieenns 09/29/2016.... 12.000 5,655,291 | oo s 95,150,000
99-0000055.... ... | CHARLESTON . 110/10/2016.... 11.000 OO DR 269,013 .156,800,000
99-0000081.......vvurveiriiienierisissrissieene s PHILADELPHIA........ocviiiiiiiiiins 05/15/2017.... 11.500 0 | | et s 52,484,849
0699999. Total - Mortgages in Good Standing - MEZZANINE LOANS............ouueuieiieieie ettt ettt ettt st se ettt ee st et essees e et sesenses ek es et ee et eesensesetanss  fessesssssssassessesassessessnssnsansesnsansessssnsenss | cossan XXX....... XXX 0 6,431,671 .347,034,849
0899999. Total - Mortgages in GOOD STANGING. . .....vuuruesiisiieieiess stttk Sehbseab bbbttt | cenins XXXeiiene XXX 198,695,000 6,431,671 .689,079,897
3399999, TOAl MOMGAGES. ......vvvvrrereeerseeseeeesesseess e es s eess et es ettt ees | Aebbieeb st en bttt sienes | erins XXX XXX 198,695,000 6,431,671 689,079,897
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 6 7 Change in Book Value/Recorded Investment 14 16 18
2 3 8 9 10 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Total Change in Total Foreign | Excluding Accrued Foreign Exchange
Loan Accrued Interest Prior Increase (Amortization) / Impairment Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized 10 +11) in Book Value Disposal Disposal Disposal

Mortgages Closed by Repayment
00-1000232.... ... | BONITA SPRINGS 06/23/2000.... | 05/02/2017.... | .... 4,007,374 0 3,980,628 0
00-1000541 .| COLUMBUS .| 04/30/2001.... | 06/28/2017.... | .... 2,436,702 0 0
00-1001308 CHICAGO 07/22/2003.... | 04/28/2017.... | .... 7,880,227 0 0
00-11003%4.......ccovvvrrrrrinn FORT WAYNE.. 05/14/2004.... | 04/28/2017.... | .... 1,778,459 0 0
00-1100479 OXNARD 02/18/2005.... | 06/21/2017.... | .... 2,645,875 0 0
00-1100501.......cvvmrereirerinnns SAN DIEGO 07/22/2004.... | 05/10/2017.... | .... 8,265,796 0 . 0
00-1100765 CHICAGO .| 05/19/2005.... | 04/28/2017..... | .... 1,228,478 0 ,190,412 0
00-1100859 ROCKVILLE........coorvverremrveeeerissresereenssssisessssssesssenssensonns | MDoocveeiens | e 07/13/2005.... | 04/03/2017.... | .... 5,004,049 0 . 4,941,788 | ... 0
00-1101037....conveerrierir MIRAMAR........cvveirmerinererienissesseriessesssensenesssssessenssens | Fluverinennne | s 03/22/2007.... | 04/18/2017.... | .... 1,295,923 0 | e | e 1,272,373 | oo 1,272,373 0




Statement as of June 30, 2017 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE B - PART 3

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

1'2030

Location 5 6 7 Change in Book Value/Recorded Investment 14 16 18
2 8 10 12 13
Book Value /
Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

Investment Excluding Valuation Temporary Total Change in Total Foreign | Excluding Accrued Foreign Exchange

Accrued Interest Prior Increase Impairment Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on Total Gain (Loss) on

Loan Number City Date Acquired | Disposal Date Year (Decrease) Recognized 10+11) in Book Value Disposal Disposal Disposal

00-1101145 TUSTIN 04/11/2006.... | 04/11/2017.... | ...... 3,480,329 | ..o s | e | s | oennen0 | | 3,463,546 0
00-1101161.... ... | BONITA SPRINGS .| 04/17/2006.... | 05/02/2017.... | ..... 356,595 333,911 0
00-1101227.... ... |MURRIETA 06/15/2007.... | 05/11/2017.... | w.cvvorvirnnes 12,964,753 | ..o [ | e | s |0 [ | 12,891,420 0
00-1101243.... ... | CHANTILLY 09/12/2006.... | 04/25/2017.... | ...... 7,670,000 ..7,670,000 0
00-1101383.... . |AURORA........cotvrrnriiins 04/12/2007.... | 04/27/2017.... | ...... 5,120,062 ..5,069,017 0
00-1101395.... ... | SAN DIEGO 08/31/2007.... | 05/10/2017.... | ...... 4,552,239 0
00-1101439.... | SANTA MARIA. ..ottt ssees 04/17/2007.... | 04/27/2017.... | ..... 780,762 e 0
00-1101458 CHICAGO 05/22/2007.... | 05/31/2017.... | ...... B284188 | ..o | cevierineeeeinsinsnis | e | e | a0 | e | e 4,186,662 0
00-1101493.... ... | SALT LAKE CITY. 07/30/2007.... | 05/01/2017... | w.ccvovvvnnnees 10,447,177 IV 10,380,850 0
00-1101516.... .. | MILWAUKEE... 06/15/2007.... | 04/27/2017.... | ...... 2,500,000 B [ 2,500,000 0
00-1101526. ALBUQUERQUE...........cccoovvvunec 08/15/2007.... | 06/01/2017.... | ...... 2,587,530 ..2,572,600 0
00-1101534 TORRANCE 08/30/2007.... | 06/16/2017.... | ...... 4,160,461 ..4,134,821 0
00-1101548 TACOMA..........ccccon. 10/31/2007.... [ 05/09/2017.... | weveovvvrrrnnes 12,921,680 0
00-1101549.... ... | TACOMA... 10/31/2007.... | 05/09/2017.... | ...... 3,329,448 0
00-1101646.... .| TACOMA... 10/30/2008.... [ 05/09/2017.... | ...... 1,269,063 0
00-1101791 WAUSAU 11/22/2011.... | 05/31/2017.... | ...... 4,429,010 0
00-9000137 YORBA LINDA 05/01/2002.... | 04/20/2017.... 17,971 0
03-0308877 WOODSTOCK........cvverrririres 04/03/1997.... | 04/04/2017.... | ..... 237,397 0
03-4100224 HOUSTON......covvvnee. 03/12/1997.... | 04/07/2017.... | ..... 135,030 0
0199999. Total - Mortgages ClOSEd by REPAYMENE. .........iuiereriiiiiirisierssisssisessss s sensssissis | eresssssessessssssasssesssssssssessenssssessessssssanssssssssanssssessansses | sesseseensanes 115,746,577 | oo 0 0
Mortgages With Partial Repayments
00-1000030 PITTSBURGH 11/16/1999.... | covveerveriviin | v 2,618,244 | ..o | e | e | e | e 0 [ s [ e 199,863 0
00-1000031 PITTSBURGH 11/16/1999.... [ cooeverererireenns | e 765,642 | ...vooveeirceineinees | seererieriesinesinsins | essisessnesiesinessnnes | eenessinsinsssessesennes | seesessenssnssesennnsQ | seresississssinen | s 90,999 0
00-1000032 PITTSBURGH 09/20/1999.... | ovorevrrvrrirernns | e 2,710,163 ..64,318 0
00-1000038 VISTA 08/31/2000.... | ccvoreverrerrerrnes | e 2,015,760 .117,595 0
00-1000171 CANTON 08/15/2000..... | covoocverererrirries | cenee 998,547 ..78,156 0
00-1000188 KEASBY. 04/1712000.... | covorerererernerrinns | o 2,428,210 .158,707 0
00-1000593 KENILWORTH 08/08/2001..... | ..vorevrrerrererinns | e 3,829,005 170,947 0
00-1000665 EDISON .| 07/06/2001..... | .vverevierierine | e 5,194,046 .237,901 0
00-1000701 VILLANOVA 12/1712001.... | coveverveviviinn | v 2,759,853 115,140 0
00-1000714.... ... | CLOSTER..... 11/08/2001..... [ oo | s 1,373,856 ..57,946 0
00-1000735.... NEW CASTLE.......oooviireriieirerinnins 07/18/12002.... | ..vovevrrerrirerinns | e 1,436,353 ..51,883 0
00-1000774 FLINT. oo 12/20/2001.... [ coovvervvvirrenn | s 3,418,351 255,310 0
00-1000788 FT. PIERCE 117202001, | e [ s 611,604 0
00-1000818 LEECHBURG 02/22/2002.... | covoevereverneranns | e 3,538,710 0
00-1000819.... ... | BARBERTON 1212172001 [ v | s 1,893,358 0
00-1000820.... ... | PITTSBURGH 12/2172001... [ oo | e 871,674 0
00-1000821.... ... | LOWER BURRELL 1202172001 [ oo | 981,141 | o | e | ensiseississiseennes | e | sesssnssessesnnnns0 | e | s 40,886 0
00-1000822 ... | CANAL FULTON 1202172007 | e [ s 539,223 22,470 0
00-1000848.... . |NEW ALBANY 02/07/2002.... | coooevererinrienns | v 2,070,899 | ... | e | e | e | cnnernsssnnnnsnQ | s | e 83,213 0
00-1000858 BROOK PARK 04/09/2002.... | covoveververnerranes | o 1,595,698 | ...oouvearererirrernenns | cereernninenienienies | cerseesseeinnienienin | e | s (V1 TOOROTRROTN IO 160,702 0




2’2030

Statement as of June 30, 2017 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE B - PART 3

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

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

00-1000867.... .. | SALT LAKE CITY UTeveiees [ 03/01/2002.... | covoeverrinrienns [ v 1,582,010 0
00-1000875 ... | SCOTTSDALE... AZ 109/18/2002... | ..vverreerieris | e 1,171,051 0
00-1000914.... ... | CINCINNATI..... OH..ovvivvies | e 07/01/2002.... | covocverrinrienns | v 1,188,612 0
00-1000926.... v [MARIETTA.....cooiiriirinns [C7. RN IR 12/23/2002.... | ..ovveovrcvrrrenn | s 2,240,855 0
00-1000929.... .| CRANBERRY TOWNSHIP.......cc.coovvrrrirrrirnnne PA. oo i 06/11/2002.... | cvvorevereriraeinnee | v 17,764,652 0
00-1000932........couvvvmrererirns HARRISON TOWNSHIP. Moo [ i 05/29/2002.... | covoveververnerenes | v 5,454,609 0
00-1000949 STOW OH..ovviviies e 05/30/2002.... | ..corevererirerinns | e 1,748,743 0
00-1000958..........ovvvmrererinne HOUSTON................ L. ST D 06/18/2002.... | ccvoreverrererianes | e 1,653,968 0
00-1000964...........ocorrrrrennn COLUMBUS.......cooonvvviirnne (0] USRI DR 10/03/2002.... | ..oveevrerrierien | s 1,529,043 0
00-1001017 STARKVILLE IMS i [ 07/03/2002.... | ccvoreverrernerenns | v 1,221,640 0
00-1001038 ITHACA. ... NY oo [ 10/01/2002.... [ oo | s 5,014,796 0
00-1001042 RAVENNA OH..ovvveves | v 06/27/2002.... | covoreverevernerenns | e 3,994,992 0
00-1001049 WAYNE PA. oo 10/24/2002.... 103,607 0
00-1001090 MASON.....ovrvirirrercirseeieiiis OH..ovvveres | v 12/20/2002.... | ..ovvovvvrrvaren | s 7,399,929 0
00-1001135 MADISON L/ D 12/120/2002.... | ..ovveovrrrineinn | s 2,551,402 0
00-1001203 NILES......oviirinninerrererineesssissnnenensenesssssssssssenes | i | e 12/30/2002.... | ..oveerrvririren | s 4,243,129 0
00-1001215 EDISON AN 12M17/2002.... | coovvevrieri | s 8,093,328 0
00-1001237 DALLAS......ooverierierintissiissinesieseesisseens L. ST B 11/20/2002.... | ..o | s 5,374,831 | oo | v | e | e | e (V1 TOOPOTTTONRTOTE PPN 235,461 0
00-1001244.... ... | PITTSBURGH PA. oo i 02/08/2005.... | covoucverrererrnee | rerrerireenns 15,346,041 .183,563 0
00-1001260.... .| PITTSBURGH PA. o v 03/05/2003.... 336,469 ..61,852 0
00-1001279....covvvrirerierins PITTSBURGH PA. oo [ 12/23/2003.... | ..vveeerieein | s 4,352,495 .126,710 0
00-1001283 GARLAND L, RN IR 03/03/2003.... | .vovevrrerrirerinns | e 1,701,291 0
00-1001319....couvvmirericrin RANCHO CUCAMONGA..........oevieireiinrieiieeiesisseesssias (67 U B 05/15/2003.... | covoreverrerneriinne | e 2,075,686 0
00-1001324.... vo | STPETE/PINELLAS PK.....oovvirriieierieisrieiinis FLovioiiiiins | e 09/08/2003.... 605,493 0
00-1001333.... . |MYRTLE BEACH (SO DO 06/02/2003.... | covoevererierrenns | o 2,825,652 0
00-1002014 KNOXVILLE TN | e 07/28/2003.... | covooevererernrienns | v 1,922,739 0
00-1002028 MADISON |/ D 11/25/2003.... [ ..ovveorrirnenen | s 3,644,792 0
00-1002030.... o [LAPALMA. ..o CA.oovevee [ e 04/28/2003.... | ovooevvrverererinns | e 8,686,003 0
00-1100012.... .| PITTSBURGH PA .105/13/2003... | ..vvorierierins | e 1,822,341 0
00-1100030 CHICAGO........cooiiiie s Lo [ 08/04/2003.... 523,796 0
00-1100036.... ... |MOORESVILLE (O DU 08/05/2003.... | covoveververerinnes | o 2,297,232 0
00-1100046.... ... | GLEN CARBON | ESURRRSRORRN IR 01/05/2004.... | .cooovvererrerirnns | e 2,284,831 0
00-1100047.... ... | SAINT LOUIS MO...cooevreee [ v 11/11412003.... [ ..ovveoevirenn | s 5,038,443 0
00-1100067.... .| JOHNSON CITY. N L 10/31/2003... | oo [ e 1,809,251 0
00-1100068 BELLEVUE........coooieveerieereerrerrins L\ TS D 10/31/2003.... [ ..oveoervriienen | s 2,213,953 0
00-1100080 GREENDALE........oooiiiiieiisiiesieese s L/ B 09/02/2003.... 496,320 0
00-1100109.......vvvvvrrirerirn MILFORD (0] SV DR 09/23/2003.... 485,594 0
00-1100131.... ...|CONCORD NH.cooovevines [ 09/30/2008.... 331,230 0
00-1100141 ... | GRAND RAPIDS.... MI .1 10/30/2003.... 375,197 0
00-1100154.... .| CRANBERRY TOWNSHIP..........cccooveviiiinns PA. oo [ 10/22/2003.... | ..oveovverieein | s 4,074,052 0
00-1100163 RESTON . LT/ W B 10/27/2003.... [ ..ovveoveererrennn | s 3,411,382 0
00-1100173....coivicricrins ALBUQUERQUE...........cccommuunnee NM.vvneins | v 08/31/2004.... | covoocvereviseianne | e 1,973,751 ..49,400 0
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00-1100174 SIOUX FALLS SD 11/12/2003.... [ oo | s 1,917,196 0
00-1100195.... ... |HOUSTON. TX | 11721/2003.... | e | 1,585,790 0
00-1100196.... ... |HOUSTON. X 11/2172003.... [ oo | s 1,619,459 0
00-1100197.... ... |HOUSTON................ TX 11/21/2003.... | oo | i 2,047,050 0
00-1100202.... ... | BALDWINSVILLE NY 12110/2003.... [ ..ovverirrieen | s 1,098,934 0
00-1100223.........ccvvvvirriirn PITTSBURGH PA 10/30/2003.... [ ..oveovevrrrares | s 2,486,761 0
00-1100233 ITHACA ... NY s 12/10/2003.... . 529,570 0
00-1100240........coevverrrira MARGATE FL 03/03/2004.... | ..o | e 10,096,465 0
00-1100247.... wet |CLEARFIELD ... UTe 12/04/2003.... | coovvocvrecrires | o 1,580,591 0
00-1100265.... .. | ALTAMONTE SPRINGS FL 12/18/2003.... | coovvocvccviies | i 1,769,476 0
00-1100272 WILSONVILLE.........ovvoeveeviecieeeeseeevee e OR 05/21/2004.... | coooevernricnns [ o 1,729,775 0
00-1100296..........cvvvvrrirrnn CINCINNATI..... OH 01/21/2004.... | covoevervnerenns | o 2,494,166 0
00-1100339.....ccvvorrereriiins PORTLAND OR 03/22/2004.... | covoevererineianne | o 2,234,460 0
00-1100346.........covvvrrrii FARRAGUT ™ 05/04/2004.... | ..oovverrrarns | o 1,516,071 0
00-1100347. VISALIA CA 07/14/2004.... 480,862 0
00-1100365. WENATCHEE.......cooiiiiicceccesns WA 08/09/2004.... | ..oovverrriareis | v 1,697,932 0
00-1100369.......0courvevrrrieras HIGHWOOD, 1L 05/17/2004.... | covocveerineianne | e 2,777,781 0
00-1100371...covvevrririiis ANDERSON............ SC 12/21/2004.... | oo | 2,095,116 0
00-1100373.... ... |[RANCHO CUCAMONGA..........coovoririrnrieneeieceeieseeeesenenas CA.cooverens 12/30/2004.... | coovvoceecires | e 3,038,351 0
00-1100375.... ... |[ALGONQUIN. Il 09/15/2004.... | ..oovverriareis | v 1,114,490 0
00-1100403.........oovvvcrris BAKERSFIELD 05/20/2004.... 110,715 0
00-1100406 EDISON . 05/18/2004.... | .cvooevrrerririrnns | e 3,252,681 0
00-1100414 BOURNE.........coosiirrinrierienns MA 05/05/2004.... | covoocverrerneranne | o 2,715,819 0
00-1100420.... 1. |ORMOND BEACH.........ooiiiriiriiernieiersissien s FL 06/15/2004.... | .ccooevrrerrirernns | e 1,767,296 0
00-1100421.... ... | PORT ORANGE FL 09/16/2004.... 699,740 0
00-1100464.........ccocoovvrrirnnn GAINESVILLE..... FL 05/26/2004.... | coooocvererinrienns | v 5,474,944 0
00-1100475. ITHACA ...t NY s 06/25/2004.... | ...cvverrriiarirs | oo 2,669,413 0
00-1100487 HILLIARD.....coociiiitiisicieee e OH..oovvvvrnne 01/06/2005.... 416,300 0
00-1100497. KENT. WA . 08/23/2004.... | ccovvoocveceires | e 1,086,248 0
00-1100519......covverrrercrciriene MILWAUKEE. WI 04/20/12008.... | ..cooevrrerreririnns | e 2,725,935 0
00-1100581.... ... |CHARLOTTE.........cccoooeenu. NC 05/11/2005.... | ..o | v 6,959,608 0
00-1100598.... ... | FARMERS BRANCH X 12/16/12004..... | covvererrerivinn | v 1,116,359 0
00-1100599........couvrevrriirs FARMERS BRANCH TX 12116/2004.... | ..ooveovvvirrenes | s 2,275,109 0
00-1100601 DALLAS X L 12M16/2004... | .o [ e 1,786,852 0
00-1100802..........cvvevrrrierane HOUSTON............... TX 12/16/2004.... | oo | e 1,786,173 0
00-1100603.... ... |HOUSTON................ X 12/16/2004.... | coovvoevrerrires | o 1,164,403 0
00-1100640.... .| MANHATTAN KS. 11/03/2004.... [ ..oveorrirrennn | s 1,238,611 0
00-1100649 KNOXVILLE N 11/04/2004.... | ..o | s 3,083,812 0
00-1100677. ... |LAS VEGAS... NV . 02/18/2005.... | ccvvvevvvecriras | e 4,215,887 0
00-1100686.... ...|CHARLOTTE. NC 12115/2004.... | ..o | s 1,377,579 12,797 0
00-1100692..........cvvvvrrieras SALT LAKE CITY. uT 01/10/2005.... | ..oovverericccres | e 5,427,993 | ..o | e | e | e | s (U [OOSR ISP 134,281 0
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00-1100697.... e | CLEARFIELD ...t 01/28/2005.... | ..oovverrrriecries | cevnee 2,021,344 0
00-1100698 ... |[ALGONQUIN. . 08/02/2005.... | ccovvoovvereiies | e 6,511,684 0
00-1100717.... ... | FARMERS BRANCH 12/16/2004.... 657,105 0
00-1100718.... ... |FARMERS BRANCH 12/16/2004.... 651,105 0
00-1100720.... .|HOUSTON........cc...... 12/16/2004.... 732,145 0
00-1100721 DALLAS.......covvrinnieneieneiesessseienes 12/16/2004.... | coovvovveces | 1,210,300 0
00-1100722...........c... HOUSTON.........c...... 12/16/2004.... 917,641 0
00-1100723 WAUSAU 03/28/2006.... | ...ovverrrirceres | o 1,754,946 0
00-1100729.... ... |PHOENIX......... 03/30/2005.... | ccooocverrinrienns | v 3,704,225 0
00-1100738.... e [CHULAVISTA ..o 01/28/2005.... | ..ocvverrriarires | o 1,131,102 0
00-1100756.... ... | LAKE OSWEGO 11/08/2006.... | ..oovevvrereiarien | s 3,895,055 0
00-1100773.... | SIMEVALLEY ..o 08/31/2005.... | ..oovveoriareies | o 4,844,459 0
00-1100781.....ccocovee BROOKLYN PARK 04/18/2005.... | ..oovverrrrierires | o 4,787,430 0
00-1100796. TAMPA 02/14/2006.... 901,738 0
00-1100806. RENO. ...t 03/15/2005.... | ..ooeverreriereres | o 7,277,309 0
00-1100807.... ... |ELLENWOOD 06/24/2005.... | ...cvverriareies | oo 4,502,813 0
00-1100822.... .|LAS VEGAS..........cccooouene. 06/07/2005.... | ..oovverrrverrires | e 11,314,585 0
00-1100826............... DUQUESNE.........cccccoovvmnnnns 06/03/2005.... | ..ocvvvrrrieareies | v 1,841,498 0
00-1100856. NAPLES 06/30/2005.... | ..oovvercrverreres | oo 16,094,517 0
00-1100867. CARSON 07/27/2005.... | ..oovverrieceies | e 3,156,071 0
00-1100868.... ... |REDMOND 09/08/2008.... | ..oovvererrerrires | e 20,392,790 0
00-1100877.... . | FAIRFIELD 07/06/2005.... | ..cooevvrereririnns | e 8,457,547 0
00-1100916............... NASHVILLE...... 06/20/2008.... | ccvoocverrererrnne | o 3,726,906 0
00-1100917......ccvveuee W. BABYLON. 02/05/2008.... | ccvoocverrirriienns | v 4,080,936 0
00-1100918 IONIA... 08/16/2005.... | ccvoveverrererrnes | e 2,127,019 0
00-1100920............... BEAVERTON........ooiriiirriinrinriesssesssessssenenenas 08/09/2005.... | ..ocvvvoriereies | v 5,246,048 0
00-1100928 TAMPA 09/01/2005.... | ..oovvercvriecires | v 6,236,354 0
00-1100983.... ... | WAUKEGAN 10/26/2005.... | covovererererivinnen | vver 1,277,106 0
00-1100990. ... |[ROCKVILLE... . 05/10/2006.... | ccovvovevveerrrires | e 4,029,739 0
00-1100992.... v | SOUTHGATE......oivieriereieieierieins 10/14/2005.... | ..o | s 3,715,337 0
00-1100999.... ... | SOUTH JORDAN 11/07/2005.... | covvvocvvccerres | o 3,502,508 0
00-1101003.... .| JACKSONVILLE 10/12/2005.... | ..ooveerierirers | s 3,835,331 0
00-1101007. TAMPA 12/08/2005.... | covvoovvcceies | o 1,449,628 0
00-1101025.... .| MANHATTAN | 12/08/2005.... | ..o [ e 3,266,152 0
00-1101031 PLANO 12/01/2005.... | ..ovverereviirenes | s 3,910,763 0
00-1101041.... 1o | GARDEN CITY .oooiiiiniiiveeiisssissiesie s 04/28/2008.... | ...ovvvrrrerrries | cevnee 3,995,149 0
00-1101048.... ... |BERKELEY HEIGHTS 12/01/2005.... | covvvocvveceires | o 2,413,056 0
00-1101056.... ... |[ELLICOTT CITY............. 12/08/2005.... | ccvvvevrvveeeriins | e 19,854,640 0
00-1101137. ... |FRANKFORT .| 04/23/12007.... | oo | e 2,975,429 0
00-1101138.... .| INDIAN TRAIL 04/26/2006.... | ...ovverrrirries | e 2,559,185 0
00-1101152............... CINCINNATI..... 09/28/2006.... | ...ovverrrerreres | coeree 1,802,505 0
00-1101157 MASPETH 04/2112006.... | .cooocverrirrienns | o 1,221,140 0
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00-1101173 VISTA ot (07 U B 05/31/2006.... 930,710 0
00-1101181.... . |LAKE ST LOUIS MO .| 06/29/2007.... | ... . .12,809,613 0
00-1101197.... (0] VSN IO 02/06/2007.... v [ 6,751,400 0
00-1101211 NV [ 06/29/2006.... OO (PP 3,046,944 0
00-1101214 FLuworiirriines v 12/07/2008.... [ ..oveevreriirenis | e 10,485,425 ceevrernenn0 e | 105,108 0
00-1101224.... ... |DUQUESNE..........ccoomirmmrrnnes PA. o e 01/12/2007.... OO [P 2,244,367 ..40,345 0
00-1101230.... <. | SAN JUAN CAPISTRANO......coomrireirrrineinerieesissiseesssins (07 U Do 08/02/2006.... OOV [PV 4,449,119 .137,098 0
00-1101244.......covvvcrrcrinn CHANTILLY. . |/ W D 09/12/2006.... | covoreververerrnes | worererereriennns 10,485,000 | ..o [ e | s (3,408,400) 3,408,400 | ..ooovvrrerireriennis | e 34,087 | oo 34,087 | s [ e (3,893,400) | ....ocvvurrrne (3,893,400)
00-1101309.... ... |BRANCHBURG. N [ 11/07/2006.... OOV [PV 3,671,074 0
00-1101414.... ... | LAKE ST LOUIS. MO [ e 12/21/2007..... OO [P 2,695,975 0
00-1101419 AVON. ..ottt MA e [ 04/27/2007.... 625,813 0
00-1101427....convorreri MILWAUKEE. L/ D 10/31/2007.... v [ 2,746,757 0
00-1101447 TAMPA. FLuiriirriiees [ 06/29/2007.... v [ e 1,482,739 0
00-1101456.... ... |BURLINGTON............... WA e | v 05/14/2007.... OO (PP 2,829,546 111,352 0
00-1101475.... <. |LONGWOOD......cooerereerrirrrinrrinn FLuiriirriiees [ 12/27/2007.... OO (PP 5,921,524 .207,074 0
00-1101491...conveircri JACKSONVILLE BEACH s FLuwoiiiriines e 06/21/2007.... OO (PP 3,872,621 0
00-1101509 ITHACA. ...t NY .o [ 07/31/2007.... OOV [PV 4,148,722 0
00-1101512 BURR RIDGE Il [ 12/03/2007.... OO (PP 3,282,817 0
00-1101521...convvirierins ATLANTA......... [C7. RN BT 08/07/2007..... | covorcvereeereeranee | v 10,253,009 0
00-1101525 AUSTIN L. ST B 07/18/2007.... v [ 3,951,308 0
00-1101540.... (67 WU B 08/29/2007.... OO (PP 9,962,042 0
00-1101544.... ... | RANCHO DOMINGUEZ. (07, SO IR 10/02/2007.... [T 4,365,151 0
00-1101558.......corererrcrinnes ROCKLEDGE...........ooccnervrrinnns FLuirirriries [ 09/24/2007.... v [ e 5,996,736 0
00-1101562........covvrercrciiene SALT LAKE CITY UTeiins [ 09/20/2007.... [T 8,042,757 0
00-1101563 HICKORY. NC.ovovverres [ 10/19/2007.... OO (PP 2,758,990 0
00-1101566 ADDISON Il [ 10/18/2007.... OO (P 2,659,918 0
00-1101567....convveererierinns VARIOUS......... PA. oo 08/31/2007..... | cevorevereeernerrinns | eorerrreeirneenns 12,022,206 0
00-1101568.... ...| VARIOUS......... (0] USSR IRV 08/31/2007.... v [ 6,898,360 0
00-1101631 ... | SAN DIEGO ..|CA .| 04/03/2008.... v [ e 3,799,345 0
00-1101634.... ... | PITTSBURGH PA. oo [ 04/18/2008.... JROR 2,676,122 0
00-1101637.... ... | PITTSBURGH PA. e [ 04/22/2008.... | .... .12,106,335 0
00-1101640.... ... | MOON TOWNSHIP. PA. oo [ 07/24/2008.... | ... 8,778,932 | oo | et | e | e | oo | v | onenenn 128,030 | i 128,030 0
00-1101650 BEDFORD . (0] SV DR 09/26/2008.... v [ e 8,153,916 | oo | overrerieninesneninnes | cervnnisenseniessneenns | neeessssssssnnenesnnens |0 [ | e 425,978 | s 425978 0
00-1101672.... ... |HOUSTON. X .102/19/2010.... v [ 6,945,625 23,006 0
00-1101673 ADDISON Il [ 02/19/2010.... OO (PP 2,525,882 | ..ooucrvrrireriininnins | | e | e |0 | | 8,368 | 8,366 0
00-1101674 HANOVER . MD..ovvivies [ i 02/19/2010.... v [ 4,419,943 0
00-1101675 ALGONA . WA e | e 02/19/2010.... | covvreverevererirens | v 13,350,033 0
00-1101678 ADDISON | PRI RN 02/19/2010.... 3,878,726 0
00-1101679 GA .102/19/2010.... | ... .11,004,756 0
00-1101680.... L, ST B 02/19/2010.... 1,353,044 0
00-1101681 L. ST D 02/19/2010.... v [ e 2,255,073 0
00-1101682 BUFORD......couiiiirireiiseie st [C7. VRN BT 02/19/2010.... OO (P 2,074,667 0
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00-1101686.... ... | PITTSBURGH PA o i 03/26/2010.... | ccooeverrinrienns [ v 1,053,333 0
00-1101690 v |WEST VIEW....ovirrirceriiniinnes PA .106/10/2010.... | .evvererrerirerins | e 5,102,238 0
00-1101691.... .. | ALEXANDRIA VA o | e 06/18/2010.... | ..eorevvrerriririnns | e 5,030,329 0
00-1101693.......couvvrrierinns FT WRIGHT........... 1S FPTRTRN R 10/05/2010.... | ..ovvervrevrrrenes | s 7,254,673 0
00-1101695 KENT WA i | e 07/1512010.... | covocvererinrienns [ v 3,927,436 0
00-1101699.... ... |BURLINGTON 1S FPTRTR PR 08/05/2010.... | covoerererirerienns | o 8,327,159 0
00-1101700.... . |HOUSTON L. ST D 09/01/2010.... | covoeverererseianne | e 3,283,296 0
00-1101701 FAIRVIEW.........oocomrerririnns (O] PN D 09/29/2010.... | covorevereeereriens | v 11,659,665 0
00-1101702 CLINTON. oot UTeeees [ 10/08/2010.... | ..oovervrerriicins | s 9,178,013 .139,241 0
00-1101703.......ooerrierirn GLENSHAW PA. o 0172712011 ... | oo | e 11,388,981 .134,110 0
00-1101715.... ... |LYNDHURST......ce0uuuee N [ 12/01/2010.... | cooevervrrien | s 8,146,035 0
00-1101719.... . |LOVELAND OH..ovvveves | v 12/13/2010... [ oo | s 1,241,497 0
00-1101720....cccvveererierinn WEST BEND........coonvrvrrirerinrireenns |/ D 12/07/2010... | coovverererincnnn | s 8,202,395 0
00-1101722....covorirerins SALT LAKE CITY UTereees v 12/27/2010... | oo | s 4,328,324 0
00-1101724 TORRANCE (07 U D 0172712011 ... | oo | v 4,122,290 0
00-1101725.... ... |ALBUQUERQUE.... NM.civviins e 0173112011 | oo [ v 2,266,667 .17,041 0
00-1101726.... .| COLUMBUS OH S [1212972010..0. [ oo | i 16,871,012 124,381 0
00-1101727...covrrireri WEST BABYLON.....ccvvrirririiirinineriesieseseesssisssenniens NY oo [ 02/15/2011.... | covevverrnrieens [ v 2,931,256 | oo | | e | s | (V1 I 32,932 0
00-1101728.... ... |COLUMBUS.........ooeerrrirrinnns OH 8 | 0B/08/2011.... [ oo | s 1,695,184 0
00-1101729.... .| UPPER ARLINGTON OH..ovvvveree | v 07/15/2011.... [ v | e 35,280,486 0
00-1101736 SHAWNEE [T PR 03/01/2011.... | coveeeercierinns [ v 3,299,460 0
00-1101738.....cvveercrcirins FLORHAM PARK N [ 06/02/2011.... [ verevrrvevirinines | cerrrereriieines 19,219,021 0
00-1101743 CHAPEL HILL. ...ttt sssssseseees NC..ovivveries [ 52011 [ o | s 7,390,192 0
00-1101746. MESA AZ..ooivins | v 05/20/12011.... | overevrrierireriens | e 2,578,200 ..36,273 0
00-1101747 IRVINE (67 U D 05/02/2011..... | covoreverevernerinns | v 6,880,308 .140,818 0
00-1101750.....c.veerivrierinn BUFFALO GROVE........cccnviereieriririrerienes Il [ 05/05/2011..... | covorcverrernerienns [ v 1,753,096 0
00-1101751 WOOD DALE Il [ 05/05/2011..... | covereverrererianns | v 4,159,584 0
00-1101753.... ... |HOUSTON......cccevene. L, RN IR 06/29/2011.... [ verevrrveriririies | cerrereriinines 12,037,264 0
00-1101756.... . NASHVILLE...... N 0712020110 | e | e 8,304,784 0
00-1101757. WOODINVILLE WA e e 071312011 [ v | e 5,206,479 0
00-1101758.......voervrcrierinns TOLUCA LAKE.......cooieeerieinerieniesiseessessssesessenssseesssian (67 U D 06/14/2011.... | covorevercenerienes | v 3,435,266 0
00-1101760. WOOD DALE | ESURRRSRORRN IR 05/05/2011.... | overevrririrerinns | e 2,375,224 0
00-1101761 WOOD DALE | IO U 05/05/2011..... | covereververerienes | v 4,801,222 0
00-1101762 WOOD DALE .| 05/05/2011.... 3,650,698 25,306 25,306 0
00-1101763.....c.vvererrrerinne CINCINNATI..... 08/30/2011..... | covereeereerneriens | eoerrreeireenns 14,111,183 | s [ v | cererieseneessnissis | onsvsesesesssesnnes | oo [ o | . 104,709 | c.oovvvrnvene 104,709 0
00-1101765 CHICAGO 08/31/2011.... | oo [ v 5,052,137 | covoeiierineiineinneins | rneiesiissnsinnnnees | e | seessssenssssensesnenns | cnnenssnssesnnonenQ [ | 105,554 | ....ccoouvee. 105,554 0
00-1101767....conveevrrierinn GREENFIELD 09/12/2011.... | cevevcierenns [ v 9,410,906 0
00-1101771 oo CINCINNATI..... 07/27/2011.... 5,175,415 0
00-1101772 PARKER .109/01/2011..... | ... .14,586,626 0
00-1101776.....ccvoecicrinnns ORANGE....... 09/29/2011.... 5,004,131 0
00-1101779...ccomveererierins GOODYEAR 08/30/2011..... | covorevereerernnns | woerrreeireenns 17,924,668 0
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00-1101780.....cuvveerrierinnn MINNEAPOLIS MN.ovviis [ 09/20/2011.... [ vererrrreirirines | cererereniieinns 18,249,535 0
00-1101782 LAGUNA HILLS .1 10/11/2011..... 9,306,324 0
00-1101783....covviiierinnn MISSION VIEJO 12/15/2011.... v [ 4,417,153 0
00-1101784 SEATTLE WA e | e 09/30/2011.... OO (PP 6,533,990 0
00-1101786.......ccvurvrcrierinne PITTSBURGH PA. oo i 09/23/2011.... v [ e 28,543,971 0
00-1101788.....c.veeevrrirerirs WEST CHESTER PA. o e 10/31/2011.... OO [P 7,215,323 0
00-1101789 LENEXA [T PR 12/08/2011.... OOV [PV 7,357,087 0
00-1101792....comvvirrireris LEXINGTON....... |18 FPTRT PR 02/07/2012.... v [ e 3,891,447 0
00-1101794 RALEIGH NC..ovvvvernes [ 11/21/2011.... OOV [PV 4,466,738 0
00-1101799....covveircrierirs MIDDLE RIVER MD..oovvvir [ i 02/02/2012.... OO [P 4,381,693 0
00-1101800 CHICAGO.......coiiriicecr s | RO RN 11/30/2011.... | ... .16,469,683 0
00-1101802.......voeverrierirns COLUMBUS.......ccconvverrernnne OH S| 12/0172011. | .10,829,729 0
00-1101803.......cvvmrercrrcrinn HOUSTON................ L. ST B TMB/201 1. [ o | e 17,357,463 0
00-1101808.........oovvverererirne CITY OF INDUSTRY. ..oocourvirimrirerierserieneesesssesssseensens [O7. U B 12/12/2011.... OO (PP 5,229,815 0
00-1101807 LAGRANGE S FOR PR 12/14/2011.... OO (PP 2,922,013 0
00-1101812.... ... | PLATTEVILLE..... Wl e 01/25/2012.... OO (PP 4,908,211 0
00-1101816.... ... |ATLANTA......... [C7. VRN BT 03/01/2012.... | covorveeeirneirenne | e 43,898,829 0
00-1101817 OAKLAND [O7. ORI Do 06/27/2012.... OO (PP 9,562,065 0
00-1101818 TEMPE JA VAR IS 02/01/2012.... | .... .28,000,000 .120,765 0
00-1101819....couveririerien HOUSTON..........ccc.n. L. ST B 03/29/2012.... | .... .24,564,604 123,257 0
00-1101825.... ... |REISTERSTOWN.......cocvvvnnee MD..ovveir [ e 06/01/2012.... OO (PP 5,810,633 0
00-1101826.... ... | BEDMINSTER N [ 04/19/2012.... [T 7,919,610 0
00-1101828 DYER INces e 04/05/2012.... v [ e 1,701,328 0
00-1101830......coverrerrcrreiiens PITTSBURGH PA. oo [ 05/03/2012.... [T 4,079,840 0
00-1101831 COMMACK ... NY oo [ 04/25/2012.... OO (PP 4,189,540 0
00-1101832.... wo [CENTEREACH. ... csssssseesienes NY oo [ 06/29/2012.... | covoeverevenrieens | v 14,665,903 0
00-1101835.... ... |BRENTWOOD L\ U D 05/08/2012.... OO (PP 5,565,398 ..40,034 0
00-1101838.... oo |ANN ARBOR......ovvviririnrienneieisisesnnnnsssnnensssseenseniene | Ml [, 04/27/12012.... | covovvvrieis 14,275,316 .106,350 0
00-1101839 ... | WASHINGTON .109/17/2012.... . 22,251,513 .116,847 0
00-1101846.... oo [CHARLOTTESVILLE........oeviieveieiererrieeveeneeveneseeees | VAo | i 05/01/2012.... RN 4,047,927 0
00-1101847.... vee | BRENTWOOD.......oocereeerinernerieeiseinensnersssnsnenssensseessenes | TNuovcvineineees [ v 11/08/2012.... OO (PP 7,944,563 0
00-1101848.... v |CINCINNATL.cooeiseieerneeesnisesnsssssssssessennenes. | OHuvivciiinns [ 07/20/2012.... [ ovorevrreevirernes | e 19,458,866 0
00-1101852.... 1o |OCEANSIDE...........sveririrerierieseseessseisennensensssessenssssses | CAuveiriviseins [ v 06/28/2012.... v [ e 4,828,624 ..36,262 0
00-1101860 ... | MILWAUKEE. .| 06/15/2012.... 9,557,122 .109,920 0
00-1101861.... vee |[REDMOND....ccooovirrirrinrinnerienisneissensenssensnsssnensensseenseess | WA [ 06/08/2012.... | cvvorevererernerrinns | worerrrerirnennns 22,017,333 211,496 0
00-1101863.... v [MULLICA HILL . ooieiierieeneeisesenieniesesssessnesens | N [ 06/20/2012.... v [ 4,394,744 ..48,292 0
00-1101865.... . |COLUMBUS.......cooovrrmrrierierineennerisnsnenienisennesiessnensnens | OHeviiciscins | v 08/09/2012.... v [ v 6,581,595 44727 | 0
00-1101869 IRVINE. ......oiiiriiniinrinsinnesessiissiesessssssnisssssesssssessnens | CAuiiviinsiiins | vevviens 08/09/2012.... [ ..cerevrrvviririres | cererererieinen 26,878,201 | oo [ ovrnriernnnniennnies | e | e | oeeeeenen0 | | e 153,644 | ..o, 153,644 0
00-1101870 ... |PORTLAND .109/25/2012.... v [ e 3,664,215 28,777 28,777 0
00-1101872.... wo | SAN DIEGO.....oivicririsricnricssiccienissisniessissisesennnnes | CAuiiiiiicsiis [ 10/10/2012.... OO (PP 4,762,399 0
00-1101873.... v | CINCINNATL.coovrrierrnerinenieniseensersenssssnsensssensennenns | OHuveiincinies [ 08/23/2012.... | covorevereeernerinnns | v 11,060,286 0
00-1101874.... | FT.THOMAS....ooviiiersensessnisseneeiseisessssssssssnnnes | KY ot | e 08/23/2012.... OO (P 7,823,129 0
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00-1101875.... ...| GRANDVIEW MO..coevens v 07/2512012.... | .... 10,450,540 | oo | s [ | s | o0 | v | 118,828 | ..coovvvne. 118,828 0
00-1101876 .| CARLSBAD CA .| 06/22/2012.... 17,185,149 89,483 89,483 0
00-1101879 BOULDER S0 U B 08/01/2012.... 3,790,086 | ...oovvuririiiniiinins [ [ e | s |0 | . 29,442 | ....... 29,442 0
00-1101881.... ... INASHVILLE...... L\ TSSO D 09/10/2012.... | covereverevernerenns | v 4,510,000 32,863 | ....... 32,863 0
00-1101882.... ...|REDONDO BEACH........ [S7- VU B 04/03/12013... | overevvrerieninns | e AATT,004 | oo | e | e | | 0 [ | . 24,073 | oo 24,073 0
00-1101883.... ...|STUDIO CITY.. (67 U B 03/05/2013.... | covoreververnerienns | e 4,375,982 23,652 | ....... 23,652 0
00-1101884.... . |BUFFALO GROVE........coovvvirireirriinriins Il [ 08/21/2012.... | covoeveeviseianne | e 3,257,278 22,796 | ....... 22,796 0
00-1101890 NEWPORT BEACH (67 U D 101212012 [ o | v 22,585,653 0
00-1101893.... ...|FORT WORTH.. L. ST D 10/01/2012.. [ oo | s 9,276,177 0
00-110189%4.... ... | COLUMBUS OH S [ TIMB120120 [ e | e 21,698,072 0
00-1101895.... ... |CHARLESTON (SO B TM3/2012. [ o | 6,969,989 0
00-1101898.... we [NEW YORK ...t essssessniens NY oo [ 512012, [ o | e 27,855,377 0
00-1101899.....c.vvmrerrrcrinns NEW YORK. ...t isessssssesssssssnens NY oo [ M5/2012.. [ o | s 4,213,189 0
00-1101900 BELLEVUE.......ccoooirirrierreniesiins WA e | v 12/06/2012.... [ oo | e 11,135,050 0
00-1101907...conveirricrin NASHVILLE...... L1\ TSP D 03/1412013.... | covoeveerineianne | v 5,286,280 . 0
00-1101904.........cvvvvrrirerinnn WOODLAND CA. s | v 10/2412012.... | oo | s 6,267,569 ..49,216 0
00-1101906 CHICAGO......ioiiieiii e Il [ 04/01/2013.... | covoeeeeeneienne | e 11,307,470 .125,655 0
00-1101909 IRVINE [O7. ORI Do /3072012, [ oo | e A1,804,376 | ..o | cevieiienieeinninni | e | e | s (V1 TOOPOTTTONRTOTE PPN 232,823 | oo 232,823 0
00-1101912.... ... |COLUMBUS.........ooeerrrirrinnns OH S 1211972012 [ e | e 25,210,596 0
00-1101913.... .| SALT LAKE CITY UTereees [ TMM3/2012.. [ e | s 2,185,129 0
00-1101914 LOGAN UTeeees [ M3/2012.. [ o | e 4,977,230 . 0
00-1101920........c0vrercreiriene CHANDLER Ao | e 12/20/2012.... | ceoeveerrerivinn | v 5,571,936 ..40,468 0
00-1101921...covevrierin MAPLE VALLEY WA i | e 01/1412013.... | covoceeeeeiiens | e 11,700,546 | ..oooeeecieerierieeins [ coerineeinsissiieniees | seriesesneessesssssssnsns | seessessessssessssienns | sreessessssesesssssend (V1 TSRO IO 128,937 0
00-1101922 JUANITA o WA e e 02/07/2013.... | overevrierirerinns | e 7,319,620 49,414 0
00-1101924 TUSTIN (67 U D 12/05/2012.... [ oo | e 20,072,296 114,426 0
00-1101927 BRICK N [ 12112/2012.... | ... 21,279,182 .120,061 0
00-1101928 ANAHEIM........ccooorerrrerrrnne. (67 U D 12/114/2012.... | ... .29,598,259 .167,492 0
00-1101929. IRVINE (07, SR IR 01/03/12013.... | ovovevrrvrrirerinns | e 3,458,797 0
00-1101930 ... | KANSAS CITY. MO 102/05/2013.... | ovvorerieris | e 2,680,568 0
00-1101933.... ... | PITTSBURGH PA. oo [ 1212112012, | e | v 5,983,934 0
00-1101934.... ... |SCOTTSDALE.........ccosvverrrnnee LV AT B 05/01/2013.... | .... .14,514,976 ..(9,135) 0
00-1101935.... o [WASHINGTON......oooiiiriiiierssiseiessisesiessssssie s [ DL IO 03/14/2013.... | .... .18,524,203 0
00-1101938.... . |GRIMES.......oocoviririnnes 1A 03/27/2013.... 4,299,436 0
00-1101941.... . | GRANDVIEW. OH . | 05/30/2013.... | .... .15,302,023 0
00-1101944 OMAHA NE....cies [ 03/07/2013.... | covoreverevirneriinns | v 5,128,115 0
00-1101946 MCLEAN VA o | e 08/02/2013.... | covoocverrinrianns [ v 9,845,156 0
00-1101949 COLUMBIA [ O B 03/19/2013.... | covorevereverneriens | e 15,314,114 . 0
00-1101950.... ... | KANSAS CITY. MO..cooeveis v 03/04/2013.... | covoocverrinrienns [ v 7,245,897 | oo e | e | e |0 i | 54,949 | ..o 54,949 0
00-1101951 <o | WOODLAND HILLS.......ovvrermirmerierierirseeseeseesieseeneseenns CA 109/03/2013.... | v | e 8,892,469 63,357 63,357 0
00-1101953.... ... | FREDERICKSBURG......... VA o | e 03/20/2013.... | covocverinrienns [ e 5,818,666 | ..o o [ e | s |0 | | 95,931 | .coviii 95,931 0
00-1101954.......coomvvrcrierinns WEST DES MOINES. A e | v 04/2412013.... | covoevevnerenns | v 8,305,361 | ovvuverrererieniinins | v | e | e | e (V1 PORRRRRIIRS IO 45504 | ..o 45,504 0
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00-1101955.... o [WASHINGTON. ...t DC.ovvvrerres [ v 04/1512013.... | covoeveeeineienne | e 14,347,472 ..(4,214) (4,214) .124,086 ...124,086 0
00-1101956 ... |CHINO... CA .| 04/11/2013.... 5,851,378 .61,334 0
00-1101957.... ... | CINCINNATI..... OH..ooovvvvvins | v 05/31/2013.... [ verevrieiirines | e 17,510,344 .3,007 ...126,652 0
00-1101958.... ... | PITTSBURGH PA. o e 03/22/2013.... | covoevereeernereens | e 11,645,285 63,565 0
00-1101959.... [ SAN MATED. ...t (07 U B 06/03/2013.... | covoevererireeinnns | e 7,051,545 | oo | | e | v |0 | | 35,880 | ..oovvirinn 35,880 0
00-1101960 OMAHA NE....oves [ 04/03/2013.... | covorevererernerenns | e 3,548,354 26,253 | ....... 26,253 0
00-1101963.......oocvvvrrcrianes PORT ORANGE FLuiriierirnes [ 04/11/2013.... | covoeerneienne [ e 6,254,853 | ....ociiiiiiiniinnins [ [ | s |0 | 30,072 | oo 30,072 0
00-1101964 BELLMORE NY oo [ 04/2412013.... | covoeverernerenns [ e 6,178,460 32,210 | ....... 32,210 0
00-1101965.... ... | SAN FRANCISCO..........c...... (07 U Do 06/04/2013.... | covovcvererneianne [ e 4,670,607 26,034 | ....... 26,034 0
00-1101966.... . |HUNTINGTON BEACH.........ccoovtverierireeririsirnerienieseseeens [O7. U B 07/01/2013.... | covoreverevenerenns [ v A 417,409 | oo | e | e | e | a0 | v | e 46,546 | .....cocooonc 46,546 0
00-1101967 ... SAN DIEGO CA s | 04/30/2013.... | covoeveerineienne [ e 2,381,615 | oo e [ | s |0 | 12,115 | v 12,115 0
00-1101970 KNOXVILLE TN | e 07/03/2013.... | covorevererernrrieens | e 10,253,397 69,751 | ....... 69,751 0
00-1101971.eoeri FARMINGTON HILLS.......cvvvmierriierieinerissinesseniseesseei Mo [ 08/20/2013.... | covoreverversenranne | e 7,562,939 | oo | onreneienissineennes | e | v |0 | e | e 53,365 | ..ovvvrerrns 53,365 0
00-1101972 CHAPEL HILL.....ccovvenrrrerrcrirerescenenienninennnensenissessenenes | NCuvinvvviiins | cvvreens 05/17/12013.... | covoreverevernerenns [ v 6,192,263 63,593 | ....... 63,593 0
00-1101973....coneeeiericris CAMERON PARK......coooomrvrerierineinnrinnsrissinsenenssssesseennsns | CAuerinrinens | cvvreens 08/28/2013.... | covorevererirerianns | v 10,651,197 0
00-1101976.... <o | CITY OF INDUSTRY......cevvrvrirrirnrirernnrnerireneenesneinnsinenins | CAuiiiivineis [ v 07/09/2013.... 22,784,679 0
00-1101977.... o | ANN ARBOR.......coovrirrrinrimninenineiseesessisssisennsensseesennnnes | Moo | e, 07/01/2013.... [ cooorveerrciins 13,978,317 0
00-1101978......cvevviirieris FREDERICK........cccoomivmiriririnrineinrinernenisnenenisensinsenennens | MDovvtvveiinens | v 06/27/2013.... | covorevererernrreens | v 29,202,948 0
00-1101979 SEATTLE ....ooieeeveerveeseeereesssssssieessesssssssessssssssessenns | WA s | e 08/01/2013.... | .... 17,614,634 0
00-1101980.....c.vevrverrierirn NASHVILLE.........ovimrimirenirineinennnnensenesnessesenssseeinee | TN | v 07/02/2013.... | .... 46,804,787 0
00-1101982.... ... |NEWPORT BEACH (67 WU B 06/11/2013.... | covorevererernerenne [ e 3,183,423 . 0
00-1101984.... .| WEST VALLEY CITY UTeiins [ 05/31/2013.... | oo | e 6,613,186 ..37,547 0
00-1101986.......courererrcrennn SAN ANTONIO. ...t L. ST B 07/03/2013.... | covoceerererneerenee | e 24,803,834 | ..o | e | e | e | et (V1 TSRO IO 120,158 0
00-1101988........covvrercreiriens SCOTTSDALE........cccovvrrnen. A S [ 0610312013, | s | e 7,745,318 0
00-1101989 SALEM (O] U B 08/05/2013.... | covorevereernerrens | eorerrrerireenns 13,119,851 0
00-1101990 LADY LAKE RN IR 05/30/2013.... | covoreverrernreiiens | v 21,258,760 0
00-1101997.ceovveerierin MARGATE FLuwiriinriies [ 08/02/2013.... | cevoreververerianes | o 8,432,958 ..55,348 0
00-1101993.....coocvercireriiines ROCHESTER MN.ccnes e 10/01/2013.... | oo | e 26,400,129 | .ooovvvieririieiierinees [ | e | e | o .136,804 0
00-1101994 TIGARD OR .1 08/21/2013.... 7,822,995 8,619 0
00-1101995........cvirercreirinn MENLO PARK (07, SO IR 06/10/2013.... [ ..evoevrrvviririies | cerrerenininen 27,848,025 0
00-1101996.... ... | MIDDLEBURG HEIGHTS....... (0] SV DR 07/M712013.... | oo | v 6,558,265 0
00-1101997.... ... |LEXINGTON....... 03/03/12014.... [ veoevrrieviirnes | e 12,432,700 0
00-1101998.... ... |WINSTON SALEM 07/02/2013.... | .... .10,047,437 0
00-1102000 ... |NEW BEDFORD.... .| 08/12/12013.... | .... .10,282,525 0
00-1102001.... . | BROOKLINE (BOSTON).... . ) 07/02/2013.... 8,496,202 0
00-1102003 JUPITER ...t FLuwirireriiees [ 09/17/2013.... | .... .15,704,579 0
00-1102005.........oovverreerinne MOON TOWNSHIP. PA. o e 07/01/2013.... | .... .10,050,875 0
00-1102006...........cooverervnenes GREEN (UNIONTOWN) OH 06/28/2013.... 11,563,102 0
00-1102009 AVON . .| 08/22/2013.... 32,309,453 0
00-1102010.....cuvveerrirrinnn MANSFIELD X 11/2512013.... | oo | e 5,391,698 0
00-1102011.ccoveerrierin MANSFIELD L. ST D 11/25/2013.... 23,364,026 0
00-1102013 TULSA .ot [0 O P 09/25/2013.... | cevoeveerrieis 19,417,831 0




01°2030

Statement as of June 30, 2017 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE B - PART 3

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

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

00-1102015 BOSTON 07/30/2013.... | covoreeerinrienns | s 13,693,805 .105,425 ...105,425 0
00-1102016.... ... |ANN ARBOR .1 08/01/2013.... 6,619,865 71,451 0
00-1102021.... .|EVANSTON........ Il [ 09/09/2013.... | covoocverrinrienns [ v 2,320,010 0
00-1102024..........cooorvrererirnn LAS VEGAS........corvvurenn NV [ 10/1172013... [ oo | e 2,630,282 0
00-1102027 OWASSO ] OKeeis [ 10/10/2013.... | oo | v 20,662,624 0
00-1102028 MOORE (O] I 10/10/2013.... [ oo | e 16,162,334 .194,646 0
00-1102029.......corvevrirrinne BROKEN ARROW......coouiimiiiieiieiieeiseisssiesssesseseseenns (O] DR 10/10/2013.... [ oo | s 9,682,443 .116,607 0
00-1102030 LOS ANGELES.........ccoviierierirrireeissieriesseeessessseseseniens (67 U D 09/03/2013.... | covoreververnerienes | v 4,869,006 32,241 0
00-1102031.... ... | PASADENA (07 U Do 09/03/2013.... | covorcverrerneienne | e 2,318,574 ..15,353 15,353 0
00-1102033.... ... | EDWARDSVILLE A KSe e 1073172013, [ oo | e 10,471,218 A79,971 | ... 179,971 0
00-1102035.... v | HIGHLAND PARK......oeoviiiiieiierieiseisssissisesesessssiseenas L ST D 071712013 | oo | e 13,209,907 | ..vouvereireiierienins [ errerineiinnineieniees | ceriesieeesessnsinenin | onenessesissssnsinnes | snesnenenseseseenQ [ o | e 64,926 | ..cooovrrnne 64,926 0
00-1102037.... . | INDEPENDENCE TWP AME e [ 09/05/2013.... | covorevererernerenns | v 9,339,567 55,583 | ....... 55,583 0
00-1102038 LONE TREE ] CO e | e 08/29/2013.... | covorevereeirnerianee | e 20,805,849 142,581 | oo 142,581 0
00-1102040 CARSON [O7. U B 08/29/2013.... | covoreververnerenns | e 4,156,710 28,835 | ... 28,835 0
00-1102041.....o.vvreerierin SPARTANBURG (IO D 10/23/2013... | oo | s 6,086,684 111,823 | e 111,823 0
00-1102043 GRAPEVINE L. ST B 12/05/2013.... | ... .28,588,342 .121,802 ...121,802 0
00-1102045 DENVER [0 U B 02/13/2014.... | .... .36,312,444 .166,510 ...166,510 0
00-1102046..........covvrrrererirnn EAST ISLIP NY oo [ 2172013 [ o | e 12,866,681 | ...ooovevreecricrienins [ e | s | e |0 [ | e, 117,490 0
00-1102050.... (67 U Do 12/30/2013.... | ... 10,449,304 | oo | e [ s | s | enesesesssssnssnen0 | o | e 51,117 0
00-1102051.... FLuwoiiiriines e 11/01/2013.... | ... .13,034,975 59,448 0
00-1102057.... ... |HOMEWOOD AL | e 10/02/2013.... [ oo | s 5,992,255 23,683 0
00-1102059.... [ TALLAHASSEE ..o FLuoiiiiiies [ 10/25/2013.... | oo | e 18,442,799 (15,170) | evvovvveerenirrrernnns [ | cvernvenenennend(15,170) [ | s 102,001 0
00-1102065 SEATTLE WA i | e /0172013 [ o | s 4,078,307 | cooorerrcerreeneiineriens | serverineesnensssinenins | onerssessessseessessnnes | eesensessssessessneenns | seesenssssssessessnennsQ. | vernneiseienssesnn | s 19,601 0
00-1102066. TUKWILA WA e e 11/01/2013.... | oo | v 5,639,181 ...(4,484) 25,856 0
00-1102067 FARGO. N[0 USSR R 02/03/2014.... | covoevereveneranns | v 4,400,279 | cooverceririserieriens | e | e | e | seeessnssssennennQ | v | e 68,710 0
00-1102068 PIKESVILLE MD.oovvvrns [ 10/30/2013.... [ oo | s 3,737,949 23,431 0
00-1102073 NORMAN (O] D /0772013 [ oo | s 9,050,520 | cvvurvrrererrinineins | orrierieniesenennenes | e | verenessnsnssenenns |0 | s | 86,691 0
00-1102077 YUKON [0 ORI T 12/19/2013.... | .... .21,681,568 ..90,234 0
00-1102078.... .| CHANDLER AZ .110/31/2013.... .25,518,821 (20,569) 121,474 0
00-1102079. TEMPE AZ..ooviviins | v 12/16/2013.... | .... .26,666,523 ....(9,845) 110,698 0
00-1102084..........covvvrrverirne WOODSTOCK........cerrerrrnnes [C7. RN PR 01/09/2014.... 26,239,615 .110,399 0
00-1102087. MADISON Wl [ e 06/03/2014.... | covoocvrirririnns 11,086,647 0
00-1102088 MADISON 02/03/2014.... | covoreververnerenns | v 2,284,435 0
00-1102089.... . |HUNTINGTON BEACH L 01/03/2014.... | e [ e 4,209,235 0
00-1102092 SANDY. 04/07/2014.... | covoeverneranns | o 2,112,720 0
00-1102093.... ... | CHATTANOOGA 02/07/2014.... | covocveernrienns [ e 3,289,902 0
00-1102094.... ... | CHATTANOOGA 02/07/2014.... | covorevevnerenns | v 3,469,331 0
00-1102096.... ... | BALTIMORE 11/12/2013.... 9,836,669 0
00-1102099 ... |BEAVERTON. .112/10/2013.... | ... .31,313,096 0
00-1102100.... .| SAN DIEGO 12/12/2013.... 7,685,786 0
00-1102102 ONTARIO......cvevrirrrcrinreeerenisseserierssseseesssssssnnesnesne | Cunivineenens | cvvreens 10/3172013.... [ oo | s 6,977,945 0
00-1102103.......ccomeierirrinnn PHOENIX. ....ccooivriiriieiieniseiserisniesesensssesensessessseessnens | AZuisiiiesinnes | cevveens 1172612013 | oo | 9,250,000 0
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00-1102106.........ovvvrrverinnn CARROLLTON L. T B 12/26/2013.... | oo | e 10,683,334 | ..o [ e [ | e [0 | e | 44146 | oo 44,146 0
00-1102107 ADDISON Il .112/19/2013.... 5,779,848 39,085 | ... 39,055 0
00-1102108 WAUKEE A e [ 1212012013 [ oo | e 16,287,229 | ..ooovieieieriienins [ e | cevienieeissssssiseni | onssensssssssnsinnes | e [ o | e 75,864 | ..o 75,864 0
00-1102109.... ... | BROOKLYN [\ SO R 12/20/2013.... | ... .11,868,984 58,519 | ....... 58,519 0
00-1102110.... ... | PITTSBURGH PA o [ 06/05/2014.... | .... 2ATA1306 | oo | v [ | e | o0 | v | 136,065 | ....ccoouvee. 136,065 0
00-1102111.... ... | FORT COLLINS CO.overs | v 01/2312014.... | covoeveevnerenns | v 8,418,797 55,641 | ....... 55,641 0
00-1102115.... ... |LEXINGTON....... X ZPR B 01/10/2014... | oo [ e 2,588,872 | oo | e | e | v |0 | s | e 39,599 | oo 39,599 0
00-1102116.....onveevrrierirne CHARLOTTE.......ccceverenne NC.ovovverres [ v 01/2212014.... | covoeveereens | e 50,507,852 | ...cvvuurvrcrrririniernens | crvrreriesiensneensnins | reesnssesensssseens | s | seeneesssnssnesenne0 | e | oo 238,498 | .....ccoonne. 238,498 0
00-1102117 BOSTON MA. i i 06/02/2014.... | .... 23,025,459 | ..o e [ | s | o0 | v | 108,109 | ..ocvveuvee. 108,109 0
00-1102121.coverieris AUBURN HILLS Moo [ 01/29/2014.... | .... 17,074,319 89,273 | ....... 89,273 0
00-1102126.... ... | GRIMES A s e 03/06/2014.... | .ccooevererierinns | e 4,238,371 26,646 | ....... 26,646 0
00-1102127.... .| BOUNTIFUL.. UTevreees [ 02/1312014.... | covorcveevenereens | e 11,856,755 53,675 | ....... 53,675 0
00-1102128 ONTARIO (07 U B 04/2212014.... | coooevvseianne | e 7,527,914 0
00-1102129.... ... |PHOENIX......... LV AT B 01/30/2014.... | covorcveerinerenns | v 5,761,778 0
00-1102132.... .| PITTSBURGH PA. o [ 03/31/2014.... | covoeverneianne [ e 8,982,928 0
00-1102133 BALTIMORE MD.oovvivvrns [ 03/10/2014.... | covoreverrenrieens | e 52,583,925 0
00-1102137..conieiierins GRAND RAPIDS.......c.ovtieirrrinns M [ 07/08/2014.... | covoocvereviseianne | e 7,746,071 92,690 | ....... 92,690 0
00-1102138.......cverieirirerins CANONSBURG..........cccreen. PA. o 03/12/2014.... | covoeveernrieens | v 11,402,944 | ..o [ | e | e |0 [ | e, 102,262 | coovvernvene 102,262 0
00-1102139 ONTARIO (67 U Do 04/10/2014.... | covocveerineranne [ e 4,007,857 25,365 | ....... 25,365 0
00-1102140 LA QUINTA ..o [O7. USRI B 02/28/2014.... | covoocveernrienns | e 20,748,898 | .....ovvvieriiriirinens | crrreiieninniesinnis | e | e | a0 | v | e 87,248 0
00-1102142.... ... |ENGLISHTOWN N [ e 08/11/2014.... | covoceeeeneiaene | e 19,181,272 170,755 0
00-1102145.... [ CHARLOTTESVILLE..........oveveierririeieeeeee e VA e e 04/10/2014.... | oo | e 3,544,155 ..16,285 0
00-1102147 WALNUT CREEK...... (67 U B 09/29/2014.... | covoeveerinerinns | e 29,906,911 0
00-1102148.... v [MIAMISBURG......ocvriiinnnieiernrirernsinesnsenensssnenenssssnennes | OHuvivciiiinns [, 05/28/2014.... | cccvveerrrrrerens | v 9,889,683 0
00-1102149.... v |ANNAPOLIS.......oovvirireinseirnerinnrinennnennenisseserssssneenennnne | MDuvovveisiins [ 06/10/2014.... | covorevervineriinns | o 4,001,162 0
00-1102150.......veerierrierirns LITTLE ROCK......cvvverieriereneennriniinerierienesnsessnssnnsnennes | AR i | v 06/24/2014.... | coooocvevnrienns | v 5,073,327 0
00-1102152 EDISON.....cvurirrirneenerisriserieniseisseessnssssssensensssssssesenss | Ndueisssnsinns | v 06/12/2014.... | covoreveeeenerinns | e 21,196,626 0
00-1102156 LOS ANGELES........c.cooveiveeererecrevrieeeeeeesesnenieseneninnenes | CAuvcceiines [ v 05/16/2014.... | ovooevrrieririrnns | e 6,925,340 0
00-1102161 ... | FULLERTON..... .107/15/2014.... 6,862,652 0
00-1102162.... | CHULAVISTA .covvevnirersiserenssisssnssesssnsssenssssses. | CAuiieiiniiieins | v 11/03/2014.... | oo | e 11,211,218 0
00-1102164 ITASCA. ....coorerinirnerirerrseessesssrssnnenienessessssssssssssessens | Lo | v 07/2912014.... | covoevevnerenns | o 5,889,084 0
00-1102165........covvercreiriene FRANKLIN PARK.......ocoeviriniirerniniercninneresssereenneee | Il [ v 07/29/2014.... | ovooevrvvrernns | e 4,353,906 0
00-1102168.......coovvrrierinne LEXINGTON.....ccoorrvnrrerienineeseriseesnnsnenssnessessenssnsssennee. | KY o | o 06/18/2014.... | covoreververnerenns | v 6,900,078 0
00-1102169 ST. LOUIS | 08/22/2014.... | oo | e 9,906,086 0
00-1102170...couvveevrerrerirns WATERLOO Il [ 08/22/2014.... | covoeverviseranns | o 5,924,636 0
00-1102171.... ... |FLOWER MOUND........ccocovrrrrrrins L ST B 07/2312014.... | covoeverneienne | o 3,230,843 0
00-1102173.... ... |LEXINGTON....... 09/12/2014.... | covoeveevenerenns | v 9,741,849 0
00-1102179.... ... |COLUMBUS.........ccooomrirrianns 01/02/2015.... 2,409,748 0
00-1102184 ... | CHEVY CHASE .1 07/29/2014.... .14,139,534 0
00-1102185.... .| CHEVY CHASE 07/29/2014.... | .... .14,139,534 0
00-1102186 MESA 07/1412014.... | covoeveeerenns | e 20,598,421 | ... | s (312) 0
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00-1102197.coovevrris ALPHARETTA 06/27/2014.... | .... 149,595,964 247,240 0
00-1102192 SEATAC .| 09/05/2014.... 113,739,923 .207,967 0
00-1102193 OCALA 09/11/2014.... | .... .20,350,920 140,292 0
00-1102196........cvvvvirriirn SAN DIEGO 1211512014, | oo | 1,432,978 0
00-1102197 VISTA ot 12/15/12014.... | covvvoevreernes | o 3,367,499 0
00-1102198 VISTA et 1211512014, | oo | 3,080,903 0
00-1102199.....cvvvrrieriis SAN DIEGO 07/10/2014... | oo | e 10,678,706 0
00-1102204.........covvvrrrrran ST CLAIR SHORES 04/30/2015..... | ..o | e 10,989,705 0
00-1102206. GREENVILLE.........oovcveeeeceeeeieeveeesee e 10/22/2014.... | .... 12,025,723 0
00-1102208..........cocovrrrirnnn SANTA CLARA 12/04/2014.... | .... 44,301,798 0
00-1102213 TEMPE 11/03/2014.... | covvveeevrecinns | e 19,201,025 (10,458) 130,314 | e 130,314 0
00-1102215.....covviiciiis LEXINGTON....... 11/03/2014..... | oo | i 8,875,809 | ... e | e | s | s 0 32,123 | ... 32,123 0
00-1102217 ..o RICHMOND 10/23/2014.... | covvveceveceiies | e 31,762,539 0
00-1102222.... ... | COLLEGE STATION 1200172014 ... | oo | s 8,746,649 0
00-1102223.... ... |AMERICAN CANYON 11/03/2014.... | covveecerecires | e 7,600,239 0
00-1102224.... ... |CHESTERFIELD 09/1712014.... | covovvevnrienns [ v 8,044,498 0
00-1102230.... wet [INEWPORT ..o 10/15/2014.... | covveecerecinns | e 8,975,749 0
00-1102231....ccvvvrririis CINCINNATI..... 01/28/2015.... | ..o | e 7,715,551 0
00-1102232.....cccoerrierris REHOBETH BEACH 12/08/2014.... | covvvecveciines | e 10,023,757 0
00-1102235. LOS ANGELES........coooiriinriinrisnnseiseinessssenenens 09/17/2014.... | oo | e 2,087,730 0
00-1102238.... ... |COLUMBUS.........oovvvvrerrianae 09/30/2014.... | oo | e 10,593,574 0
00-1102242.... ... INASHVILLE...... 111412014, | oo | v 4,901,830 0
00-1102246.........ccvveecrris SAN DIEGO 12/08/2014.... | covvvoceecrres | e 4,851,013 0
00-1102249. JERICHO 12/19/2014..... | .... 14,953,427 ..75,024 0
00-1102252 AUSTIN 10/10/2014.... | .... .38,939,476 .184,296 0
00-1102253.........ovvvvrrriins WASHINGTON, DC 12/01/2014.... | oo | e 25,000,000 147,416 0
00-1102256. DALLAS 12118/2014... | oo | s 5,638,178 0
00-1102257 COLUMBIA 12/11/2014..... | .... 113,264,853 0
00-1102259 WALTHAM .112/18/2014.... | ... .10,466,974 0
00-1102263 DERBY 12/01/2014.... | covveevvervviin | v 9,846,887 0
00-1102265..........cvvevrrieran FONTANA.......... 12/03/2014.... | oo | s 5,239,019 . 0
00-1102266. SARTELL 06/11/2015.... [ ..verevrrviririnrnes | cevrereniieines 15,460,340 ..99,485 0
00-1102267. RIVERSIDE 03/12/2015.... | oo | e 13,063,836 123,614 0
00-1102268 ... |WESTPORT............ 1211720140 | e | e 9,165,004 0
00-1102269.... .| WOODLAND 12/04/2014..... | oo | e 6,815,882 ..45,923 0
00-1102270. MADISON 12/22/2014.... | ... .31,000,000 146,711 0
00-1102271...coveereris COLUMBUS.........coovvvcrrnenae 02/17/2015.... | ... 43,296,326 406,279 0
00-1102272.... ... |COLUMBUS.........ccooomrirrianns 02/17/2015.... | ... .16,942,041 .158,979 0
00-1102274.... .| EL SEGUNDO .| 04/01/2015.... | .... .24,991,103 .159,262 0
00-1102275. BURKE 12/16/2014.... 52,129,385 .245,239 0
00-1102279.....covveerierris VIRGINIA BEACH 12/16/2014.... | oo 29,500,000 .136,196 0
00-1102285. DUBLIN ...t 12/15/2015.... 28,092,605 115,510 0
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00-1102290 TULSA .o (O] B 03/02/2015.... | .... .11,045,073 0
00-1102291.... ... | CARLSBAD CA .101/16/2015.... .10,500,000 0
00-1102292.... . |HAMPTON........cc...... VA o | e 06/19/2015.... | .... .31,337,801 0
00-1102293 SEATTLE WA e | e 12/30/2014.... | ... .15,126,818 0
00-1102294.........oovvvrrrirrinnns CHESAPEAKE VAo | e 12/18/2014.... | ... .25,000,000 .133,056 0
00-1102296 CLIVE.....oeeeeeveeeeeresseesseesssssesieneesnessssesssessssnsssnnsennes | Baveeeienicenes | ceenees 06/22/2015.... | .... .16,770,980 ..79,089 0
00-1102299 CANTON.....ovvinriirnnrinninereesesenisssissssensssiseesesensns | Ml | e, 04/30/2015.... | ... .14,937,884 .134,835 0
00-1102306 CANTON......oovrinnninniiniincsrsnssssisnissssssnssnsenns | Ml | s 04/30/2015.... | covoreverererneranes | v 1,893,226 0
00-1102308 TUCSON......oviiiineinerinnsineeenssssessssssesssesssssnssessenss | Auvciinsenseins | o 01/2212015.... | coooeverrneiaene | e 8,293,960 0
00-1102316.......voevvrierinn ROCKVILLE... MD..oovvvir [ i 06/01/2015.... | covooevererernrrenns | v 5,051,633 0
00-1102318.... ...| GRANDVIEW HEIGHTS .|OH ..S... [03/31/2015.... | ... 47,977,104 0
00-1102322.... .. | CINCINNATI..... OH..ovvveves | v 09/03/2015.... | .... .24,403,151 147,890 | ... . 0
00-1102323.......coveirerierins ANN ARBOR .....ccouivmririieineisseissssessss s ssessssens Mo [ 07/01/2015.... | covocreeeernerriens | e 17,382,760 113,640 | covvvernne 113,640 0
00-1102324.........oovvverrirerinn CANONSBURG........cccccenn. PA. o e 02/2712015.... | covoreverrinerenns | v 9,228,787 85,921 | ....... 85,921 0
00-1102326 BURKE VA e | e 06/22/2015.... | covooceererirseeranne | e 15,732,587 | .ooeeeeeerierieeins [ corerineeisssinsineniens | sersiesissessessssisensns | onessnessessseesssssnnes | snnssnessenssesneseensQ [ e | e 75,264 0
00-1102328.........cvveerrierinn CLEARWATER............ SRR IV 04/20/2015.... | covorevererenrienns | e 4,246,160 ..39,809 0
00-1102330 DUBLIN. oottt (0] VSN IO 04/20/2015.... | covocveeeineianne | s 41,045,121 .199,647 0
00-1102334.......ccoovviirierinn CINCINNATI..... OH..ovvvevee | v 09/1712015.... | covorevererenrieens | v 18,922,710 | .vovveeiecrierinnins [ | cerierireinsinsienine | e | s (V1 PO TORRTOTE PPN 117,914 0
00-1102336.... ... | MENLO PARK (67 U Do 04/1512015.... | covocvereeererianne | e 34,888,973 0
00-1102337.... .| CHATSWORTH [O7. USRI B 04/08/2015.... | covoveverrernrienns | v 9,584,096 0
00-1102340.....c.cvvurercrierinne CONCORD NC..ovivverres [ 11/13/2015.... | ... .19,737,541 0
00-1102343 BELLEVUE.........coovveriiiiieieneenns WA e e 04/22/2016.... | ... 11,233,706 (14,071) (14,071) 0
00-1102344 BELLEVUE..........coveierereeieriesieninns WA i | e 04/22/2016.... | covorerererirneranns | e 7,887,178 (15,859) (15,859) 0
00-1102348.......coovercrriiriene SAN DIEGO ACA i [ 08/03/2015.... [ ..verevrrvririnines | cerrrereniininen 29,007,794 .193,398 0
00-1102350 MELVILLE NY oo [ 04/29/12015.... | covorevererinerines | e 9,693,001 ..50,485 0
00-1102352.... ... |COLUMBUS.........occvrrrierrnns OH 18 [ 06/02/2015.... [ oo | e 11,720,414 2,161 116,474 0
00-1102353.... ... |PALO ALTO (67 U D 08/04/2015.... | covooevereverneriinns | v 4,018,866 0
00-1102354.... v | SAN ANTONIO.....civiiiiciessiees s L, RN IR 05/18/2015.... | .ovorevrrvrrirerinns | e 7,703,025 0
00-1102358 vee | JACKSONVILLE BEACH.........coomieierimcirerinerieriesessenssinan FL .| 08/03/2015.... .11,151,268 0
00-1102362.... v [FEDERAL WAY ...coviiiiitnie et WA e e 04/30/2015.... | ... .10,330,400 0
00-1102363.... ... | ELIZABETHTOWN 1S FPTRT PR 05/26/2016.... | ccvooeverrererianns | v 5,415,955 0
00-1102364.... ... | CUYAHOGA FALLS........cccvirrerinrinee OHueveeees [ e 05/28/12015.... | ovovevrrierirerinns | e 9,740,126 0
00-1102366.... ... | WILMINGTON [N IR 06/18/2015.... | covoreververerienes | o 7,788,889 0
00-1102367 ...| SAN FRANCISCO CA .| 05/11/2015.... 7,827,378 0
00-1102369.... o [VANCOUVER.......covrieirrinirnernneeiensniseessssssssnennennnee | WA s | e, 1213172015, [ oo | e 12,749,663 0
00-1102373 MARYSVILLE..........ovverrenrrenrrerrereieneeneensseenssnnesnnsenneennnee | WAoo | e 05/08/2015.... | ccooocverrinrianns [ v 3,231,867 0
00-1102377...cconveeererierins REDMOND.......vverrrncrierirererneeneninerssnsensensssesssnssessenssens | WA | oo 06/30/2015.... | covorevereererines | e 11,431,129 0
00-1102379.... ... | SAN ANTONIO 05/29/2015.... 5,776,357 ..38,873 0
00-1102381 ... | BEVERLY HILLS, .| 06/26/2015.... 26,018,179 .179,930 0
00-1102382.... . | DUNWOODY.......oocorrrrrinnes 06/01/2015.... 22,317,367 .118,150 0
00-1102385.......courvrrererinn LAS VEGAS........ccorvvernnne 09/01/2015.... | covoreverevernernnns | v 5,731,244 | oo v | e | s | e (V] I 35,231 0
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Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
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Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

00-1102387 VISTA 07/01/2015.... | covoeveererianns | e 3,470,151 0
00-1102388 LADUE L 109/18/2015.... | v | e 3,893,109 0
00-1102391 FISHERS 09/09/2015.... | covooevererinriinns | e 30,914,583 0
00-1102392.... ... | SACRAMENTO.. (67 U B 07/07/2015.... N 2,625,152 0
00-110239%4.... .. | ANN ARBOR M [ 07/31/2015.... | covoeveeieeienns | s 33,864,474 0
00-1102397 DRAPER UTeeees v 07/30/2015.... | covorevererernerieens | e 10,917,627 0
00-1102408 AUSTIN L. ST D 09/10/2015.... | covovcverrinrienns [ v 5,981,382 0
00-1102409.......ccovvvrerierirn SAN BERNARDINO (67 U D 111312015, [ oo | s 6,632,363 0
00-1102436.......c.orvvrrrrrrinne FARMINGTON HILLS.......ooivriirireriierissiee e M [ 03/07/2016.... | .... .17,801,607 ..76,703 0
00-1102439 CONYERS......coooeiiivneinsienrsesesissssssssessssssssssesssssssnsses | GBunvievisnins | cvvverens 10/15/2015.... | .... .12,528,887 112,743 0
00-1102443.... ... | OVERLAND PARK......covvvriirerinirerenrinernnsrirennnsserennnneennens | KSuvoiinivions [ 10/23/2015.... | .... .23,596,645 142,207 0
00-1102444.... ... | LEES SUMMIT revrerenernesensnnesenssesssessessenens | MObetincinins | coeviens 10/23/2015.... | .... .18,243,850 .109,948 0
00-1102460.........orvererrrrenne BROOKFIELD.......ovverereerineernenineinseessnisnnsensensseessssnneens | Wl | v 12/03/2015.... [ coovveerirrinci | e 24,500,000 | ..oveorereirnnineiiens | serrerienineeeninnis | e | e | et eenas (V1 SUOURTITR IO 104,165 0
00-1102461.......voevvrrirerirs MIDDLETOWN........ocveurrvmmrieriererneernerisnnensriensenessensensnenes | NY eovciveiins | v 11/2412015.... | oo | s 6,832,186 0
00-1102462 TEMPE A VAR IS 03/28/2016.... | covorcverrererrnes | orerreeirnennns 16,361,693 0
00-1102465.... ... | SAN DIEGO CA s [ 05/03/2016.... | ccvoveverrerrrinns | v 6,500,000 0
00-1102468.... .| PITTSBURGH PA. oo [ 1211712015, | oo | s 3,985,747 0
00-1102491 MERIDIAN......coiviiiriiniissiesiesiresseis s D e 02/01/2016.... | covoreverrernrienns | v 9,808,054 0
00-1102512.... ... | LAKESIDE............. (67 U Do 11/01/2016... [ oo | s 8,834,184 0
00-1102519.... ... |ROCKVILLE... MD..oovvivir [ i 02/2412016.... | covooeverernrienns | v 3,142,181 0
00-1102529.... <o |FARMINGTON HILLS....c.oovererieinernnrirneereniseesensssnensneens | Ml [ 11/30/2016.... | .oovverererierinn | s 9,750,000 0
00-1102530.... ...| COLUMBUS OH S [07/07/2016.... | evoeeririenes | s 19,771,385 ..174,851 0
00-1102531....convvrerrierinns COLUMBUS.......ccomvriiirnnne OH 8 | 07/07/2016.... [ oo | e 17,299,962 152,994 | ..o 152,994 0
00-1102532........cvvvrercrrciinns COLUMBUS........ccovvvvrrrinene OH ..S... [07/07/2016.... | ... 12,357,116 .109,282 ...109,282 0
00-1102542 MAUMEE..........coomiireiinrinerieniesissees st sesessnsees (0] SV DR 07/25/2016.... | .... .14,069,482 ..61,742 0
00-1102546.... ... |CERRITOS. CA. s | v 05/02/2016.... | .... .12,318,881 ..79,280 0
00-1102558.... . |FULLERTON (67 U D 06/30/2016.... | .... .23,265,037 113,276 0
00-1102561 ANAHEIM.......cooovviiiiinne (07, SR IR 06/30/12016.... | ..cooevrrerererinns | e 7,143,210 0
00-1102563 ... | COSTA MESA CA .| 06/30/2016.... | .... .15,129,715 0
00-1102565.... .| COSTA MESA (07 I B 06/30/2016.... 22,768,980 0
00-1102566 LAGUNA HILLS....cooviririeeeeiseiisenieseeeiseesssssessenssenens (67 U D 06/30/2016.... | ccvoreverrercrinns | v 9,722,702 0
00-1102573......covvevrrerciciriens LAS VEGAS.......ccccovvrvrrns NV | e 12/01/2016.... | ceveveerirerivinns | v 9,750,000 0
00-1102587 DALLAS......ovvmerierirrireessseisesiesiesi s L. ST D 09/30/2016.... | covoreverrererinns | worerrreririeenns 10,768,268 0
00-1102590 ... | CHARLOTTE. NC .| 06/06/2016.... 8,415,587 0
00-1102598.... ...|NOVATO.......... (67 U D 07/12/2016.... | covorerereeernereens | v 15,109,597 0
00-1102601.... ... |RICHMOND VA o | e 06/30/2016.... | ccvoocrerrirerianns | e 2,821,454 0
00-1102602.... ... | CHANDLER AZ.oovrvis | v 06/24/2016.... | .cvoocverrerreranns | o 8,908,568 0
00-1102605.... vo | CHARLOTTESVILLE. ...t VA o | e 03/08/2017..... | covoeevrerirerirneis | cerereeieeiseisesieeiseesieees 0
00-1102606 ... |CHARLOTTE NC L 07M202016.... | e [ e 8,150,453 0
00-1102620.... ... | PORTLAND (0] SN B 08/25/2016.... | ccvovcverererneiranne | e 8,214,537 0
00-1102622.... ... |CHARLOTTE.......cosvvurvrrnnes NC.ovirrerres [ 12/09/2016.... | .... .24,900,000 0
00-1102624.... .| INDIANAPOLIS N [ 12/20/2016.... | .... .16,725,000 .102,408 0
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00-1102625.... ... | CHATTANOOGA L1\ TP B 10/14/2016.... v [ 8,725,466 0
00-1102627 ... | HIGHLANDS RANCH CO. .1 02/06/2017.... | ... . 0
00-1102638.... . [MARIETTA ..o [C7. VN PR 08/08/2016.... v [ 9,439,850 0
00-1102639.... ... | GAINESVILLE..... [C7. RN IR 08/08/2016.... | covevverrerrriens | woerirererennns 12,619,589 0
00-1102640.... vio | WAKE FOREST.....oiiimiirireiineisssiesiesissssssssissssesssenes NC..ovvvvernes [ v 08/08/2016.... OO [P 9,340,483 0
00-1102642 DURHAM. NC.ovvvverres [ 10/25/2016.... OO [P 8,984,819 0
00-1102645.........ovverrrrcrinnn BEAVERTON. ...ttt ssssssissssenes (0] U B 10/27/2016.... OOV [PV 8,988,213 0
00-1102671 CHICAGO......civeierierieriteesese e Il [ 10/11/2016.... v [ e 7,488,197 0
00-1102677.... ... | ISSAQUAH . WA o | e 11/23/2016.... | .... .11,000,000 0
00-1102679.... wo |ANN ARBOR.......oouviurimrirnireeississeiesesssessesssseessesessens Moo [ 12/09/2016.... | .... .19,000,000 0
00-1102689 MACON.......eviriiirinniernrineerseieeesissisesesiessnsessensnnens | GAuiniiveiiins [ e 02/06/2017.... | ... 0
00-1102690 WAYZATA....cooovvvirnerrerrneensesssssensnssenssnessssesessnenses. | MN e [ 01/05/2017..... | .... 0
00-1102691.......vvneercrrerinn ROCKVILLE........coseverineinerrneriseiserinerinesinensssnsseesessensenns | MDovstiieeiirens | e 04/03/2017.... 0
00-1102702.......coovvvrierirnn PALM BEACH GARDENS..........ccooovurrmrirmreneninrrnennnerneneene | Fluvcinenies | oo 04/11/2017.... | .... 0
00-1102709 CORONA.....ccooiirrnnrinerierieseseesssnissssesssessssssssssasssenssns | CAuseiineinens | cevveens 0371072017 ... | cevereeeerirneiriens | eerresisseesseesssssnessessssees | eoersesssnsssessnsesnens | seesessessessssessansins | onsssnsssnessessssesssnsss | eenessnnsensssnessessnee | seesessenssnssseessenennsQ | sevseseseessessnssnssnns | oessseseneens 37,855 | v 37,855 0
00-1102710 CARSON......coorinrierinrineeieninnineisesissssenssnessssesnenes | CAuvvinervens | cvvreens 03/10/2017..... | .... 14,085 0
00-1102713....coeieiieiis HAWTHORNE.........cooiiirrnniineineeinriseisenienieessnsnsseenneees | CAuiieiieiins | e 04/1712017..... | .... 0
00-1102723 MADISON........ccvvmrverirerinrinernerinnenenisnisnineneneeesssnenns | Wl | e 0472612017 ... | covorveeriririnees | e 0
00-9000144.... we |ROCK HILL.oviciseeiienissisesnseiseessenissiseesensnsnes | SCuiiinnvinnenns [ v 08/01/2002.... 183,642 0
03-0306302.... ... | WATERFORD 1V SR IR 10/04/199%4.... 433,113 0
03-0307129.....ovvmrirericrinns AMHERST......c.covvvv. NY .o [ 06/27/1995.... 747,491 0
03-0308428 PLAINVILLE.......ooeveiiierieeeeeceeeeeesees OH..oovvvvres | v 03/14/1996.... 721,576 0
03-0310231 ST PAUL MN.ovvieis [ 08/27/1997.... v [ e 1,466,947 0
03-0310337.... ... |HOUSTON......cc.evvne. L, RN IR 09/30/1997.... [T 4,874,824 0
03-0310373.... vo |MARYLAND HEIGHTS.....cooouiririreirerinsisersessesisenssennans MO [ e 08/22/1997.... 228,017 0
03-0310442.......covvvvirveris HOUSTON..........ccc... L. ST B 09/30/1997.... 285,582 0
03-0310520 OAKDALE MN.vveis [ 12/01/1997.... 608,866 0
03-0311838 SEATTLE WA e e 04/07/1999.... 315,934 0
03-0312004 ... | FARMERS BRANCH X .107/13/1999.... v [ e 1,937,556 0
03-4000027.... ... INAUGATUCK.........ccone. [OF PUUIRIIIN R 09/10/1996.... JROR 2,334,599 0
03-4000509.... ... | FAIRFIELD (0] SV DR 06/30/1997.... 518,027 0
03-4000518.... o IMARIETTA. ..o [C7. R IR 07/18/1997.... 492,729 .185,409 0
03-4000590.... ... | CINCINNATI..... (0] SV DR 09/30/1997.... 365,930 .109,457 0
03-4001019 .|MONROEVILLE PA .109/01/1998.... v [ 1,493,915 .205,770 0
03-4001028.... ... |OKLAHOMACITY..... [ o] I 07/27/1998.... 355,871 .51,688 | ... 0
0299999. Total - Mortgages With Partial RepaymeNts. ...........vvriisiiiniiississiisssssiesienes 5,460,361,811 | oo, 0 (90,329) (3,408,400) 0 3,318,071 0 | o 48,682,645 | ........ 48,682,645 | ..o | i (3,893,400) | ... ...(3,893,400)
0599999. Total MOMGAgeS............vvrmerverrrerererereenae 5,576,108,388 | ......cccovvvrirrrnen. 0 (90,329) | .......... (3,408,400) 0 3,318,071 0 .. 162,924,601 | ....... 162,924,601 | ...cooovvvvvrricinen0 | v (3,893,400) | ... ...(3,893,400)
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1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Ares Private Credit Solutions, L.P. Wilmington.........ocoeveereereerereneneen DE.... | Ares Private Credit SOIUHONS...........ccccciiiiuiieice e 06/23/2017.... | .... 2,274,582 | oo 17,725,418
Clareant European Direct Lending Fund Il SCSP.........coovvieniivviniinnns Kirchberg LUX.. | Alcentra LIMIted..........ccooevueieieiieieieisieiee e 09/17/2015.... 2,231,538 12,827,467
GSO Capital Opportunities Fund Il LP Wilmington.........oceveereenineeeineens DE....| GSO Capital Partners LP............cocovrevrerrererneens 06/03/2016.... |.... 321,085 12,492,016
Guggenheim Private Debt Fund 2.0-I, LLC.... WIlMINGtoN.......cvvrvverieceis DE.... | Guggenheim PDF 2.0........ccoeiviiiereriiisirssierensssienessssines 06/03/2016.... | .... 941479 | e | e 2,291,124
TCW Direct Lending LLC... Dover. DE....| TCW Asset Management 03/20/2015.... ....1,586,189 14,728,314
Vista Credit Opportunities Fund Il - B, L.P.... San Francisco CA....| Vista Credit Opportunities Managment.......... 06/01/2016.... | .... . 2,257,952 | oo | i 2,338,438
Vista Credit Opportunities Fund II, L.P.... e Wilmington.... . | Vista Credit Opportunities Managment.......... 05/10/2017..... | ovevveennens 2 2,806,860 | ..o [ e | s 1,600,149
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated.. 5,081,442 .64,002,926
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Dyal Capital Partners Il New York. . |NB Dyal Associates Ill, LP...................... 09/30/2016.... | .... v | e 2,937,849 12,868,381
Fundamental Partners IlI, L.P. Grand Cayman. CMY. | Fundamental Advisors . | 05/18/12017.... 7,126,832 | oo .11,486,266
Peppertree Capital Fund VI, LP. Wilmington . | Peppertree Capital........ 05/05/2016.... | .... " cevreeennniene [ e 300,000 | oo | s 4,452,000
Riverside Strategic Capital FUNd |, L.P.......ccoviiiiiiei s New York . | Riverside Company. 05/23/2017..... | ovovveernnns 2 3,699,589 | ... [ | e 6,488,507
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.. .35,295,154
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Bell Institutional Fund VI, LLC Dover. . | Bell Fund VIManager, LLC..........cooiiieireiecieie e snsns | sesssessesnnenes 06/15/2017.... | eeveeeeeeeees | e 137,498 | .13,000,000
Boston Capital Intermediate Term Income Fund LLC.. . | Boston.. . | Boston Capital Holdings Limited Partnership. 11/01/2011.... 33,340
CIM Fund VIII, L.P...ooviinnes ... | Los Angeles.. .| CIM Fund VIIl, GP, LLC 12/31/2014.... | .... 329,667 | ..vvoerereererierierieniees [ e 4,792,782
Crow Holdings Realty Partners VII, LP..........c.cocvivirnieinineessinsssssiesssseeenes Wilmington . | Crow Holdings Capital Partners, LLC 05/01/2015.... | ... 1,085,532 | oo s 3,117,167
Crow Holdings Retail Fund, L.P. . | Crow Holdings Capital Partners, LLC 04/01/2015.... | .... . 1,136,262 [ e | e 1,276,952
DivcoWest Fund V, L.P Dover. . | DivcoWest Fund V GP, L.P 06/23/2017.... | ... 2,468,004 | ..o 12,591,223
Everyman Enterprises Business Trust Baltimore.........cocoveveinreninieene . | Everyman Management Business Trust 10/24/2012.... | .... 21,192
Genessee Gateway MT LLC Buffalo. . | Genesee Gateway Managing Entity, INC..........ccocvremrrvninineernrnnireinninns 10/15/2010.... | .... 27,842
Heitman Real Estate Debt Partners, L.P. Wilmington..........coevevrrrereeineineens . | Heitman Capital Management.............ccccocoeeunrerierinireene. 10/15/2015.... 53,701 475,686
Nationwide Sol 1 LLC... Washington..........cccovevvrrinierennns 1| SOISYSEMS LLC.....voiviicierieissiesee e 07/21/2016.... |.... 210,220 253,781
PCCP Equity VII, LP, Dover. LIPCCP, L.t 05/10/2016.... | .... 1,423,305 [ .oovoeeeerierineeneniseenes | v 3,816,274
Pretium Residential Real Estate Fund I1, L.P.........cccooeoiiinieeicceececens NeW YOrK.......coovveviiiieicieniinns . | Pretium Residential Real Estate Fund Il GP, LLC............cccoeevereiiirireieieiecieess s 09/01/2016.... | .covvverenne B | e | e 2,536,026 .13,770,295
US Office Development Program, L.P..........cccccoevirrnincninnnns Wilmington..........coevevereenireeineneens .|ODP GP, LLC 12/02/2014.... | oo | e | e 503,075 .15,288,887
Wallis Annenberg Performing Arts Center....... . . Los Angeles. .... | BH Performing Arts Manager LLC........c..cccovvviniinmicnnineriecienieninne 09/30/2013.... | coveevierienes | e | crvens 26,393
Walton Street Real Estate Fund VI LP..........ccoiiniinsceese e Wilmington.........cocoeovninincieinncenns DE.... | Walton Street Capital, LLC........coviieiiieisceiei s snssessnsnses | cvnesssssseeces 05/18/2016.... | .ovoovererrnes | correnreiieiseincsiisessisseniees | ceeseeenseneennens 3,760,362 .11,239,638
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated............cooiiiiiiiiniiins s 3,605,592 | ......c......... 11,146,911 .79,622,685
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
[ NW REI (NLIC), LLC...ocococrc [ Columbus [oH... [ Nationwide Life Insurance Company.........cee o I e 8,757,750 |..oocsessmssseses | ot | v 100.000
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated..........cccoocoiriiniicieiiiiins v { ] 8,757,750 0 ... XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Pretium Mortgage Credit Partners |, L.P......ooooooooooo [WIMINGHON.....coo s [DE.... [ Pretium Mortgage Credit Partners I GP, LLC........ooccrmermesmeseresesesees [11/252014.... [ oo 3] 1,213,086 | oo | o 8,257,848 | ... 8.000
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. ...........ceviiiiiniiisiiiiiisisinniisis arvseierssissessnesines (U 1,213,066 | oo | i 8,257,848 |....... XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Alliant Tax Credit Fund 84 Ltd..........ccccoovernrirns Palm Beach.........cccovvevreenervniinnns FL.....| Alliant GP 84 LLC........c.ccovvrvrrrns 1202172015, v e | e 2,391,431 | oo | e 5,750,928 | ......... 15.600
Nationwide Affordable Housing Fund 31: Apollo Tax Credit Fund 53 LLC.. . | Columbus. . | The Great Laurels, Inc 12/29/2006 3,797 99.990
Nationwide Affordable Housing Fund 53 — RBC Tax Credit Fund-90 LLC.. . | Cleveland.. . |RBC Tax Credit IV LLC.......cccoovvemririirerinne 1073072014 ... oo [ | i 10,915,048 20,625,791 | ......... 49.990
Nationwide Affordable Housing Fund 54 - Red Stone Equity Fund - 49 LLC................ Cleveland.........cocvvvreenireeincincens | RESP MM LLC....cooiiii et T112412015.... oo [ e | e 1,829,828 15,273,707 | ......... 49.990
Nationwide Affordable Housing Fund X Apollo Tax Credit Fund XXXII LP Columbus . | Nationwide Life INSUraNCe Co...........couvueiiiriiiiiirisiisiesinssesisessssesssiisniis 11/24/2003 T10 [ o | e | s 99.990
NHT XII NW Tax Credit Fund LLC.........cocovevrrererennne Columbus I INHT XL NG 12/01/2003 2,682 25.000
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Statement as of June 30, 2017 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Ohio Equity Fund for Housing Limited Partnership XXV.........cccoverernininiiniincininns COlUMBUS......vvairerrieieieriis OH... | Ohio Equity Fund GP XXV LLC 04/06/2015....  oovvevrireires | e | e 2,485,295 | ..o | e 4,329,122
Raymond James Housing Opportunities Fund 35, LLC St Petersburg........ooeeeereereerenenns FL..... Raymond James Tax Credit Funds, INC.........cccovvvvererncenee 12/08/2014.... oo | e | e 417,025
WNC Institutional Tax Credit Fund NW 2015 LP. . | Irvine CA.... |WNC Advisors LLC......... 05/15/2015 638,270 .10,380,065
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffillated..........cocoiiiiiiinis coiriiiiniiiisiscs et seisnsens ssssesssssssensesssennas (L 18,684,086 0 .56,359,613
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated
I Nationwide Tax Credit Partners 2014 - C LLC. Columbus 08/22/2014.... 30,382 692,073
3499999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated 0 .. 30,382 0 692,073
4499999. Subtotal - Unaffiliated. ... ..o 19,513,455 0 243,538,226 |....... XXX
4599999. Subtotal - Affiliated. 0 0 692,073 .
4699999. Totals 19,513,455 0 244,230,299 |....... 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 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Clareant European DLF Investor Feeder LP (fka:
Alcentra) St. Helier. ..o JEY | Distribution 11/13/2014 | 06/09/2017 | .......... 648,947 0 | e | e 648,947 | ....... 648,947 0
Guggenheim Private Debt Fund 2.0-I, LLC.. Wilmington.. .. | DE.. | Distribution 06/03/2016 | 06/12/2017 4,406,974 0 ....4,406,974 | ... 4,406,974 0
TCW Direct Lending LLC . | DE.. | Distribution, 03/20/2015 | 06/16/2017 | .......6,424,475 0 e 8,424475 | . 6,424,475 0
Vista Credit Opportunities Fund Il - B, L.P..........cc...... San Francisco.................. CA.. | Distribution 06/01/2016 | 05/04/2017 | ....... 1,919,589 0 [ [ e 1,919,589 | ... 1,919,589 0
Vista Credit Opportunities Fund Il, L.P......c.ccoccovvnnninne Wilmington........ccciveenene: DE.. | Distribution. 05/10/2017 | 06/21/2017 | ....... 1,893,268 (V] IR P 1,893,268 | ... 1,893,268 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated..........cc.couiiiiniiiniiiniississisnisnns | oo 15,293,253 0 0 {1 [ [( {1 [ 0]... 15,293,253 | ....15,293,253 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Fundamental Partners Ill, L.P.............. Grand Cayman. .| CMY/| Distribution 05/18/2017 | 06/23/2017 0 ...271,903 0
Riverside Strategic Capital Fund I, L.P . | New York .. |NY.. | Distribution 05/23/2017 | 05/23/2017 0 54,176 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.. 0 0 {1 [ 0 [ i (] [ [ 326,079 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Boston Capital Intermediate Term Income Fund LLC... | Boston...........c.cccconiunncce MA. | Distribution. 11/01/2011 | 04/26/2017 0 1,203 | o 1,203 0
CCP NI Master Tenant 2 LLC........cc.oceeveernerirnerneriens Santa Monica..........c........ CA.. | Distribution 12/10/2015 | 05/08/2017 (V1 ISP IR 16,483 | ....c...e. 16,483 0
CCP NI Master Tenant LLC.........c.cocovrvrervireirirenennns Santa Monica................... CA.. | Distribution 07/31/2015 | 05/08/2017 0 25790 | ... 25,790 0
CIM Fund VI, L.P....coovinnes Los Angeles CA.. | Distribution 12/31/2014 | 06/26/2017 0 ...282,786 282,786 0
Nationwide Sol 1 LLC Washington............c..oee... DC.. | Distribution 07/21/2016 | 04/26/2017 0 [ | e 31,476 | s 31,476 0
PCCP Equity VII, LP, .. | DE.. | Distribution, 05/10/2016 | 06/28/2017 162,348 0 162,348 0
Pretium Residential Real Estate Fund II, L. . | NY.. | Distribution 09/01/2016 | 06/23/2017 0 . 107 0
Rose Hill Solar LLC Asheville NC.. | Distribution. 12/13/2012 | 05/31/2017 0 | oo | vevreereen 33,467 | o 33,467 0
STRATA FUND 18 LESSEE LLC. Chapel Hill.. ...|NC..| Distribution 07/25/2014 | 06/28/2017 0 0
Strata Fund 25 Lessee LLC Chapel Hill.. .|NC.. | Distribution. 06/30/2015 | 05/26/2017 0 0
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Statement as of June 30, 2017 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration |  Disposal Disposal Disposal Income
SunE DGS Master Tenant LLC..........ccccocovervvinrirnnnnes Wilmington............cccoces DE.. | Distribution 12/30/2013 | 06/20/2017 | .......... 437,648 (U [ROUPROIRPRIN IOV 437,648 | ....... 437,648 0
Town Of Dunn Solar Farm - Solar.. Asheville NC.. | Distribution. 12/31/2012 | 05/31/2017 | ............ 43,868 0 ... 0
US Regional Logistics Program, L.P.......ccccccovoviennenes DOVEr.....ovoeecrieeines DE.. | Distribution 10/18/2016 [05/12/2017 | ....... 2,800,000 0. 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated....... 0 0 {1 [ O P {0 P 0 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
[NW REI(NLIC), LGt [ COUMBUS...cocer s [oH. [ Distribution 0]... 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated 0 0 (L] (U (L] - 0 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
I Pretium Mortgage Credit Partners I, L.P.........ccccoc..c.. | Wilmington.........ccccvevnnenne | DE.. | Distribution. . 0 ... . 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. ..o ssseenes v 402,660 0 0 (O I (U I (O I 0].....402,660 0 0 0 0
4499999. SUDLOtal - UNGFFIIAIEA. ... e | o 20,127,844 0 0 (VI [P o I ORTOpovopon ) [FURPOPOOROPOOROON | [OOR 20,127,844 |...20,127,844 0 0 0 0
4599999. Subtotal - Affiliated...........ccoovrririiiariiianiee. 245,731 0 0 0 |0 i |0 | 245731 | ... 245,731 0 0 0 0
4699999. Totals 20,373,575 0 0 (VI3 [P o I ySTevoevon | ) [FPSOTOROTRON | I [ 20,373,575 |...20,373,575 0 0 0 0




Statement as of June 30, 2017 of the NATIONWIDE LlFE |NSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - All Other Government
040114  GW 4 | Argentina (Republic of) Sr Nt 6.875% 0........ccoovverevvrrrvrnninnns [ DI 04/18/2017........ TaX FIEE EXChANGE......coou ittt | esieeines st senenes | ceressessste st nes 401,843 | . 375,000 12,604 [4FE......ccccovirerann
040114  HL 7 | Argentina (Republic of) SNt 6.875% 0.......cccovvvvceinrsiirnnianes | DI 04/18/2017. Tax Free Exchange 17,617 [4FE ..o
1099999. Total - Bonds - All Other Government...........covvvverninrinnines 30,221 XXX
Bonds - U.S. Political Subdivisions of States
455285  5S 1 |Indianapolis IN Pub Impt GO Bld Amer Bds............ 04/20/2017. Citigroup 6,685,000 113,571 | 1FE e
544646  ZR 6 |Los Angeles CA Uni Sch Dist GO Bld Amer. 06/13/2017. Citigroup. 8,400,000 260,183 |1FE.
2499999. Total - Bonds - U.S. Political Subdivisions of States e eeeereLet e eeEereenEseReerEenEere | eeEeesesteereresesEereessesEieriersecsieriesiereseriiereiiesEerierseciesierieciestiererieiiicriersecierieriecresiieieresiiciierieciesiersicriesiesiieresiicie  feerseeresiecsiersessecsiersesnennenssennnseneienes | oreenserene e serees 20,090,963 [ ..o 15,085,000 373,754 XXX
Bonds - U.S. Special R and Special A
13077C  TL 8 | California St Univ Rev Bld Amer Bd 6.4........cccovevvvnirerneieeicenines 06/13/2017........ MEITHIlLYNCR......o st sssniens | seeranssesie st senias | eeesessesstesens s enes 2,957,900 2,200,000 17,831 [1FE..iiici
249218  AK 4 | Denver CO Pub Schs Rev Taxable SErB  7........ccccveveiieieiecveieeceeeeeeveeeeeeevenens | oo 04/04/2017. CHIGIOUP. ...t 25,612,875 | o 4,150,000 | .oivereiieeeeee e 90,597 |1FE....cociriiiiiis
31394B  FS 8 |FNMA REMIC Ser 2004-79 ClI ZD 5.500% 11 06/01/2017. Interest Capitalization... ..360,676 | . 360,676 1
452252  FH 7 |lllinois St Toll Hwy Auth Rev Bld AmerB..........cccocovvviiriininnns 05/22/2017. CHIGIOUD. ..t 5,239,789 4,085,000 | ..oovvnivrerinieieinieieiei 101,047 | 1FE e
463632 4P 1 |Irvin Ranch CA Wtr Dist Rev Taxable Ser .| 04/03/2017. CHIGrOUP. ... 11,400,000 325,030 |1FE
60636A MR 1 | Missouri St Hith Educ Rev Txbl Ref Ser A. . | 04/19/2017. Samuel A Ramirez & Co Inc 12,125,000 . 1FE...
64971W  6E 5 |NY City NY Trans Fin Auth Rev Txbl-Sub-S.. 06/22/2017. JP Morgan Securities LLC..........covveviirrireeeeecee e 5,000,000 1FE
64990C  ZW 4 |New York St Dorm Auth Rev TXbI NY UNIV S........coviiiiiiirinrireienseiesiseiresesiseenes | ceveeeninennns 05/17/2017. Wells Fargo Securities LLC 13,995,000 1FE
73358W  CW 2 | Port Auth NY & NJ Rev Taxable Cons-164th............ccccevvvenrirerneiieninienns 04/03/2017. Citigroup 2,565,000 62,364 | 1FE
73358W  RP 1 |Port Auth NY & NJ Rev Transportation 4. 04/19/2017. Wells Fargo Securities LLC 540,000 6,175 | 1FE
85732P  CE 8 | State Pub Sch Bldg Auth PA Rev Const Bds s 06/28/2017. Samuel A Ramirez & Co Inc 62,659 | 1FE
977100  EL 6 | Wisconsin St Gen Fd Rev Txbl-Ref-Ser A 06/15/2017. Various 1FE...

968,909

3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS. ........vvvveerirerirnnines

030

Bonds - Industrial and Mi:

00115A  AF 6 | AEP Transmission Co LLC Sr Nt 4.000% 1 05/24/2017........ | Tax Free Exchange ..5,700,000 ..115,900

00122@ AA 9 | AES Southland Sr Sec Nt 4.500% 02/29/4 06/30/2017. MUFQ SECUMHIES INC....vvoeveivieeiieeieeieiseeise et 2,043,821

018522 K@ 0 |Allete Inc SrNt 3.110% 06/01/27 06/01/2017. JP Morgan Securities LLC 16,000,000 1Z

01959L  AB 8 |Allina Health System Nt 4.430% 04/15/4 . 04/03/2017. JP Morgan Securities LLC 1FE

032511 BN 6 | Anadarko Petroleum Corp St Nt 5.550% 0.......covvrierernirreriniieienssieiessssessesssenes | coeveessneenns 05/23/2017........ VBIIOUS. ..ot 26,362 | 2FE

032511 BP 1 |Anadarko Petroleum Corp Sr Nt 6.600% 0 05/16/2017. Various 11,106,630 9,000,000 99,000 [2FE.....oooimiirirririinne
037833 CR 9 |Apple Inc SrNt 3.200% 05/11/27..... . . 05/04/2017. JP Morgan Securities LLC e ..5,000,000 5,000,000 1FE

049560  AM 7 | Atmos Energy Corp SrNt 4.125% 10/15/4..........cocovvrrrerrnncs 06/06/2017........ VBIHOUS ...ttt | cbsees e bbbttt | eeseeb e 10,406,760 | vooovvurvrcrrerieeereniseinne 10,000,000 60,958 |1FE

049560 AN 5 | Atmos Energy Corp SrNt 3.000% 06/15/2.........ccvvvrirnrerene 06/05/2017. Wells Fargo SECUMtIES LLC........ccovriiiieirierneieensssiesieisessiensssssesssssns | ressssssssssssenssssseesssssssenssssssnsesonns | onsnssnensnnsesesseeenene 25 931,250 | i 25,000,000 1FE

10062@ AA 0 |Boston Cap Int Term InC FA LLC SNt 6....evieeeceiriecseeecreseeeseiseseeeseeneeee | veerennenenees 04/13/2017. DIFCE. v . 633,448 5

124857 AT 0 |CBS Corp SrNt 3.375% 02/15/28. 06/27/2017........ VATOUS. ...t bbbt bensnens | snensesesessnsesessssesesessnsesessssesessssnsesessnins | erennreersnnsessnseesessneees 1,049,330 | viviviiiiieeiieeeieeeieins 14,000,000 2FE

1248EP BT 9 |CCO Holdings LLC SrNt 5.125% 05/01/27........ccooverrrenerrerieeersnirseenns 06/29/2017. Goldman Sachs & COMPANY...........eruererrereririeriessesesseesssssessessessseesssians 3,900,000 81,644 |3FE......ccooovirririniine
12543K  AM 6 | Community Health Systems Inc Term Ln G N...... 06/05/2017. Tax Free Exchange . 671,489 736 |3FE

12543K AN 4 | Community Health Systems Inc Term Ln H N........ooooiiiinireescreeeseeeeeieees | oo 06/05/2017........ TaX FTEE EXCRANGE. .. ..ot snse s | eeseessesssssessssessessssssesssssessssessesassenses | sressssessessessssssessessnsessessnss 288,881 | terrerrerrersusmsersessenenseseeneans 1,237,872 | oo 1,280 | 3FE .o
14149Y  BJ 6 |Cardinal Health Inc Sr Nt 3.410% 06/15........ccocevveereireierriresseeias 06/01/2017. Bank of America BISD Dealer. 3,000,000 2FE

150190  AA 4 | Cedar Fair/Can/Magnum/MI Sr Nt  5.375%.............. 04/10/2017. JP Morgan Securities LLC 2,300,000 4FE

180554  AX 0 | Clarion Lion Properties STNESEr V. ... ssiesesissiesenes | cveseessisnnns 05/01/2017........ Bank of America BISD DEAIET............ccvverueereeeeierceieeeeee et seenennes 3,000,000 27

18055#  AY 8 | Clarion Lion Properties Sr Nt Ser W 3, 05/01/2017. Bank of America BISD Dealer. 3,000,000 2Z

180554  AZ 5 | Clarion Lion Properties StNESEr X ... seiesenissienenes | ceeeeenisnnns 05/01/2017. Bank of America BISD Dealer. revreenes [ ereeieeenieeesenieeesieenes | evveiereseeensnieeesesseseseeeens 14,000,000 | i 14,000,000 27

212015  AH 4 |Continental Resources INC St Nt 5.000%........cccvuemrereenrerereieinenreeereesereeeeeeseseenseeens | ceseeseseensenes 04/04/2017........ Goldman Sachs & COMPANY........ccueurerrurerrereereirereieereseeeeseeseseese s eseesessnseens 5,650,000 17,042 |3FE....ooivivecienne
212015 AL 5 | Continental Resources INC St Nt 4.500%..........cccoeverereirureerereeieieeeeeeseeevesesseeseeeies | ceverieieiesanns 04/18/2017. VTIOUS. ...ttt ettt sttt ns et s sttt nenees 27188 | s 1,150,000 | oo 16,300 [3FE......ccccooveiiirennn
22279%  AB 0 |Cousins Properties Inc Sr Nt 4.090% 07....... 04/19/2017. Wells Fargo Securities LLC ..2,000,000 2,000,000 2Z

26244Q  AA 1 |Dryden Senior Loan Fund CLO Ser 2017-49A........ 05/23/2017........ Credit SUISSE SECUMEIES LLC........cuiviiiecieveececieice ettt seses s tesesenenes | etevesessesesiesesesesssesesssetesesssssssissesess | oetetesssssesissesesesessesasnees 20,000,000 | ........... 20,000,000 1FE

26443C  AA 1 |Duke University Health Sr Nt 3.920% 06 06/20/2017........ JP MOPGan SECUMHES LLC........uuverrerieiiiairierienicesseissisesiessesesssssssssensens. | sereessesssssssessess s seessssessssessensseees | sesesssssssesssesssesssessssesns 12,860,285 | ..oovoervrrieriereeeine 12,750,000 | ovooverercrierieeeienieieii 10,644 [1FE.....ooivrirrcrins
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Statement as of June 30, 2017 of the NATIONWIDE LlFE |NSURANCE COMPANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation or

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
29364D AU 4 |Entergy Arkansas Inc 15t Mtg Bd  3.500%..........cverrvrmminiiierieniinisnissinesienissesnns | eeeveniinniis 05/09/2017........ JP MOrgan SECUMIES LLC..........cuuueiiiiiiiiiiiiieiiei s sisseissinnns | seesiesissss s ssssssssiesssienes | sroessesssesessssssssansssessenss 6,132,480 6,000,000 26,250 | 1FE
29364W  AZ 1 |Entergy Louisiana LLC 15t Mtg Bd 3.120.........cccvvemvrmmerirerirnrericiserineiis 05/17/2017........ MUFG SECUMHIES INC....vvveereraeierierieriseeseiessesi e sesses st enssseessssans | sesisesssessssess st sesssssenies | oestsessssessssssessessssestenes 17,991,180 | coovveererirerireeeeeieinne 18,000,000 1FE
32007U BV 0 |First Data Corp 1st Lien Sr Secd Nt 1 04/26/2017. Tax Free Exchange . . 3FE
32007U  BW 8 |First Data Corp Term Ln D Nt 1 3.466% 06/14/2017. Tax Free Exchange ..1,847,305 ..1,832,384 3FE
39122@ AA 7 | Great River Hydro LLC Sr Sec Nt 4.940% 04/18/2017........ Barclays Capital InC.........cccrvvrrenee 40,000,000 40,000,000 2FE
404119 BV 0 [HCAInc 1stLien Nt 5.500% 06/15/47. 06/08/2017. CIGIOUD..... v 3FE
446413  AH 9 |Huntington Ingalls Industries SrNt 5.........ccovciiiiiiiniiniicssssenenins | e 04/05/2017. Bank of America BISD Dealer..............cccciuiiniiniiierisiisissiesiesissiiniiens 8,056 | 3FE.
44701P  AZ 7 |Huntsman International Inc New TL B Nt 3 05/31/2017. Tax Free Exchange 48,748 49,125 3FE
44701P  BA 1 |Huntsman International Inc New TL B Nt 4 05/31/2017. Tax Free Exchange ,017 5,000 3FE.
449934  AD 0 |IMS Health Inc High Yield Corp  5.000%.........c.cermrveerererererercernerseens 06/23/2017. Bank of AMENiCa BISD DEAIET...........c.curerereiairieriereseeesesssssssessesssesssssessssas | sesisesssseessssssssssessesssesssssssssssssesssssses | oesssessssessssssnsssessnenes ,037,500 1,000,000 [ .eoovernerrrereirerierieerieeieens 10,139 [3FE. ...
458140  AX 8 |Intel Corp SrNt 3.150% 05/11/27.........covviiiiriiirinciccis 05/08/2017. JP MOrgan SECUMIES LLC..........cc..iiiiiiiiiiiciieciinssisisssisiessisiiens | o essnes | sosnssnsi st 14,950,200 15,000,000 1FE
459506  AE 1 |International Flav & Frag Inc Sr Nt 4.. 05/15/2017. Various 36,076,524 36,000,000 2FE
48021P  A* 9 |Jones Lang LaSalle Finance BV Sr Nt 1 06/27/2017. Barclays Capital INC..........cuuvuieierciiiicieeiicisi ettt | soesitesesi bbb bbbt | eeresbn st 27,213,600 2z
513272 AB 0 |Lamb Weston HLD Sr Nt 4.875% 11/01/26..........cccovvrrerrmrenerierrnrins 05/17/2017. Barclays Capital INC..........c.coevernen. ..1,446,275 . 3FE
53117C  AQ 5 |Liberty Property LP Sr Nt 4.400% 02/15. 06/28/2017. Us Bancorp Investments Inc ,062,940 ,000,000 2FE...
53621@ AJ 5 |Lion Industrial Properties LP Gtd Sr Nt 04/17/2017. Bank of America BISD Dealer. 17,250,000 2Z
559080 AC 0 |Magellan Midstream Partn Sr Nt 6.400%. 04/03/2017. Morgan Stanley & Co LLC 3729411 | e 3,150,000 | .vvuveirniieiieriee i 86,800 |2FE...
559080 AG 1 |Magellan Midstream Partn Sr Nt 5.150%. 04/04/2017. Morgan Stanley & Co LLC 6,391,680 6,000,000 147,633 | 2FE...
565849  AK 2 |Marathon Oil Corp St Nt 2.800% 11/01/2......ccuiemirerieneiieiieirseiseesies e 05/31/2017. Barclays Capital InC............coccounen. 1,956,640 | ..o 2,000,000 5,289 | 2FE
565849  AM 8 |Marathon Oil Corp SrNt 5.200% 06/01/4..........c.ccouvenec. 06/19/2017. VHHOUS. ..ottt | ceretes bbbt | eebneb et 14,119,440 14,000,000 | ovoovernrieniieriereeeienieiens 297,267 | 2FE......coovvvvrrveri
60662W  AJ 1 |Mitchell International Inc 1st Lien TL N.. . | 04/28/2017. Tax Free Exchange 28,697 28,774
615369 AL 9 |Moodys Corp SrNt 3.250% 01/15/28........ 06/01/2017. JP MOPGan SECUMHIES LLC.........uvirririiriiiieiiesiesi i sessesssiennns. | seoessseseseessssessssesssessesesssssssessssenes | srsesssesssessssssesssnsssesssenes 1,978,360 2,000,000
62952E  AE 7 |NYU Hospitals Center Nt 4.368% 07/01/4 06/20/2017. Bank of AMEFiCa BISD DEAIET...........c.uuererrereiaiereiierieeisseiseessesssessesssseesssssans | sesssesssessssesssssssssssessesssassssssssssssssns | sesssesssessnssssssssssnsssannes 20,687,720 | ..o 20,000,000 | cooooeemrerirneereeiseenerieniees 33,488
649322  AC 8 |NY & Presbyterian Hospital Nt  3.563% O..........ccccoevvvivins 06/29/2017. RBC Capital Markets LLC 2,933,610 3,000,000 45,725
68557N  AC 7 | Orbital ATK Inc Sr Nt 5.500% 10/01/23 05/24/2017. CHIGIOUD. .o vvvevvereeeeie e 1,623,300 | ..ovovuererrerieeieeienineinne 1,546,000 | ..o 13,935
713448 DT 2 |Pepsico Inc SrNt 2.250% 05/02/22 04/27/2017. JP MOrGan SECUMHIES LLC..........cvuurerieiieiiiieiiei i sesssssssiesssiens. | coreresssssssiess s sessssesssssessesssenes | evssessssessssesssenesienes 2,993,940 3,000,000
713448 DV 7 |Pepsico Inc SrNt 4.000% 05/02/47 04/27/2017. JP MOPGan SECUMHES LLC........ouevurrireeriieiieriesieeseesssisessesssssessessssssssnsens. | sosneesessssssssssessessssessssssssssssssesssenes | sesesssssssssssesssssssessssssas 11,450,205 | coooveneverrerieeieeieinne 11,500,000
74966U AP 5 |RPIFinance Trust Term Ln 6 Nt 1 2.990........ccccvvvririrninnnrciniencinine 04/17/2017........ TaX FTEE EXCRANGE. .. covuiiiieiciicec e | etsess s bbbt en s nsenas | cbetiesses sttt eb st nees 9,892,607 9,950,000
756109  AS 3 |Realty Income Corp SrNt 3.000% 01/15/ 05/02/2017. Suntrust Robinson Humprey Inc 2,841,420 3,000,000 27,500
785592  AS 5 |Sabine Pass Liquefaction 1st Lien Nt 5...........cccoveivmiiivciiniinniinns 05/11/2017. Tax Free Exchange 8,500,000 66,111
785592 AV 8 |Sabine Pass Liquefaction 1st Lien Nt 5........ccovvvvvirrniinrirrerenes 05/11/2017........ TaX Fre€ EXCRANGE. ...t sssensennns | eesessesnssnssesssesssssssssessssessesesssssssessenns | snessessssenessessessssessessesnces 10,084,845 | Lot 13,694,000 292,757 |2FE
81211K  AX 8 |Sealed Air Corp Sr Nt 5.500% 09/15/25. 04/03/2017. Nomura Securities Intl LLC 3,000,000 9,625 | 3FE,
83001A  AB 8 | Six Flags Entertainment Sr Nt 4.875% 0.....c..cceovvvvvrvncrncrinenns 06/22/2017. VIHOUS. ...ttt entssnsssnnins. | sorneessssssssssessessnssssesssnssssssnessessnees | svnsnenenssnssonssnesenseennnen 92,818 | it 5,425,000 | ..vourvrriienreieerieneeens 107,636 |4FE.......cccoonvrrerern.
83001A  AC 6 |Six Flags Entertainment Sr Nt 5.500% 0.........ccoovvvvrvnriririenns 05/25/2017........ Barclays Capital Inc............ccccoun. 800,000 4,247 |4FE....coviivie
858119  BE 9 | Steel Dynamics Inc SrNt 5.000% 12/15/. .| 05/09/2017. Various ..1,107,000 23,101 |3FE
858119  BF 6 |Steel Dynamics Inc SrNt 5.000% 12/15/. . . | 06/15/2017. Various ..2,100,000 29,792 | 3FE
858119  BF 6 |Steel Dynamics INC St Nt 5.000% 12/15]........vveuevrerireererineineriersssisensssssssssesses | seosersenienes 05/22/2017........ TaX FrE@ EXCRANGE........cvvrrerieciiieiiceieseiseiiessessesiss e ssesssessessssssssssens | soneesnsssnssnsssssssssssesssssssssnsssessnees | svnneesesssnsssnssnesessssessnes 1y 181,388 | it ,107,000 25,523 |3FE
86361Q AG 9 |Structured Adj Mtg Rt Ln RMBS Ser 2006-1 04/01/2017. Interest Capitalization..............c.uriiiiiniiiiieieninni | e | s T84) | s (784) 1FM
87264A AL 9 |T-Mobile USA Inc SrNt 6.625% 04/01/23.. 04/04/2017. Goldman Sachs & COMPANY.........c.evimererrerreiririerierieseseesssssess s seesssiens 5,017,250 4,700,000 5,190 | 3FE,
87264A AN 5 | T-Mobile USA Inc Sr Nt 6.375% 03/01/25.. 04/04/2017........ NOMUA SECUIHES INHILLC........covieiveiicceeeccteiescece e esesesssseneees | etesesessesesisesesesssssesssetesesssessssssesesas | bevssesesissssesasssssssessssesasereees 810,000 | ..ovevevrecieieeeeeeeeee s 750,000 [ .ovoveeeeiireeeeeeeeeeee e 4,781 [3FE...oiiiieerirnne
87264A AP 0 |T-Mobile USA Inc SrNt 6.500% 01/15/26.. 05/17/2017. VBIHOUS. ...ttt | 2bseees e bbbttt | enbsenes e 5,559,125 5,050,000 98,475 |3FE.....ovvvieriririirnne
879360 C# 0 |Teledyne Technologies Inc. SrNt 0.920 04/18/2017. Bank of AMerica BISD DI ..............ccciiuiiiiiiiciiiiisieiienisiiniins | seiiesiesinis s | eesiienis s 10,730,000 | cooovveiiiieriiniie 10,730,000 2z
89469A  AC 8 |TreeHouse Foods Inc SrNt 6.000% 02/15 05/23/2017........ DeUtSChE BaNK CAPItAL.........coureeureuiirriiceieieiseiessiesi et sssssssssensenins | aebsessesssess s ses st ssessesanns | seesesssssss st sssensees 177,000 | oo 1,100,000 | .ooovvrnerrrireierierieeeeeieens 18,517 [3FE ..
902494  BD 4 |Tyson Foods Inc Sr Nt 4.550% 06/02/47........... 05/23/2017. Morgan Stanley & CO LLC..........ouuiiiiiiiiciisiissieie s | seviesiiesissssensis s snsssssissies | eesiienssenss s 17,009,724 17,000,000 2FE
913017 CP 2 |United Technologies Corp SrNt 4.050%.........cccvermrvemereerereeierireenns 05/01/2017. CHIGIOUD. ..ttt | sebbses b eee st ntes | oebts ettt 11,343,605 11,375,000 1FE
L2289%  AA 9 |DH Japan Finance SA Sr Nt SErA 0.300%........cccccrvrrererimiereeireeiseesnsesssesesssesssnns | connerseeiinnes 05/11/2017........ MUFG SECUMHIES INC....vvveiveiviieiieiieiees ittt ssnsiae | aebsiesssessssess s bbbt ss st sies | oebbsessseessns bbbt beees 19,673,283 | ..o 19,673,283 1Z
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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)
L2289%#  AB 7 |DH Japan Finance SA SrNt SerB  0.650%........ccovuerrirreererrnrierinieeernnsesssssssesesses | coeressnseenns 05/11/2017........ MUFG SECUMHES INC...vvovvvieiriirciiirciesiseesiis e sesssssensessns | sresssesessssesss st s sss s s sss s ssesbssnes | eeressssssssessessasssssesssess 19,673,283 | oo 19,673,283 1Z
066800  AE 3 |Banro Corporation 2nd Lien Nt 10.000% 0.......c.ouevrrrmrerereenerrereieereeneereeeeeeeeeseeseneenns A 04/15/2017........ TaXaDIE EXCRANGE. ...t etssnsssees | resessesssesssessseessssessessesesesssssesassessenns | sesesessesasssssessessesansesseenees 1,600,647 | oo 1,725,000 5*
136385 AG 6 | Canadian Natural Resources Sr Nt 5.850 05/24/2017. Morgan Stanley & Co LLC " 8,000,000 154,700 | 2FE.....cooiviviriviene
136385 AL 5 | Canadian Natural Resources Sr Nt 6.250 05/23/2017. UBS Financial SEMVICES INC..........cuuvvuiirerirriieinieiessiseeee e sssiseeesiees ..2,341,460 2,000,000 24,653 | 2FE
136385  AX 9 | Canadian Natural Resources Sr Nt 3.850 06/06/2017........ VAHOUS. ...ttt 18,040,240
136385  AY 7 | Canadian Natural Resources Sr Nt 4.950 06/06/2017. VIIOUS. ...
335934 AL 9 |First Quantum Minerals LTD Sr Nt 7.500. 05/30/2017. Direct
000000 00 O |Evraz Group SA SrNt 6.500% 04/22/20......... . | 05/24/2017. Direct.... . .
000000 00 O |Grupo Aval Ltd SrNt 4.750% 09/26/22 . | 05/24/2017. ..786,238 ..775,000 6,544
000000 00 O |Turkiye IS Bankasi AS St Nt 6.125% 04/.........cccvvvemermerineercrineiseeiseresieseseesseenns . | 05/12/2017. ..1,402,500 L1375,000 | o 4,585
000000 00 0 |GTLK Europe DAC SrNt 5.125% 05/31/24....... . | 05/24/2017. 775,000 | . 775,000
00164M DG 5 |ALM Loan Funding CLO Ser 2015-12A A1R 06/08/2017. Goldman Sachs & Company. 26,000,000 26,000,000 ..125,190
00164M  DH 3 |ALM Loan Funding CLO Ser 2015-12A A2AR. .|C.... 06/08/2017. Goldman Sachs & COMPANY............cuiiiiiiiiiiieiressisi s | sobiesiesi bbb | eesiseses b sssenes 14,000,000 14,000,000 ...87,321
00176D  AG 4 | American Money Mgmt Corp CLO Ser 2013-13 s C. 06/23/2017. MUFG SECUMHIES INC....voeveeiie ettt enseeees | coessessesesessseses s es s e sesesseesesassessennes | sesessssssessesseenssansessensenes 40,000,000 40,000,000
00176D  AJ 8 | American Money Mgmt Corp CLO Ser 2013-13 s C 06/23/2017. MUFQG SECUMHIES INC....vovvveicieiieicie ettt ettt ssssssessesnes | stessesssssssessesssssssessessssssessessesensessesnss | sesessssessessessssssassessnsnsnns 26,500,000 26,500,000
01448Y  AE 3 |ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser A7 Cl.......c.coocvveveeverneenne .|C.... 06/23/2017. Interest Capitalization..................... 39,168
05565Q  DF 2 |BP Capital Markets PLC SrNt 3.017% 01.....c.ocvvvevveererinerssine D.... 04/10/2017. Wells Fargo Securities LLC 5,500,000 40,101
05565Q DH 8 |BP Capital Markets PLC Nt 3.723% 11/28.. D 04/18/2017. Various . . 15,500,000 225,293 |1FE
05565Q DM 7 |BP Capital Markets PLC Sr Nt 3.588% 04.........cccovvummivmmeriereneiisiienis C.... 04/13/2017. Morgan StANIEY & CO LLC........c.iiuuiiuririineieiiesiiesiieeisssessessessseessssisssssns | eesisesssnsessssssssses s ssses s sesssssssssssnsnes | essssessssesssssassssesssenes 5,096,950 5,000,000 32,392 |1FE
067687  AC 7 |Barminco Finance Pty LTD Secured Nt 6 D... 04/18/2017. Direct.... ..355,000 | . 355,000 4FE,
139612 AE 5 |Capex SA SrNt 6.875% 05/15/24 D 05/10/2017. Direct ..375,000 | . 375,000 4FE.
150323 AN 3 | Cedar Funding Ltd CLO Ser 2014-4A CIAR.........covviirieiinniiriesieisssieiessssiessesines C.. 04/07/2017. Jefferies & COMPANY INC....vvvvviviereriiirieisieeee s 15,000,000 | .ovvvrrerirerierrieeenis 15,000,000 1FE
15238X  AB 5 | Central American Bottling Corp St Nt 5.......ccovevecerineenerieeineieeieenns D.... 06/20/2017. Direct.... ..610,938 | . 575,000 13,133 [3FE .
40052C  AC 0 | Grupo Kuo SAB De CV SrNt 5.750% 07/07....... D 06/29/2017. Direct ..925,000 | . 925,000 3FE
40054F  AA 5 | Grupo Kaltex SA de CV Secured Nt 8.875 D.... 04/06/2017. Direct.... ..600,000 | . 600,000 4FE
482637 AB 1 |KOKS OAO SrNt 7.500% 05/04/22 D.... 04/26/2017. Direct.... AT5,000 | e 1,175,000 4FE,
566067  AA 2 |Marble Il Pte Ltd Sec Nt 5.300% 06/201.........ccvverremermerinrrieeiesisseeserisssssenseseseeens D.... .| 06/13/2017. Direct.... 575,000 | . 575,000 3FE
71642Q  AB 3 |Petra Diamonds LLC 2nd Lien Nt 7.250%...... D2 04/05/2017........ Direct 375,000 4FE
71647N  AS 8 |Petrobras Global Finance SrNt 7.375%............ D.... 05/15/2017. Direct 1,350,000 | ..oovernerrnireereriereeeeeeieens 34,570 [3FE...ccooiniririniinne
74042T  AC 5 |Preferred Term Sec Ltd XXVII LBASS Nt Cl.........ccccevveeee C... . | 04/01/2017. Interest Capitalizatio . . 1AM
822582  BF 8 |Shell International Finance Sr Nt 4.37 [T 04/12/2017........ VBIHOUS ...ttt | cbsees e bbbttt | eeseeb e 15,540,100 | cooovvurercrrerieeereniseinns 15,000,000 | ovovverneernerrerieeereerenieenns 284,983 | 1FE......covverrrreri
822582  BY 7 |Shell International Finance Sr Nt 3.75, D... 04/13/2017. CHIGIOUD. .1t ..5,621,520 6,000,000 23,125 | 1FE
86074Q AM 4 |Stillwater Mining Co St Nt 6.125% 06/2...........coovurmrrerrriereirrierseseee s D.... . | 06/20/2017. 197,888 | . 200,000 3FE
86074Q AN 2 |Stillwater Mining Co St Nt 7.125% 06/2........c.ovuvermrieiieieieriseeereisesssesiessssensnes [ DI 06/20/2017........ DITECE. .ttt | ettt | eebees st 886,581 | . 900,000 4FE,
N8502# AB 3 | Teledyne Netherlands BV SrNt SerD 1 B 04/18/2017. Bank of AMEriCa BISD DEAIET............ccuciiueieiieieieiceee ettt essaeieninns | everesseaesesiese e sssaesss s sesessssesessssesesas | oeaetessssssesissesesesssesesaseens 11,803,000 11,803,000 2
Q2308# AA 1 | Charter Hall Investment MgtLtd Sr Gtd Ni...........ccoooveiiiiiniiiniinicicessseis [T 05/23/2017. National AUSEFalIa BANK.............ccouiiiiiiciieiiiisieiissisisesienes | sebiesienis s | s s 11,000,000 11,000,000 27
Q7160# AL 3 | Orica Finance Ltd Sr Nt Ser A 4.330% 0 [0 05/03/2017........ CIGTOUD- 1tttk | Sehbeees e bbbt | eenb e 10,000,000 2Z
3899999. Total - Bonds - Industrial and Miscellaneous. ...809,384,451 2,927,506 XXX
8399997. Total - Bonds - Part 3 .. . ...916,866,128 4,300,390 XXX
8399999, TOtAl = BOMAS.......iuuiiiiiiiii bbbk bbb ...916,866,128 4,300,390 XXX
Common Stocks - Industrial and Miscell

691204 10 6 | Owl Rock Capital Corp Com 06/09/2017........ DIMBCL. vttt | ieis et 535,881.770 | oo 8,032,564 XXX L
066800 95 4 |Banro Corporation COM (CAD)........eeurrurereereerrerrereessseeseenseseseessesessssessesssssesssseesessnses | sesessesesnsenes 04/15/2017........ Taxable EXCRANGE. ..ot ensnsennenees | eoeesseseessssssesnesseensssnseens 992,072.000 | ..oovevereeeeeeeeeeeeees 124,353 XXX L
066800 95 4 |Banro Corporation Com (CAD) 05/31/2017. TaX Fre€ EXChANGE. .. .. cviiviiiiiiiiei sttt | eesenssssssssssssnsssssenssnssesen 99,207.000 124,353 XXX |
9099999. Total - Common Stocks - Industrial and Miscellangous..................... ..8,281,270 XXX e 0 [ XXX

Common Stocks - Parent, idiaries and Affiliates
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474224 10 7 | Jefferson Natl Financial Corp Com 04/01/2017........ DITECL. ...ttt nnenes | ebebeseset ettt n et b et n et s e enetes | ebesesieseresens ettt etens 1,126,979 XXX K
63866# 10 7 | Nationwide Life & ANNUty INS......coooverirninieririnsniensisrensnnes 06/22/2017........ Capital Contribution. .100,000,000 XXX K
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates .101,126,979 XXX
9799997. Total - Common Stocks - Part 3 .109,408,249 XXX
9799999. Total - Common Stocks........... .109,408,249 XXX
9899999. Total - Preferred and Common Stocks .109,408,249 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks. 1,026,274,377 XXX 4,300,390 XXX

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
4 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
36200M TT 0 | GNMA Pool #604562 3.500% 08/15/18.... |.. | 06/01/2017. | PAYAOWN. .......cvvmeverrireerciierinsinne | veverneesseisersnerienes | vveneeinns 14,166 | ...covvvee 14,166 | ..ocovvvvee 13,298 | oo 13,977 189 189 | o [ s 14,166 |...... 0 203 |08/15/2018. [ 1.....cvvurenee
GNMA GNSF Pool #269993 9.500%
362197 3A 1 |06/15/20 .. [ 06/01/2017. | PAYAOWN.......covmvrrrireirerierineeinens [ e | e 45 45 47 46 (1) () T ST 45 | ... 0 2 | 06/15/2020. | 1....ccouvevrne
GNMA GNSF Pool #302444 9.500%
36223A 5D 0 |12/15/20 .. | 06/01/2017. | Paydown . 536 545 | oo | e (8) [ [ e (8) [ e | e 536 | e 0 12/15/2020. [ 1....
455780 AG 1 |Indonesia (Republic of) AID SrNt 8.90..... |..|06/01/2017. | Redemption  100.0000 100,000 109,000 103,032 | ovveevvvrerrirns | erreeeenn(3,082) [ | eerreeend(3,032) [ i | 100,000 0 06/01/2021. | 1
491798 AA 2 |Kenya (Republic of) AID Sr Nt 10.000% 1. | .. | 04/15/2017. | Redemption  100.0000 ... 117,647 ....128,529 119,483 | oo [ ereenen(1,836) [ oo e (1,836) [ oo | e 117,647 | 0 10/15/2018. [ 1....
Vendee Mtg Tr RMBS REMIC Ser 1995-3
911760 GT 7 |1Z .. [ 06/01/2017. | PAYAOWN.......courvrerrcrirrirriecrieins [ everienerseesseinnnnes | eoerereeens TA871 | e, TA8T1 | . 77,606 | ..oocvorrrne 76,030 | .oooeverrericeenns | e (1,159) [ oo [ e (1,159) [ oo | e 74,871 |...... 0 2,270 | 09/15/2025. | 1...cvovcvernvn
Vendee Mtg Tr RMBS REMIC Ser 1998-2
911760 LQ 7 [CI1 .. | 06/01/2017. | Paydown 82,347 | ... 82,347 ..83,559 82,347 |...... 0 06/15/2028. | 1
0599999. Total - BONAS = U.S. GOVEIMMENE......vuuitieisitisssissiseisssisseisssies | eesesssess sttt ettt | onniannes 389,612 | .......... 389,612 396,672 | .oooovveieenn0 | eieeees(7,059) [ o0 oot (7,059) [ 0 | i 389,612 | .o (V] {1 I 0 XXX
Bonds - All Other Government
000000 00 0 |Argentina (Republic of) SrNt 6.875% 0.... | D| 04/18/2017. | Tax Free Exchange (907) [ eveevevererene | vrreeneeeen(907) | e | e 401,843 | 0 04/22/2021.
040114 HJ 2 |Argentina (Republic of) SrNt 6.875% 0.... | D| 04/18/2017. | Tax Free Exchange 160 [ v | eeverrsnieeenen 160 [ o | 1,115,170 | 0 01/26/2027.
74409A  AA 7 |Province of Santa Fe Sr Nt 6.900% 11/0.. | D| 06/21/2017. [ DIFECt........osrveisreensmresnmmiesssnessnnnees | vnsnesssmessssnensnees | coneneern: 433,500 | 1002 425,000 | coovovnns 425,000 425,000 | ..o | e [ e | osvesenssnnnens0 [ | e 25,000 [ | o 8,500 11/01/2027.
1099999. Total - Bonds - All Other GOVEMMENL. ..o v | e 1,990,013 | 100....1,925,000 | ....... 1,942,760 425,000 0 (747) 0 (747)|...... 0 ..1,942,013 XXX
Bonds - U.S. Special Revenue and Special A it
3128H6 DC 5 |FHLMC Pool #£98199 3.500% 08/15/18.. | .. | 06/01/2017. | PYAOWN........cvrvervrivririirirnnireies | everirerireressseienines | weerereens 12,746 238 238 B I 12,746 |...... (U IR 194 | 08/15/2018.
3128H7 B7 6 |FHLMC Pool #£99062 3.500% 09/15/18.. .. | 06/01/2017. | Paydown 6,398 83 83 6,398 |...... 0 93 | 09/15/2018.
3128H7 G3 0 |FHLMC Pool #E99218 3.500% 09/15/18.. | .. | 06/01/2017. | PaYAOWN........cervuervrivririririrnnireies | everirerireresseienines | eoerereens 27,439 352 352 27,439 |...... 0 397 |09/15/2018.
3128H7 K4 3 |FHLMC Pool #E99315 3.500% 10/15/18.. | .. | 06/01/2017. | Paydown 199 199 ...13,356 |...... 0 | i 191 | 10/15/2018.
3128H7 K7 6 |FHLMC Pool #E99318 3.500% 09/15/18.. | .. | 06/01/2017. | Paydown 219 219 16,111 |...... 0 227 |09/15/2018.
3128H7 MX 7 |FHLMC Pool #E99374 3.500% 10/15/18.. | .. | 06/01/2017. | Paydown 265 265 | ... 19,041 | 0 281 [ 10/15/2018. [ 1....
3128H7 NH 1 |FHLMC Pool #£99392 3.500% 09/15/18.. | .. | 06/01/2017. | Paydown 357 357 | 25,812 |...... 0 377 109/15/2018. [ ..o
FHLMC Gold PC Pool #W30004 7.450%
3128HJ AD 8 |05/1 o+ | 06/01/2017. [ PAYAOWN......oovrrveirirrricisnieieis | vevererenissrsssssiennns | cvrvnvenns 190,515 | .......... 190,515 | .......... 181,142 187,759 2,755 2,755 | oo | e 190,515 |...... 0 [ 5,919 | 05/15/2021. [1....ccvvvverne
FHLMC Giant Pool #G08473 3.500%
3128MJ Q3 7 |01/15/ .. [ 06/01/2017. | PAYAOWN......ccoonvrririreireciierinnes [ e | cevneis 121,919 | v 121,919 | v 125,110 124,930 | oo | i (3,012) [ oo [ (3,012) | oo | e 121,919 |...... 0| e 1,815 [ 01/15/2042. | 1........cocc....
3128MJ T8 3 |FHLMC Pool #G08574 4.500% 02/15/44. | .. | 06/01/2017. | PAYAOWN......cccvvvrmcvrmrererrerieriinees [ eorveirenissiserieninns | coeeees 491,513 | .......... 491,513 | .......... 524,460 523,498 | ..coovverreririies | v (31,984) | oo [ e (31,984) | vevvereereri | e 491,513 |...... 0 | e 9,574 | 02/15/2044. | 1...oovvvnnv.
FHLMC REMIC Ser 113-C  8.500%
312903 HR 1 |05/15/21 .. | 06/15/2017. | PAYAOWN.......cvvnvrrrrreirerierineinens [ eerneriseinerieniesins | oeverenissins 153 | oo 153 | oo 157 153 | o [ e | e | e [0 I . 153 |...... 0 6 | 05/15/2021. | 1...cvvrrrrnes
FHLMC REMIC Ser 1022-J 6.000%
312904 F7 5 |12/15/20 .. | 06/01/2017. | Paydown 3,832 | .. 3,832 | s 3,784 | i 3,808 24 24 |, 3,832 |...... 0 95 [12/15/2020. [ 1.....ccovevenee
FHLMC REMIC Ser 1030 F  9.000%
312904 N2 7 |12/15/20 .. | 06/01/2017. | Paydown 3,617 | .. 3617 | o 3,825 | oo 3,735 (118) QL)) 3,617 |...... (U I 135 | 12/15/2020. [ 1...ooncveneces
FHLMC REMIC Ser 1077-E  9.000%
312905 YJ 5 |05/15/21 .. | 06/01/2017. | Paydown 2,940 | .. 2,940 | .o 2,979 | oo 2,941 (1) ()] 2,940 |...... (U I 110 | 05/15/2021. [ 1..cvorvernens
FHLMC REMIC Ser 1116-XA  8.400%
312906 E5 5 |08/15/2 .. | 06/01/2017. | Paydown 4,832 | s 4,832 | e 4,650 | oo 4,777 54 7: 20 4832 ... (U I 180 | 08/15/2021. [ 1..ecvorvereeens
FHLMC REMIC Ser 1110-Z 8.500%
312906 LL 2 |07/15/21 .. | 06/01/2017. | Paydown 7153 | s 7153 | e TA3T | s 7,243 91) (XD - 7,153 |...... 0 260 |07/15/2021. [ 1...oovvvvrenee
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
FHLMC REMIC Ser 1437-HD  7.000%
312913 ZE 9 [12/15/2 .. | 06/01/2017. | Paydown 7,022 | oo 7,022 | oo 7,202 | oo 7,100 (79) [U4°) | I 7,022 |... 0 211 | 12/15/2022. | 1.....ccevveeee
FHLMC REMIC Ser 1504 Z 7.000%
312915 UF 6 |05/15/23 .. | 06/01/2017. | Paydown 6,823 | .. 6,823 (85) (85)].... 6,823 |.... 0 ..195 | 05/15/2023. | 1
FHLMC Gold PC Pool #£01479 3.500%
31294K UC 7 |091 .. | 06/01/2017. | Paydown . 23467 | ..o 23467 | .o 22,089 ...23,153 315 315 | s 23,467 |.... 0 336 | 09/15/2018. | 1..............c.
FHLMC REMIC Ser 2416 PV 6.000%
31339D SE 9 |02/15/3 .. | 06/01/2017. | Paydown . 22,758 | ..cooveeae 22,758 | ....cooeeue 22,978 ..22,816 (58) [(G1:) 22,758 |.... 0 524 1 02/15/2032. | 1.....ccocoeeeece
FHLMC REMIC Ser 2367 ZK  6.000%
313396 JU 6 [10/15/3 .. [ 06/01/2017. | PaydOWN............cvvorieiriiriienis [ e | e 16,340 | ............ 16,340 | ............ 16,299 ...16,300 40 40 | e | s 16,340 | ... (U I 419 [10/15/2031. | 1..ccvvvvenee
FHLMC REMIC Ser 1643-E  6.500%
313372 YE 4 |05/15/23 .. | 06/01/2017. | Paydown 5995 | .. 5995 | ..o 6,120 | ..ccovrrin 6,046 (51) [(2) 1 I 599 |.... 0 [ 172 | 05/15/2023. [ 1.........cc.....
FHLMC REMIC Ser 1628-KZ 6.250%
313373 KF 4 |12/152 .. | 06/01/2017. | Paydown . 54,893 ..54,893 ...55,895 54,893 |.... 0 12/15/2023. |1
FHLMC REMIC Ser 1837-Z 6.500%
313376 M4 0 |04/15/26 .. | 06/01/2017. | Paydown . 36,745 | ...ccoo...u 36,745 | ...oooo.uu 37,882 ...37,288 (543) [(SZC) 36,745 |.... (U I 1,000 | 04/15/2026. | 1................
FHLMC Structured Ser 2008 M 7.000%
3133TC 6P 8 |11/ .. | 06/01/2017. | Paydown 6,810 | .ccoovvennn 6,810 | .cccovvinnn 7,067 | oo 6,950 (140) (L) 6,810 |.... 0 [ 192 [ 11/20/2027. 1.
FHLMC Structured Ser FSPC T-9 A6
3133TC AU 2 |6.564 o+ | 06/01/2017. [ PAYAOWN......oorrrieiricieriseisirenes | vereresseensssssnsnnies | cvsveisnneenns 165 | v 165 | v 158 164 T s | e L 165 | ... 0 5 103/25/2029. [ 1...ccvvvuvrnnee
FHLMC REMIC Ser 2064 M 6.000%
3133TE LG 7 |06/15/28 o+ | 06/01/2017. [ PAYAOWN......oovrriirieirerissisienes | vereresseensssssnsnnses | svvvenseneenns 454 | 454 | 466 461 (7) (4] - 454 | ... 0 11 106/15/2028. [ 1.....covvvernnee
FHLMC REMIC Ser 2136-A  6.000%
3133TK 58 5 |03/15/29 .. | 06/01/2017. | Paydown 70 70 3,749 0 89 | 03/15/2029.
31340Y BH 1 |FHLMC REMIC Ser6-C 9.050% 06/15/19 .. | 06/15/2017. | Paydown (1) (1) 213 |.... 0 8 | 06/15/2019.
31340y DB 2 (1519 | 06/15/2017. | Paydown 14 14 2,031 | ... 0 78 | 11115/2019.
31340y JX 8021520 .. | 06/15/2017. | Paydown 24 24 345 0 22 | 02/15/2020.
31340y QS 1 (091520 B .. | 06/15/2017. | Paydown K TR IO 3. 690 |.... 0 22 109/15/2020. | 1....
31340Y X6 1 |01/15/21 .. | 06/15/2017. | Paydown 4,364 | ..o 4,364 | .o 4151 | s 4,302 62 (672 I 4,364 | ... 0 [ 158 |01/15/2021. [ 1....coooueven.
FNMA REMIC Ser 1990-72B  9.000%
31358E RK 0 |07/25/2 .. | 06/01/2017. | Paydown 3,688 | oo 3,688 | .o 3,601 | oo 3,651 37 37 | s 3,688 |... (U I 132 | 07/25/2020. [ 1.........cc.....
FNMA REMIC Ser 1991-56G  8.600%
31358G X4 4 |06/25/2 .. | 06/01/2017. | Paydown 3,790 | .. 3,790 | e 3722 | oo 3,757 33 33 | 3,790 |.... 0 [ 142 | 06/25/2021. [ 1......oconvn.
FNMA REMIC Ser 1991-73A  8.000%
31358H GT 6 |07/25/2 .. | 06/01/2017. | Paydown 1,787 | s 1,787 | o 1,716 | e 1,763 23 23 | 1,787 | ... 0 64 | 07/25/2021. | 1.....ccccoeeenee
FNMA REMIC Ser 1991-98J 8.000%
31358H H4 0 |08/25/2 .. | 06/01/2017. | Paydown 6,818 | .. 6,818 | oo 7,028 | .o 6,861 (43) [C) 6,818 |.... 0 202 | 08/25/2021. | 1.....coovvveene
FNMA REMIC Ser 1991-113 ZE  7.500%
31358 HU 8 [092 .. [ 06/01/2017. | PaYAOWN. ... [ e | cevevieneninnd 469 | oo 469 | oo 482 474 (5) ((5)) 469 |.... 0 15 [ 09/25/2021. | 1...ccvvvenev
FNMA REMIC Ser G1992-42 Z 7.000%
31358M Q4 9 |07/25 .. [ 06/01/2017. | PaydOWN. ..o [ e | e 12,307 | oo 12,307 | oo 12,222 ..12,233 74 Y35 ORI IR 12,307 | ... 0 366 | 07/25/2022. | 1................
FNMA REMIC Ser 1992-124 PZ  7.000%
31358N 5B 4 |07/2 .. [ 06/01/2017. | PaydOWN. ..o | e | v 42,039 | ............ 42,039 | ............ 43,252 ..42,433 (394) [(CICZ ) RN I 42,039 |.... (U I 1,192 | 07/25/2022. | 1................
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FNMA REMIC Ser 1993-115G  5.500%
31359B DN 4 |07/25/ .. | 06/01/2017. | Paydown . 33,973 | ... 33,973 | oo 30,953 ...33,091 883 883 | .o 33,973 |.... (U I 754 | 07/25/2023. [ 1......ccvvvenee
FNMA REMIC Ser 1993-119GA  6.500%
31359B  ZK 6 |07/25 .. | 06/01/2017. | Paydown 7647 | o 7647 | v 7,546 | oo 7,596 51 51 | o 7,647 |.... 0 201 [07/25/2023. [ 1.......covvveuee
FNMA REMIC Ser 1993-204ZA 6.500%
31359E LJ 8 |10/25 .. | 06/01/2017. | Paydown . 67,236 | ..ccoooneen 67,236 | ..ccoovneen 61,270 ...64,683 2,554 2,554 | oo | 67,236 |.... 0 | e 1,815 | 10/25/2023. | 1....cooovvvvneee
FNMA REMIC Ser 1993-225 CI UB
31359G DE 3 |6.500% 1 .. [ 06/01/2017. | PaYdOWN.......coovvvrrrrcririrnrircriienns [ everieeerneereninnnnes | voverennen 14,824 | 14,824 | 15,063 ...14,944 (120) (120) 14,824 | ... 0 12/25/2023.
FNMA REMIC Ser 1994-37L 6.500%
31359G P34 |03/25/2 .. | 06/01/2017. | Paydown . 22,428 | .........22,428 | ........... 22,774 ...22,458 (30) (30) 22,428 | ... 0 608 |03/25/2024.
FNMA REMIC Ser 1996-45 CI K 7.000%
31359K ZR 1 |09/ .. | 06/01/2017. | Paydown 9,809 | .. 9,809 | .o 10,005 | oo 9,890 (81) (3 - 9,809 |.... 0 303 [09/25/2021. [ 1.....cveuvenee
FNMA ACES Ser 1997-M2 CI Z 7.125%
31359P DJ 2 |01/ .. | 06/01/2017. | Paydown 2123 | .. 2,123 | e 2,280 | oo 2,237 (114) (114) | oo 2,123 |.... 0 63 [01/17/2037. [ 1....vvverenne
FNMA REMIC Ser 1997-56 Z 7.000%
31359Q UN 2 |09/18/ .. [ 06/01/2017. | PaYAOWN........ouvvvrvriririririneiiieies [ rrerierireeesnsinnines | eoerereens 10,298 | ..ccovoneee 10,298 | ..covveneee 10,479 ...10,389 91) (LX) RTINS 10,298 |.... 0 313 [09/18/2027. [ 1......coovvvenee
FNMA REMIC Ser 1998-37 CI VZ 6.000%
31359T 6P 8 |06 .. [ 06/01/2017. | PaYAOWN.......couivrevririririeiiieies [ rverierireeesnsisnines | v 62,882 | ...coooue. 62,882 | ...cooone. 64,749 ...63,437 (554) (554) | overeverrrierien | v 62,882 |.... 0 | e 1,619 [ 06/17/2028. | 1.......cocvnnce
FNMA REMIC Ser 1998-54C  6.000%
31350U TL 9 |09/18/2 .. | 06/01/2017. | Paydown 1,047 | o 1,047 | oo 1,051 | i 1,048 (1) ()] I 1,047 | ... 0 26 [09/18/2028. | 1....ccvnvvnec.
FNMA REMIC Ser 1998-73 Cl MZ
31359V BH 5 |6.300% 10 .. | 06/01/2017. | Paydown 3,656 | .. 3,656 | oo 3,750 | oo 3,709 (53) (X)) I 3,656 |.... 0 96 | 10/17/2038. [1....cvvvvvrrne
FNMA REMIC Ser 1989-67D 9.000%
313602 3E 2 |10/25/1 .. | 06/01/2017. | Paydown 2,317 | .. 2,317 | o 2,309 | v 2,304 13 13 | e 2,317 |.... 0 87 10/25/2019. [1....cvvvvrrne
FNMA REMIC Ser 1988-15A 9.000%
313602 DV 3 |06/25/1 .. | 06/01/2017. | Paydown 2,586 | .. 2,586 | .o 2,618 | oo 2,581 5 s | e 5 | 2,586 |.... 0 99 | 06/25/2018. [1....c0ovverrne
FNMA REMIC Ser 1989-62G 8.600%
313602 W4 2 |10/25/1 .. | 06/01/2017. | Paydown 3,342 | .. 3,342 | s 3,348 | s 3,334 8 | oo | e 8 | s 3,342 |.... 0 [ 120 | 10/25/2019. [1...oovvvvrenne
FNMA REMIC Ser 1990-35E  9.500%
313603 2H 4 |04/25/2 .. | 06/01/2017. | Paydown 49 49 52 A9 | s | e | e | e 0 | o | s 49 | ... 0 2 | 04/25/2020. | 1...coovrvnnc
FNMA REMIC Ser 1989-86E 8.750%
313603 GW 6 |11/25/1 o+ | 06/01/2017. [ PAYAOWN......cvvrvriireieireriseieirenes | verenesseensssssnsnnies | cvsveesensenns 726 | oo 726 | oo 719 722 4 | | L T 726 |.... 0 26 [ 11/25/2019. | 1.cvvvvirrecs
FNMA REMIC Ser 1989-90E 8.700%
313603 JJ 2 |12/25/1 o+ | 06/01/2017. [ PAYAOWN......oovvrieirieirerisnieienes | veveressiensssnsnssnses | svsveiseneenns 896 | .o 896 | .o 945 907 (11) (U ) - 896 |.... 0 33 [12/25/2019. | 1.cvovvirirnes
FNMA REMIC Ser 1990-16E 9.000%
313603 YL 0 |03/25/2 .. | 06/01/2017. | Paydown 3,058 ..3,051 7 3,058 |.... 0 03/25/2020.
FNMA DUS Pool #380814 6.030%
31377M AP 6 |12/25119 .. | 06/01/2017. | Paydown . 21,218 | oo 21,218 | e 22,772 ..21,471 (254) (P73 21,218 | ... 0 533 [12/25/2019. [ 1....ovvverenes
FNMA DUS Pool #381534 6.585%
31377TM Y7 0 |04/25/24 .. [ 06/01/2017. | PAYAOWN........vvuivrirrrieineirneiiinies [ eeerienesseisessissiens | coeeesenens 44125 | o 44125 | o 48,814 WA5.974 | | (1,849) [ oo [ s (1,849) | oo | e 44,125 | ... 0| e 1,212 | 04/25/2024. | 1........cocn...
FNMA DUS Pool #383863 6.850%
31377Q ML 3 |07/25/18 .. | 06/01/2017. | Paydown . 53,926 | ........... 53,926 | ............ 59,916 ..54,513 (588) (588) [ .ooverreerrriranns 53,926 |.... 0| e 1,541 [ 07/25/2018. | 1....coovvvrnee
FNMA DUS Pool #384667 7.090%
31377R  JL 5 |01/25/27 .. [ 06/01/2017. | PaydOwn.........ccovviviviiiinrinciieis [ e | s 75,559 | .ccoonnee. 75,559 | .ccoonnee. 83,009 79405 | s | e (3,846) | c.ovvrvverinis [ v [T 7:1C) ) I IO 75,559 | .... 0 2,234 1 01/25/2027. | 1.eceoniennvn.
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FNMA DUS Pool #386877 4.990%
31377T XE 1 |04/25/119 .| 06/01/2017. | Paydown 34,496 | ........... 34,496 | ........... 33,057 ...34,138 359 359 | 34,496 (U I 724 | 04/25/2019. [ 1.
FNMA DUS Pool #387270 5.450%
313770 FK 4 |03/25/35 .| 06/01/2017. | Paydown 23,216 | ..... 23,216 | oo 23,350 ...23,281 (65) ({15 — 23,216 0 528 |03/25/2035. [ 1.......ovvvenee
FHLMC REMIC Ser 3803 CI CP  4.000%
3137A7 20 8 |01/ . [ 06/15/2017. | PAYAOWN.......coouvrrrirrircierieriinens [ e | eeveeies 161,336 | .cvvvenee 161,336 | .ocvvenee 154,025 158,507 2,829 2,829 | .o | i 161,336 0 3,227 | 01/15/2040. | 1.....cvveneven
FNMA DUS Pool #461459 5.450%
31381H TQ 9 [11/25/23 . [ 06/01/2017. | PaYAOWN.......coomvrrrerrircrirerieninens [ e | eeveenees 146,160 | .......... 146,160 | .......... 150,430 147,515 (1,355) 0 3,321 | 11/25/2023.
FNMA DUS Pool #461460 5.350%
31381H TR 7 |09/25/23 .. | 06/01/2017. | Paydown ...43,394 (370) (370)| .. 0 968 | 09/25/2023.
31381L  NY 9 | FNMA Pool #464007 6.650% 01/25/28.... |.. | 06/01/2017. | Paydown.........c.cccccevvunriicciiiniiincins | vevisriensicssiiciienns | vvriennenn5,854 | 005,854 | 06,956 | i, 6,707 (854) (854) 0 | i 162 | 01/25/2028.
31381L TV 9 | FNMA Pool #464164 5.920% 01/25/35.... |.. | 06/01/2017. | PAYdOWN........cvvreverrernererinenncene | vevernneiensrnernenienes | cvveeneniee BOTT | vvvienncee T8TT | 8,578 [ e 8,463 (786) (786) (U I 190 | 01/25/2035. [ 1...oovvvneves
FNMA DUS Pool #464932 4.340%
31381M PR 0 |04/25/20 .| 06/01/2017. | Paydown 53,385 | ..ocvereriiiins | e (1,395) [ oo [ e (1,395) 0 949 | 04/25/2020. [ 1........ovvvenee
FNMA DUS Pool #465197 4.270%
31381M X2 6 |05/25/20 .. | 06/01/2017. | Paydown ...35,834 (873) (873) 05/25/2020.
3138IN K9 3 | FNMA Pool #465720 4.030% 10/25/20.... | .. | 06/01/2017. | Paydown ...40,187 (804) (804) | .. 10/25/2020.
3138IN V3 4 |FNMA Pool #466034 6.210% 12/25/29.... | .. | 06/01/2017. | Paydown ..21,248 (2,162) (2,162) 12/25/2029.
3138IN WH 2 | FNMA Pool #466048 3.680% 09/25/20.... | .. | 06/01/2017. | Paydown ...33,531 (367) (367) 09/25/2020.
3138IN  XT 5 | FNMA Pool #466090 3.280% 10/25/20.... | .. | 06/01/2017. | Paydown ...64,910 10/25/2020.
31381P  KS 6 |FNMA Pool #466605 6.340% 01/25/29.... |.. | 06/01/2017. | Paydown ...11,966 01/25/2029.
31381T KS 8 | FNMA Pool #470205 6.740% 07/25/29.... | .. | 06/01/2017. | Paydown ..12,876 07/25/2029.
31384V QL 9 |FNMA Pool #535159 7.000% 02/25/30.... |.. | 06/01/2017. | PAYdOWN........covveeeremrenerrncniirinnne | ervvnnrnerieeirneennnnns | cervenenenen 0,348 | 09,348 | 19,048 | e 9,078 02/25/2030.
3138A9 CV 4 |FNMA Pool #AH7283 4.000% 03/25/41... | .. | 06/01/2017. | Paydown 146,882 03/25/2041.
3138AB  YQ 6 |FNMA Pool #AH9718 4.000% 04/25/41... | .. | 06/01/2017. | Paydown 110,716 04/25/2041.
3138AC AR 8 | FNMA Pool #AH9915 3.500% 04/25/41... | .. | 06/01/2017. | Paydown ..83,207 04/25/2041.
3138AP  JX 7 |FNMA Pool #AI9277 4.000% 08/25/41..... .. | 06/01/2017. | Paydown ...16,762 16,608 |.... 08/25/2041.
3138EG N4 2 |FNMA Pool #AL0410 4.405% 06/25/21.... | .. | 06/01/2017. | Paydown 129,244 138,291 133,331 | e [ e (4,087) [ s [ (4,087) | i | e 129,244 06/25/2021.
3138EK  TC 9 |FNMA Pool #AL3246 3.500% 10/25/42.... | .. | 06/01/2017. | PYAOWN......ccoevvrvrerreriirirnerirenes | everireeerseesssesneinnes | veeens 1,714,670 | ....... 1,714,670 | ....... 1,727,021 | e 1,726,241 | .o | e (T1,572) e | v (T1,872) | s | s 1,714,670 10/25/2042.
3138EL  GL 1 |FNMA Pool #AL3802 3.000% 02/25/28.... | .. | 06/01/2017. | PaydOWN.......cccovvmrviermmrnrirernnneiies | eoverivirneirerssiseirenes | cvveenns 140,777 | .......... 140,777 | ... 144,165 143,670 (2,893) (2,893) 140,777 , 02/25/2028.
3138L2 PT 8 | FNMA Pool #AM2233 7.250% 01/25/31... | .. | 06/01/2017. | Paydown 3,008 | oo 3,008 (685) (685) 3,008 0 92 |01/25/2031.
3138L2  TX 5 | FNMA Pool #AM2365 7.190% 02/25/31... | .. | 06/01/2017. | Paydown 5,194 5194 | .ooieeenn8,604 | 6,390 | 5,194 (U IO 157 | 02/25/2031.
3138L2 UF 2 |FNMA Pool #AM2381 7.700% 01/25/31... |.. | 06/01/2017. | Paydown 1,863 | oo 1,863 ! 1,863 0 60 | 01/25/2031.
3138LU  XW 0 | FNMA Pool #A04292 3.000% 07/25/42... | .. | 06/01/2017. | PaydOwn.........ccccceevuirinriveivnninnns [ e | e 169,730 | .ccvvenee 169,730 | wccvveeee 176,625 176,078 | oo | eeveeennn(6,348) | s | ceeriieeen(6,348) [ e | 169,730 0 2,301 | 07/25/2042.
3138M0  JU 5 | FNMA Pool #A08374 3.000% 07/25/42... |.. | 06/01/2017. | Paydown 332,187 | oo 332,187 | ... 345,682 344,409 | ..o | eeree(12,222) [ o [ rreennd(12,222) [ | v 332,187 0 | e 4,844 | 07/25/2042.
3138M6 QU 4 | FNMA Pool #AP3166 3.000% 08/25/42.... | .. | 06/01/2017. | PaydOWN.........cc.cvveirinrieniiiieniinnins | vevirereiniissiiseiiienes | o 17,692 | v 17,692 | oo 18,411 28,354 | | rreeeenn(B62) [ s [ eeiieinen(662) [ e | i 17,692 0 221 | 08/25/2042.
3138MJ  HZ 5 |FNMA Pool #AQ2947 2.500% 11/25/27... | .. | 06/01/2017. | Paydown 226,299 | ........ 226,299 | .......... 225,485 225,566 | ...cvocrirerirnens | e 733 [ [ 733 [ | v 226,299 0 2,525 | 11/25/2027.
3138MR ML 2 | FNMA Pool #AQ9362 2.500% 01/25/28... | .. | 06/01/2017. | PaydOown.........ccccouurrurmminricnniinis [ wveiirenisnieniiisiiens | e 1,500,995 | ... 1,500,995 | ....... 1,490,675 | ........... 1,492,010 | .o | 8,985 | i | 8985 | i | 1,500,995 0. 16,129 | 01/25/2028.
3138W9 GS 3 |FNMA Pool #AS0208 3.500% 08/25/43.... | .. | 06/01/2017. | PaYAOWN......cc.eveumrvreerreririeerrerinies | errererererseessnisennnes | vvenns 1,778,810 | ....... 1,778,810 | ....... 1,762,828 | ........... 1,763,482 | ..o | e 15,328 | i | e 15,328 | e | s 1,778,810 0. 25,690 |08/25/2043.
3138W9 GU 8 |FNMA Pool # AS0210 3.500% 08/25/43... | .. | 06/01/2017. | PaydOwn.........ccccovevvirinrineiiniinnns [ e | i 826,297 | ......... 826,297 | .......... 829,654 829,407 826,297 0. 12,369 | 08/25/2043.
3138WD  FK 2 | FNMA Pool #AS3769 4.000% 11/25/39.... | .. | 06/01/2017. | PAYAOWN........orverremrierirreieriinins | oreiserienieneneesnns | vevirenes 326,888 | .......... 326,888 | .......... 349,897 349,306 | ..oovoverirereriens | erreed(22,419) [ e (22419) [ | v 326,888 0 6,231 | 11/25/2039.
3138WF LC 8 |FNMA Pool #AS5722 3.500% 09/01/45.... | .. | 06/01/2017. | PaydOown........ccccoevvmrurrmviinriniivnis | wverirenincinniiisniiens | o 1,968,640 | ... 1,968,640 2,034,159 2,032,907 | cooovvvvrirerree | eeereen(B4,267) | oo | crreierecn(B4,267) | oo | v 1,968,640 0 28,999 | 09/01/2045.
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3138WQ AY 8 |FNMA Pool #AT2722 3.000% 05/25/43.... | .. [ 06/01/2017. | PAYdOWN..........ccvmririiirinrineiins | covierienisniiiniinnies | cvvveieas 108,503 | .......... 108,503 | .......... 105,469 105,620 2,884 2,884 05/25/2043.
3138WQ B8 4 |FNMA Pool #AT2762 2.500% 05/25/28.... | .. | 06/01/2017. | PAYOWN..........cooorveerrieneiieniins | eorereeieenniseenissnnes | coereienns 309,528 | ......... 309,528 | ......... 307,013 307,313 2,215 2,215 05/25/2028.
3138WW BK 4 |FNMA Pool #AT8141 3.000% 08/25/43.... | .. | 06/01/2017. | Paydown 416,238 | .......... 416,238 402,986 403,929 | ..o | i 12,308 | .o | s 12,308 08/25/2043.
3138X0 Z3 5 |FNMA Pool #AU1661 2.500% 07/25/28... | .. | 06/01/2017. | Paydown ..468,240 | . 468,240 | ..........464,436 464,908 3,332 3,332 07/25/2028.
3138X2 LF 9 |FNMA Pool #AU3025 3.000% 08/25/43... | .. | 06/01/2017. | PaydOWN..........ccvvmiviriinninninninns | ceviveriesinniisiinnies | v 199,252 | ..ccoveuee 199,252 | .ccoveeee 192,908 193,230 | oo | eererenend8,022 | i [ 6,022 08/25/2043.
3138X3 AQ 5 |FNMA Pool #AU3614 3.000% 07/25/43... | .. | 06/01/2017. | Paydown . 92,640 | ..... 92,640 | ..oovvernen 89,691 ...89,874 2,767 07/25/2043.
3138X6  KE 4 |FNMA Pool #AU6592 3.500% 01/25/44... | .. | 06/01/2017. | Paydown . 62,313 | ..... 62,313 | oo 63,204 ...63,176 (863) 01/25/2044.
3138X9 SH 3 |FNMA Pool #AU9519 3.500% 10/25/43... |.. | 06/01/2017. | PaydOWN..........cooovrvverviiriiiiniiins | eoereiieneiiinniisnnies | v 458,868 | ........ 458,868 | ........ 468,737 468,374 ...(9,506) 10/25/2043.
3138XH D5 7 |FNMA Pool #AV5523 4.500% 01/25/44.... | .. | 06/01/2017. | Paydown . 194,416 | . 194,416 208,048 ..(13,632) ] .. 01/25/2044.
3138XJ 3K 1 |FNMA Pool #AV7101 3.500% 03/25/44.... | .. | 06/01/2017. | Paydown 179,304 | ......... 179,304 180,483 . L (1179) . 03/25/2044.
3138XJ  3Y 1 |FNMA Pool #AV7114 4.500% 03/25/44.... | .. | 06/01/2017. | PAYAOWN..........cocveerreenrrirnriinenies [ eeviereiineniinnniinnns | e 541,634 | ... 541,634 580,538 | ..ovvverrverireees | ereeer(38,904) [ oo [ e (38,904) | ..o | e 541,634 03/25/2044.
3138XK 3B 8 |FNMA Pool #AV7993 4.500% 02/25/44.... | .. | 06/01/2017. | Paydown 9,710 | .. 9,710 ...10,380 (669) 9,710 02/25/2044.
3138XU VB 5 | FNMA Pool #AW5109 4.000% 08/25/44... | .. | 06/01/2017. | PAYdOWN.........ccovririiniiniiiciiiniies | orvisniieiiesissienns | v 649,766 | ......... 649,766 | .......... 689,411 688,768 v | s (39,003) 08/25/2044.
3138Y6 3L 6 |FNMA Pool #AX5302 4.000% 01/25/42.... | .. | 06/01/2017. | Paydown o 1,596,276 | ... 1,596,276 11,706,020 | ... . .(107,141)] .. . 107,141) | .. 01/25/2042.
3138Y8 F6 2 |FNMA Pool #AX6488 4.000% 11/25/44.... .. | 06/01/2017. | PAYdOWN.........ccooerveeeriiariiieneins | eorereiieneeieeneiienies | ceceees 1,298,191 | ... 1,298,191 1,388,659 | ... , [ (88,431) I (88,431) 11/25/2044.
FNMA REMIC Ser 2002-21 CI PE 6.500%
31392C PT 5 |04 .. [ 08/01/2017. | PaYAOWN..........crveecvieriieriiienis [ e | e 10,596 | ...cccoee.. 10,596 | ....cccooe.. 10,903 ..10,829 (233) (V) 1 ORI ISV 10,596 | ... 0 290 | 04/25/2032. | 1.....cocvvveneee
FNMA REMIC Ser 2002-72 CI DA
31392E 4SS 6 |5.500% 11 .. [ 08/01/2017. | PaYAOWN..........coveerrvieeriieriiienies [ e | e 14,350 | ..o 14,350 | ..o 14,763 ...14,330 20 20 [ [ s 14,350 | .... 0 327 | 11/25/2017. | 1.
FNMA REMIC Ser 2002-79 CI CB
31392E  5J 5 |5.500% 11 .. | 06/01/2017. | Paydown . 98,190 | ........... 98,190 | ............ 96,702 ..97,567 623 (57X 0 ORI ISV 98,190 0 2,291 | 11/25/2022. | 1...ccvvvenev.
FNMA REMIC Ser 2002-59 CI B 5.500%
31392E  SX 9 |09/ .. | 06/01/2017. | Paydown 60 60 62 B0 | oo | e | e | e 0 [ oo [ oo 60 |.... 0 11 09/25/2017. | 1...covvveenee
FNMA REMIC Tr Ser 2003 W3 CI 2A5
31392 YQ 6 |5.356 .. [ 06/01/2017. | PaydOWN...........cvvereereriieniiienis [ e | e 16,339 | 000000016,339 | i 16,615 ...16,498 (159) (159) 0 351 | 06/25/2042.
FHLMC SPC Ser T-45 CI A5 6.280%
31392R SJ 1 [10/27/ .. [ 06/01/2017. | PaydOWN..........corvvereieriirereiienies [ cevieeeiieneiieneienns | v 665,462 | .......... 665,462 | ......... 684,594 674,545 0. 16,737 | 10/27/2031.
FHLMC REMIC Ser 2478 JF  6.000%
31392T WT 0 |08/15/2 .. | 06/01/2017. | Paydown 6,617 | .. 6,617 | oo 6,892 | .o 6,689 (72) (2] 6,617 |.... (U I 162 | 08/15/2022. [ 1..........c.....
FHLMC REMIC Ser 2504 N 5.500%
313920 KL 7 [09/15/1 .. | 06/01/2017. | Paydown . 27211 | o 27211 | o 27,802 ..27,198 13 13 | e 27211 | ... 0 650 | 09/15/2017. | 1...covvvvennee
FHLMC REMIC Ser 2503 BH 5.500%
313920 MQ 4 |09/15/1 .. [ 06/01/2017. | PaydOWN. ... [ e | e 10,291 | oo 10,291 | oo 10,618 ..10,289 K PO U K OO ISP 10,291 | ... 0 237 | 09/15/2017. | 1.
FHLMC REMIC Ser 2498 BM  5.500%
31392V 7G 1 |09/15/1 .. | 06/01/2017. | Paydown 2,804 | .. 2,804 | .o 2,883 | . 2,803 LI [OOSR RO L 2,804 |.... 0 65 | 09/15/2017. | 1.....ccovveeence
FHLMC REMIC Ser 2496 BK 5.500%
31392V SN 3 |09/15/1 .. | 06/01/2017. | Paydown 5,684 | .. 5684 | ..ccoovreann. 5,862 | oo 5,683 LI [N I L I 5684 |... 0 [ 134 [ 09/15/2017. [ 1...ccvvornveens
FHLMC Struc PTC Ser T50 CI A7 5.048%
31392V XT 4 |1 .. [ 06/01/2017. | PaydOWN...........ovvvervineiieriienis [ cevienniieceiiseiinns | v 545599 | .......... 545599 | .......... 539,427 542,674 2,925 2,925 | oo | e 545,599 | ... 0 ... 11,360 | 10/27/2031. | 1.....ccocoeeeeee
FHLMC REMIC Ser 2516 CI EH 5.500%
3132W  G9 5 101 .. [ 06/01/2017. | PaydOWN...........covveriiriiriienis [ e | v 104,309 | ......... 104,309 | .......... 105,352 104,371 (62) (72 ) Y IS 104,309 0 2,360 |10/15/2022. |1..........c.c..
FHLMC REMIC Ser 2515 CIKB 5.000%
31392W MB 3 | 101 .. | 06/01/2017. | Paydown 7199 | oo 7199 | 7,336 | oo 7,196 3 | s | e 3 | 7,199 | ... 0 [ 156 | 10/15/2017. | 1....ooovnveen.
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FHLMC REMIC Ser 2517 CI BH 5.500%
31392X  6X 1 [10/1 .. | 06/01/2017. | Paydown . 20,118 | oo 20,118 | oo 20,687 ...20,115 KT ORI IR 3| e 20,118 |.... (U I 473 | 10/15/2017. | 1o
FNMA REMIC Ser 2003-28 CI TC  5.500%
31393A FD 4 |04 .. | 06/01/2017. | PaYAOWN.......coouvrrrirrerrrirerinrinees [ e | eovveris 134,285 | .......... 134,285 | .......... 142,342 135,501 | covoeeverieries [ e (1,216) [ oo [ e (A1) ] SRS IS 134,285 0 | e 3,089 | 04/25/2023. | 1....covvennvn
FNMA REMIC Ser 2003-30 CI BC
31393A ZB 6 |5.500% 04 .. [ 06/01/2017. | PaYAOWN.......coorvvrrerrircrierieriinens [ e | eovveris 160,893 | .......... 160,893 | ...co..uc. 170,346 162,149 | oo [ e (1,256) [ .oooverrreres [ e (1,256) | cvooverrerrerees | eevererireens 160,893 0 | e 3,685 | 04/25/2023. | 1....covvevnven
FNMA REMIC Ser 2003-51 CI QH
31393B 3W 3 |5.500% 06 .. [ 06/01/2017. | PaYAOWN.......coonrvrrrerrercrirerieniinens [ eorvreneeinsiserienies | eovveve 283,196 | .......... 283,196 | .......... 291,691 286,536 | ..oovveevierienne | eereeeneea(3,381) s e (3,341) e | v 283,196 0 5,999 | 06/25/2033.
FNMA REMIC Ser 2003-55 CI CD
31393C PD 9 [5.000% 06 .. [ 06/01/2017. | PaydOWN........ovvvrrrrcriirineincriienes [ everieeeneesneninennes | eovereneeens 14,596 | 114,596 | oo, 14,444 . 14,517 79 79 0 304 | 06/25/2023.
FNMA REMIC Ser 2003-55 CI HY
31393C QH 9 [5.000% 06 .. | 06/01/2017. | Paydown . 59,620 | ..ccoonnee. 59,620 | ..ccoonueen 61,026 ...59,790 (170) (170) | vvevverrireinne 59,620 0 | e 1,226 | 06/25/2023. | 1.......cvvvvnee
FNMA REMIC Ser 2003-W10 Cl 1A4
313930 TX 9 [4.505% .. [ 06/01/2017. | PaYdOWN........oovvvrirriricriinriinens [ e | e 105,815 | .ccvveeee 105,815 | .ovvvenee 105,811 105,633 181 181 | o [ v 105,815 0| e 2,014 | 06/25/2043. | 1.....orvvennve.
FNMA REMIC Ser 2003-W12 Cl 1A8
31393 LF 4 |4.550% .. [ 06/01/2017. | PaydOWN........oovvverirririeriinriinees [ e | e 170,158 | ........c. 170,158 | ..cooeuee 164,878 167,155 3,003 3,003 | .o | e 170,158 0 3,255 | 06/25/2043. | 1.....cvvvvnce.
FHLMC REMIC Ser 2528 CIKM 5.500%
31393F 4B 9 |11 .. | 06/01/2017. | Paydown . 28,863 | ..coooue. 28,863 | ..o 29,371 ...28,972 (109) [QL0) ) RN 28,863 |.... 0 655 | 11/15/2022. [ 1.......covveuee
FHLMC REMIC Ser 2527 CIBP 5.000%
31393F LU 8 |11 .. | 06/01/2017. [ PAYAOWN......covvvrvreririeiericiininnes | verinersersnisensnsneees | overennnnes 10,704 | ............ 10,704 | ............ 10,847 ...10,694 9 | e | v 9 | | e 10,704 |.... 0 225 | 111512017 [ 1o
FHLMC REMIC Ser 2532 CI PH 5.500%
31393F PA 8 |12/ o+ | 06/01/2017. [ PAYAOWN......oovrrveirirriciininsieis | veverereniserisssssiennns | cervnienns 176,306 | .......... 176,306 | .......... 181,209 178,537 (2,232) (V27X 7] | I I 176,306 (0] IO 4,513 | 12/15/2032. [ 1...coovvvcrnnne
FHLMC REMIC Ser 2543 CI AN 5.000%
31393H 6S 6 |12/ .. | 06/01/2017. | Paydown . 22,575 | ... 22,575 | oo 22,377 ..22,522 53 53 | 22,575 |.... (0 [ OO 470 [12/15/2017. | 1.cveirnes
FHLMC REMIC Ser 2556 CI TC 5.500%
31393 6E 3 |01/ .. | 06/01/2017. | Paydown . 34544 | ............ 34,544 | ............ 36,185 ...34,823 (280) (V20 34,544 | ... (0 [ IO 785 101/15/2023. [ 1...covvvvvrnnns
FHLMC REMIC Ser 2551 CI CB  5.000%
31393 CQ 9 |01 .. | 06/01/2017. | Paydown . 25404 | ............ 25404 | ............ 24177 ...25,256 148 148 | o 25,404 | ... 0 541 101/15/2018. [ 1...ccovvvvrnnee
FHLMC REMIC Ser 2587 CIKG 5.000%
31393 AH 2 |03/ .. [ 06/01/2017. | Paydown.........courevvirinrirciiinniienis [ e | s 153,544 | ......... 153,544 | ......... 157,766 155,541 | oo | e (1,997) [ coovvoeverinins [ v (1,997) | oo | e 153,544 | ... 0| e 3,164 | 03/15/2033. | 1...cvocvrnncs
FHLMC REMIC Ser 2595 CI GC 5.500%
31393P DY 7 |04/ .. | 06/01/2017. | Paydown . 64,635 | ............ 64,635 | ...coouen 67,827 ..65,182 (546) (G5 N I 64,635 0] 1,473 [ 04/15/2023. | 1...ccovvvvvnne.
FHLMC REMIC Ser 2603 CIC 5.500%
31393P RF 3 |04/15 o+ | 06/01/2017. [ PAYAOWN......coovrvrririeiericiieiines | veriersesensensnsneees | oveersnes 41,587 | o 41,587 | v 44,011 ..42,047 (460) (G510 RN ISR 41,587 | ... 0 947 | 04/15/2023. [ 1...covvvvrrnnes
FNMA REMIC Ser 2003-92 CI MB
313937 CC 8 |5.000% 09 .. | 06/01/2017. [ PAYOWN......ccovvvrviiinieierneirciiens | eervvnrnerersnsnrennns | vervneeennid9,140 | 49,140 | oo 47,047 ...48,471 669 0 09/25/2023.
FNMA REMIC Ser 2003-120 CI JD
313930 HG 1 |5.000% 1 .. [ 06/01/2017. | PaydOwn.........cvvmiviriiiinrinciiei [ e | e 71,863 | .ocooneee. 71,863 | .ccooneee. 71,728 ..71,649 214 214 | e | e 71,863 0| e 1,488 | 12/25/2023. | 1....c.ovvvvnc
FNMA REMIC Ser 2003-117 CI MD
313930 QG 1 |5.000% 1 .. [ 06/01/2017. | Paydown.........ccovreveirinrinciieniinnes [ e | s 206,335 | .......... 206,335 | .......... 192,730 201,760 | .o | v 4576 | oo | e A576 | oo | s 206,335 0| e 4,325 [12/25/2023. [ 1.......ovevenee
FHLMC REMIC Ser 2627 CIMW  5.000%
31393V 4V 0 |06/1 .. | 06/01/2017. | Paydown . 61,029 | ............ 61,029 | ............ 61,802 ...61,093 (63) ()1 T IS 61,029 |.... 0| e 1,269 | 06/15/2023. | 1......cvvvvnv
FNMA REMIC Ser 2004-51 CI KW
31393y 4 1 |5.500% 07 .. | 06/01/2017. | Paydown . 62,923 | ..o 62,923 | ..o 62,647 ...62,680 243 243 | e | e 62,923 0| e 1,441 | 07/25/2024. | 1........c.....
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FNMA REMIC Ser 2004-W10 CI A5
31394A LU 5.500% 0 . [ 06/01/2017. | PAYAOWN.......coonvvreerrirerierieeenens [ e | eveene 988,899 | .......... 988,899 | ....... 1,007,556 998,743 | ..o | e (9,844) | ..o [ s (9,844) | oo | e 988,899 0 22,215 | 08/25/2034. | 1...ccovvvnnen.
FNMA REMIC Ser 2004-65 Cl ZA  4.500%
31394A PF 08 .. [ 06/01/2017. | PaYAOWN.......coourvrrrerrererierieriinees [ eorrrerneeinsisenienies | eeveren 605,858 | ......... 605,858 | ......... 577,636 588,571 | ..oeveereeriricns | v V2.7 A T 17,287 [ e | v 605,858 0. 11,125 | 08/25/2034. | 1......cvvvvnee
31394A XM FNMA Grantor Tr Ser 2004-T4 CI AI9 4.6. .. | 06/01/2017. [ PAYAOWN........c.ovvvmremrinirisrinciins | eevieriesisnsessssienies | evereeenns 113,082 | ..ccooeeee 113,082 | .coveneee 113,793 113,472 (389) (G131 IO IS 113,082 0 2,357 | 08/25/2034. | 1...cvovvvnnen.
FNMA REMIC Ser 2005-6 CI MB  5.000%
31394B  6M 02/ . [ 06/01/2017. | PaydOwn..........covivenriniiieiieniiiens [ e | e 192,630 | .ccoveeee 192,630 | .ccvveeee 192,961 192,247 383 383 | e | e 192,630 0| e 3,947 | 02/25/2025. | 1...oovvvnnvns
FNMA REMIC Ser 2004-78 CI Z 5.500%
31394B  DH 1/ . [ 06/01/2017. | PaydOwn.........ovvvivnrinriieiieriieens [ e | v 688,595 | ... 688,595 | ... 699,122 693,125 | .o [ e (4,531) [ oo [ v (4,531) | coovrrrvierernenn | v 688,595 0. 15,354 | 11/25/2034. | 1....cooovvvnne
FNMA REMIC Ser 2005-53 CI MJ  5.500%
31394D E4 06 . [ 06/01/2017. | Paydown..........covvvrinniiciinniiiens [ e | e 235179 | .......... 235179 | ........ 242,087 237,266 (2,087) (2,087) | coovereerernrneen | e 235,179 0 | e 5,328 | 06/25/2035. | 1....oovvvvnncn.
FNMA REMIC Ser 2005-W2 Cl A8
31394D JW 5.410% 05 . [ 06/01/2017. | PAYAOWN......ccoonirniirireiieeierieees [ eoneirisniississiienins | coereins 570,054 | .......... 570,054 | .......... 566,431 566,974 3,080 3,080 { oo | e 570,054 0. 12,922 | 05/25/2035. | 1....coovvvnne
FNMA REMIC Ser 2005-43 Cl GC
31394D VB 5.500% 05 . [ 06/01/2017. | PAYAOWN.......coonirrirrireiieiierieees [ e | creneins 138,328 | ..ccoooue. 138,328 | .ccvoueee 145,591 140,978 (2,649) [P TLe) RIS IR 138,328 0| e 3,239 | 05/25/2035. | 1...oovvvnnens
FNMA REMIC Ser 2005-83 CI LB 5.500%
31394F  H7 10 . [ 06/01/2017. | PAYAOWN.......vorvvrrirericriesirneriinne | corneinersessesineens | eeeeees 1,043,552 | ....... 1,043,552 | ....... 1,025,317 | coooveeene 1,036,509 | ..coovverercnes | e 7,043 | oo | e 7,043 | oo | v, 1,043,552 0 23,906 | 10/25/2035. | 1....convvvnnenn
FHLMC REMIC Ser 2657 CIDT 5.000%
31394G S8 08/1 . [ 06/01/2017. | PAYAOWN......ovvnevrrineirerierirneirens | corneriseiineiiesineins | eeveennnens 44,078 | oo 44,078 | oo 40,765 ...43,189 889 889 [ s | s 44,078 0 929 |08/15/2023. [ 1......coovevenee
FHLMC REMIC Ser 2664 CI AY 5.000%
31394H 4w 08/1 . [ 06/01/2017. | PaYdOWN.......coonrvvrieicriinrineinens | cernerinneiinenneriseinne | ceveerenen 96,685 | 196,685 | oo 89,645 ..94,729 0 08/15/2023.
FHLMC REMIC Ser 2672 CI XB 5.500%
31394H 7z 09/1 .| 06/01/2017. | Paydown 29,249 | ............ 29,249 | ............ 30,053 ...29,608 (359) (G131 N 29,249 (U IO 659 [09/15/2023. [ 1......coovvvenee
FHLMC REMIC Ser 2673 CIQL 5.500%
313940 KW 09/1 . [ 06/01/2017. | PAYAOWN......ccovmvrrirnrinciierieninens [ coneirierissinesiesinns | coeeeien 278476 | .......... 278,476 | .......... 284,977 279,634 | .ovvvvvieirnens | e (1,158) [ coovereerreine [ e [IRT:) ) RS IO 278,476 0 | e 6,423 | 09/15/2023. | 1...coonvvrnnvns
FHLMC REMIC Ser 2676 CIKY 5.000%
31394 MS 09/1 . [ 06/01/2017. | PAYAOWN.......covmvrrerrirerieriesinnens [ eorneererissineniesinns | eveeinne 262,883 | .......... 262,883 | .......... 248,771 259,053 3,831 3,831 | oo | e 262,883 0 | e 5,456 | 09/15/2023. | 1...cvovcvrnnvnn
FHLMC REMIC Ser 2697 CILG 4.500%
31394) YA 101 . [ 06/01/2017. | PAYAOWN.......covmvrrerrirerierieeiinens [ coveernesissineniienins | eeeeeiies 112,278 | oo 112,278 | v 100,384 109,152 3,126 3,126 | oo | e 112,278 0 | e 2,102 | 10/15/2023. | 1...cvorvvrnvns
FHLMC REMIC Ser 2701 CI AC  5.000%
31394L N5 111 . [ 06/01/2017. | PAYAOWN.......covmvrrrerirerierieninens [ eoveererinsisesiesins | eveeeins 136,893 | ..ccooonee 136,893 | ..ccoonnee 127,481 134,307 2,586 2,586 | .o | i 136,893 0 2,823 | 11/15/2023. | 1..ecvorvrnnens
FHLMC REMIC Ser 2720 CI PC  5.000%
31394M  YB 1211 .| 06/01/2017. | Paydown 55,961 | .ocvovnees 55,961 | .ocoonnee. 52,096 2 BABB2 | e | s 1,399 | [ v 1,399 | | e 55,961 0 | e 1,128 | 12/15/2023. | 1....ccoovvvrnee
FHLMC REMIC Ser 2005-112 CINE
31394U  ZS 6.000% . [ 06/01/2017. | PAYAOWN.......covmvrrrerrirerineresiinens [ eorveerseiseisenieninns | eoeenna 451,384 | .......... 451,384 | .......... 477,762 459,599 | ..o | e (8,214) [ oo [ e (8,214) | oo | eevrrerireens 451,384 0. 11,198 | 12/25/2035. | 1....coocvvvvnee
FHLMC REMIC Ser 2777 CIDG 4.000%
31394W  KC 04/1 . [ 06/01/2017. | PAYAOWN.......cvvrverercrierinriinceiins | coreeineninenienineens | cevveriens 79,858 | .ovvoneees 79,858 | .ocoonees 69,576 ...78,995 863 L1CK I ORI IR 79,858 0 | e 1,368 | 04/15/2033. | 1......cvvvvnee
FHLMC REMIC Ser 2811 CIDT 5.000%
31394Y XS 06/1 . [ 06/01/2017. | PAYAOWN.......cvvrverererierinnirnceiins | cereeinsiinerienineens | cevveriens 41,996 | .........n 41,996 | .....co...n 41,550 ...41,816 180 180 | coveevreerrrerres [ e 41,996 0 873 | 06/15/2024. [ 1.........cc...c.
FNMA REMIC Ser 2006-24 Cl Z 5.500%
313958 R3 04/ . [ 06/01/2017. | PAYAOWN.......corvvrrerericrieerieniine | cereeinerieniesinneens | eoveees 2,324411 | ....... 2,324411 | ... 2,372,332 2,347,887 | oo | v (23,476) | ..o [ e (23,476) | ..vooverrirennne 2,324,411 0 53,330 | 04/25/2036. | 1.....ovvvvneenn
FNMA REMIC Ser 2006-43 CI KD
313950  J4 6.000% 06 .| 06/01/2017. | Paydown 225159 | .......... 225159 | .......... 236,557 229,078 | ..ovveerecenens | e (3,919) [ oo [ e (3,919) | oo | e 225,159 0 | e 5,417 | 06/25/2036. | 1......cvvveve.
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FHLMC REMIC Ser 2868 CI AV 5.000%
313956 M4 1 |08/ .. [ 06/01/2017. | PAYAOWN.......coomvrrverrircrierienenees [ e | ceveris 126,369 | .......... 126,369 | ..coooue. 126,388 126,196 173 KT T 126,369 0 | e 2,633 | 08/15/2024. | 1....covvvnnvn.
FHLMC REMIC Ser 2892 CI AD 5.000%
31395 MG 8 [11/1 .. | 06/01/2017. | Paydown . 31,192 | e 31,192 | oo 31,173 ..31,144 48 48 | .o 31,192 |.... 0 645 | 11/15/2024. [ 1.........occ.nc.
FHLMC REMIC Ser 2904 CI PE  5.500%
31395K HE 6 [12/1 .. [ 06/01/2017. | PaYAOWN.......coovvvrrrerrirrrierieninens [ e | eovvene 624,386 | ......... 624,386 | .......... 648,385 633,963 | ..o | e (RS TA 4] R PR [T A4 RS IS 624,386 | .... 0| 15,417 | 12/15/2034. | 1....cooovvvnnee
FHLMC REMIC Ser 2903 CI BD 4.500%
31395K NS 8 [12/1 .. [ 06/01/2017. | PaYAOWN.......coonrvrrrerrerriierierinens [ eorvreneeissiserienies | eoeenes 561,002 | ......... 561,002 | ......... 569,942 562,262 1,261) 0. 10,400 | 12/15/2019.
FHLMC REMIC Ser 2939 CI DK 5.500%
31395M 5N 5 |02/ .. [ 06/01/2017. | PaydOWN........covvvrnrvrcriinineircrienes [ everieeeseesnvninennes | voverennene 16,317 | i 76,317 | i, 78,261 ...76,895 (578) (578) 0 02/15/2030.
FHLMC REMIC Ser 2935 CI LM  4.500%
31395M QS 1 |02/ .. [ 06/01/2017. | PaYAOWN.......ourvrrrrcririrriieiiieies [ everierireeeissinnines | eoerereeens 16,422 | c.oovvenee 16,422 | ..o 15,611 ...16,281 141 141 | e | s 16,422 | ... 0 307 [02/15/2035. [ 1......ccvvveuee
FHLMC REMIC Ser 2982 CI PE  5.500%
313950 QH 7 |05/ .. [ 06/01/2017. | PaYdOWN........oorvrrrirririieriinniinens [ e | e 563,895 | ......... 563,895 | .......... 548,653 557,784 6,112 8,112 | oo | e 563,895 |.... 0. 12,792 | 05/15/2035. | 1......cvvvvnee
FHLMC REMIC Ser 3018 CIUG 5.500%
31395X  3F 0 [10/1 .. | 06/01/2017. | Paydown . 95,500 | ..ocvorecen 95,500 | ..cvoreeen 96,455 ...95,346 155 185 | oo 95,500 0| e 2,182 | 10/15/2034. | 1...oovvernve.
FHLMC REMIC Ser 3025 CI ZC 5.000%
31395X MD 4 |08/1 .. [ 06/01/2017. | PaydOWN........oorvvirirririeriinriinens [ e | e 364,907 | .......... 364,907 | .......... 361,357 362,509 2,398 2,398 | .o | i 364,907 0 | e 7,358 | 08/15/2035. | 1.....oocveveven
FHLMC REMIC Ser 3019 CI ZQ 5.000%
31395X WS 0 |06/1 o+ | 06/01/2017. [ PAYAOWN......cvvvvriirerrieirinisieins | ervererenssisssssssennns | covenns 4,078,722 | ....... 4,078,722 | ....... 4,045,546 | ........... 4,056,512 22,209 22,209 | oo | e 4,078,722 | .... 0 [ 87,339 | 06/15/2035. [ 1......ovvvrenee
FHLMC REMIC Ser 3068 CI Z 5.500%
3139%6F G3 1 |11/15 o+ | 06/01/2017. [ PAYAOWN......oovrreeirirriciininsieis | vevererenssersssssiennns | evrvnienns 553,993 | .......... 553,993 | .......... 565,423 560,383 | .o | e [(CR<I<10) ) USRI I (6,390) | cvorrnrererrerrnees | wrvrrrirennns 553,993 |.... 0 [ 13,055 | 11/15/2035. [ 1....cvvvvvrnnne
FHLMC REMIC Ser 3143 CIB 5.500%
31396 UF 0 |04/15 .. | 06/01/2017. [ PAYAOWN......coovrreeirrirriciininiiens | veveverenierisesssiennns | cvreninns 151,071 | oo 151,071 | oo 146,774 149,430 | .ovvoeeciies | e 1,641 | o | e 1,641 | e | e 151,071 (V1 3,451 | 04/15/2026. | 1......c0vvrne
FHLMC REMIC Ser 3174 CIDG 6.000%
31396T KH 5 |06/1 .. | 06/01/2017. [ PAYAOWN......oovrreeirirriciininsiens | veveverenisrsessseennns | cervnienns 116,279 | .......... 116,279 | ..ooove.. 122,384 118,444 (2,164) [V L7 I ISR 116,279 0 | 3,333 | 06/15/2036. | 1......cvvvnrne
FHLMC REMIC Ser 3174 CI PZ 5.000%
31396T QY 2 |011 o+ | 06/01/2017. [ PAYAOWN......oovrrveirirriciinisieis | eeverereniesrsssssienens | cvreevenns 946,775 | .......... 946,775 | .......... 941,834 943,124 3,651 3,651 | oo | i 946,775 | .... 0. 19,697 | 01/15/2036. | 1....cccvvverne
FNMA REMIC Ser 2007-74 Cl ZE 5.500%
31396W Q7 4 |08 .. [ 06/01/2017. | Paydown.........covriveirinrinciiinniienns [ e | s 509,462 | ......... 509,462 | ......... 519,306 513,482 | .o | v [C0210) N EURON I [C0720) R ISR 509,462 0. 11,565 | 08/25/2037. | 1....coovvvvne
FNMA REMIC Ser 2007-77 CI PE  6.000%
31396X FY 5 |08 o+ | 06/01/2017. [ PAYAOWN......oovrreirirriciinirieis | veveverenssrsssssiennns | cvrenienns 762,040 | .......... 762,040 | .......... 781,567 765,539 (3,500) [ JST0[0) 1 T ISR 762,040 |.... 0. 19,010 | 08/25/2037. | 1....ccvvvvnrne
FHLMC REMIC Ser 2007-77 CI MD
31396X GH 1 [6.000% 1 o+ | 06/01/2017. [ PAYAOWN......oovrreririrniciiniiieis | veverereniserisesssiennns | cerenienns 632,479 | .......... 632,479 | .......... 693,046 640,740 (8,260) [ 3072610) 1 R ISR 632,479 |.... 0. 15,429 | 12/25/2036. | 1....coovvvverne
FNMA REMIC Ser 2007-77 CI DC
31396X HW 7 |6.000% 08 o+ | 06/01/2017. [ PAYAOWN......oovrreciririiciininsiens | vevererenssnisssssiennns | eervnvnns 524,791 | .......... 524,791 | .......... 541,354 530,309 (5,518) ..524791 |.... 0. 13,051 | 08/25/2037.
FNMA REMIC Ser 2008-29 Cl ZA  4.500%
31396Y F7 2 |04 .. [ 06/01/2017. | PAYAOWN......ccoonvvirrieireiierienes [ e | coereen 477,798 | .......... 477,798 | .......... 453,742 463,849 | ..o | e 13,949 | oo | s 13,949 | oo | e 477,798 0| e 8,646 | 04/25/2038. | 1.....vvvnnvn
FHLMC REMIC Ser 3209 CI TZ 5.000%
31397A 6C 2 |08/1 .. [ 06/01/2017. | PAYAOWN......ccoomvrrirrieirciinrinnes [ e | cevseins 132,243 | ... 132,243 | oo 130,031 130,892 | oo | e 1,351 | i [ o 1,351 [ | e 132,243 0| e 2,729 | 08/15/2036. | 1....oovvvnevns
FHLMC REMIC Ser 3203 CILX 6.500%
31397A  QF 3 |08/1 .. | 06/01/2017. | Paydown . 36,478 | ...cooouee. 36,478 | ...c....c.. 38,712 ...37,464 (986) (986) [ ..ovvvverrrirnne 36,478 |.... 0 980 |08/15/2036. [ 1........cccene.
FHLMC REMIC Ser 3230 CINE 5.500%
31397B PV 7 |10/ .. | 06/01/2017. | Paydown.........ccooveveirinrinciiinniinnns [ e | v 286,272 | .......... 286,272 | .......... 292,355 288,303 (2,031) (2,031) | oo | e 286,272 0| e 6,312 | 10/15/2036. | 1.....crvvvnevn.
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FHLMC REMIC Ser 3290 CI PE  5.500%
31397F Qv 7 |03/1 . [ 06/01/2017. | PaYAOWN. ... [ e | cvieeeees 505,642 | .......... 505,642 | .......... 518,441 509,771 | .o [ s (4,130) | oo [ e (4,130) | oo | s 505,642 0 .. 11,606 | 03/15/2037. | 1........c....ccc
FHLMC REMIC Ser 3287 CIGD 5.500%
31397G  5Y 2 |031 . [ 06/01/2017. | PaYdOWN. ... [ e | v 501,082 | .......... 501,082 | .......... 516,427 506,551 | ...covverrriienns [ s (5,469) | ...oovvvvrrins [ e (5,469) | ..o | i 501,082 0 ... 11,413 | 03/15/2037. | 1......ccccooeeuce
FHLMC REMIC Ser 3345 CI JN  6.000%
313970 RP 1 |07/ . [ 06/01/2017. | PaydOWN. ... [ e | e 1,098,568 | ....... 1,098,568 | ....... 1,122,599 | ... 1,103,942 | .o [ s (5,374) | oo [ e (5,374) | oo | v 1,098,568 0 ... 27,369 |07/15/2037. | 1................
FHLMC REMIC Ser 3354 CI PH 5.500%
31397K AN 1 |08/1 . [ 06/01/2017. | PaYdOWN. ... [ e | v 717,981 | .......... 717,981 | .......... 748,495 726,461 ...(8,481) 0. 16,665 | 08/15/2037.
FNMA REMIC Ser 2008-84 CIL 6.000%
31397M TV 9 |09/ . [ 06/01/2017. | PaYdOWN. ... [ e | v 400,323 | .......... 400,323 | .......... 419,339 406,781 0 09/25/2038.
FNMA REMIC Ser 2011-23 CI A 4.000%
31397S DQ 4 |12/ .| 06/01/2017. | Paydown 5,134 5134 | oo 5197 | oo 5,133 LI [N I L I 5,134 0 85 | 12/25/2036. | 1................
FHLMC REMIC Ser 3473 CICH 5.500%
31397W QB 4 (071 .. [ 06/01/2017. | PaydOwN...........cccovorviiniiiriiiinis [ o | v 376,814 | .......... 376,814 | .......... 387,831 381,393 | [ s (4,579) | ..oovvvveriiins [ e (4,579) | oo | s 376,814 0 8,524 | 07/15/2038. | 1......c.ocunc.
FNMA REMIC Ser 2009-77 CI PX 5.000%
31398F EF 4 {10 . [ 06/01/2017. | PaydOWN. ..o [ e | o 201,427 | ........ 201,427 | ........ 299,076 292,541 | [ s (L114) | s [ (14) | e | i 291,427 (U I 5,933 | 10/25/2039. | 1......c.ocence.
FHLMC REMIC Ser 3561 CI PE  5.000%
31398 LB 7 |08/ . [ 06/01/2017. | PaydOWN............cvverririicriiieniis [ o | e 1,004,730 | ...... 1,004,730 | ...... 1,036,442 | .......... 1,013,649 (8,919) (8,919) | oo [ v 1,004,730 0 ... 20,803 |08/15/2039. [1................
FHLMC REMIC Ser 3585 CI UB  4.500%
31398K 6C 9 [10/1 .| 06/01/2017. [ PAYAOWN.......cvurirerrieiririeieriniiees | eviersssseeensssiinines | evesnens 714,876 | .......... 714,876 | .......... 694,547 705,160 9,716 9,716 | oo | e 714,876 0 [ 12,573 | 10/15/2039. [1....cvvvvvnrne
FHLMC REMIC Ser 3591 CI BL 4.500%
31398K KA 7 [10/1 o+ | 06/01/2017. [ PAYAOWN......oovrreeirirriciininiieis | veverereniserisssssiennns | eervnienns 874,026 | .......... 874,026 | .......... 855,453 865,868 8,157 8,157 | e | e 874,026 0 [ 16,434 | 10/15/2039. [1....cvvvvvenrne
31402Q NR 8 |FNMA Pool #734900 3.500% 08/25/18.... |.. | 04/01/2017. | Paydown 8,344 | o834 | L TBTY | 8,164 180 8,344 0 97 | 08/25/2018.
31403A WY 7 |FNMA Pool #743263 3.500% 10/25/18.... |.. | 06/01/2017. | Paydown 766 0 609 |10/25/2018.
31405E 6P 5 |FNMA Pool #787578 6.000% 07/25/35.... |.. | 06/01/2017. | Paydown (57) (57) 0 70 |07/25/2035.
31406 Y8 0 |FNMA Pool #811735 4.000% 03/25/20.... | .. | 06/01/2017. | Paydown 430 430 (O I 412 | 03/25/2020.
31411D  FZ 7 |FNMA Pool #904784 3.080% 12/25/36.... |.. | 06/01/2017. | Paydown (7 7 0 22 | 12/25/2036.
31412P  GX 3 |FNMA Pool #930914 4.000% 04/25/39.... | .. | 06/01/2017. | Paydown 148,335 148,334 396 396 |.. 04/25/2039.
314120  Z4 5 |FNMA Pool #935563 4.000% 09/25/39.... |.. | 06/01/2017. | Paydown 113,308 | oo | e (1,014) | oo [ (1,014) 09/25/2039.
314140 2A 5 |FNMA Pool #976969 6.000% 02/25/38.... | .. | 06/01/2017. | Paydown , ..48,973 200 200 02/25/2038.
31414U XN 3 |FNMA Pool #976885 6.000% 04/25/38.... |.. | 06/01/2017. | Paydown 3,426 3426 | ... 3444 | 3,442 (16) (16) 04/25/2038.
31416H ZM 0 |FNMA Pool #AA0747 4.000% 03/25/39.... | .. | 06/01/2017. | Paydown 172,266 | .......... 172,266 169,955 2,311 2,311 03/25/2039.
31417C  5A 9 |FNMA Pool #AB6240 3.500% 09/25/42.... | .. | 06/01/2017. | Paydown ..231,419 231,419 234,583 234,414 (2,995) (2,995)] .. 09/25/2042.
31417G D6 0 |FNMA Pool #AB9124 2.500% 04/25/28.... | .. | 06/01/2017. | Paydown 157,857 | wcccvveeee 157,857 158,424 158,280 (423) 04/25/2028.
31417G  FN 1 |FNMA Pool #AB9172 2.500% 04/25/28.... | .. | 06/01/2017. | PAYAOWN........ooourveereiereiieneiiens | corevieerissneiennnins | cevvienes 357,847 | .......... 357,847 | .......... 356,561 356,673 | ..vvvverrerernens | e 1T5 [ s v 1,175 04/25/2028.
31418A  JV 1 |FNMA Pool #MA1175 3.000% 08/25/42... | .. | 06/01/2017. | PaydOWN..........ccovmivniiiiiinninniins | ceviverierisniisiiineies | v 247,045 | .......... 247,045 | .......... 257,081 256,388 ...(9,343) 08/25/2042.
314188 AP 1 |FNMA Pool #MA1813 4.500% 03/25/44... | .. | 06/01/2017. | Paydown 377,859 | .......... 377,859 405,195 404,482 (26,623) 03/25/2044.
314188 B6 2 |FNMA Pool #MA1860 4.500% 04/25/44... | .. | 06/01/2017. | Paydown ..456,877 456,877 | ..........490,072 489,155 (32,278) | .. 04/25/2044.
31419A DT 1 |FNMA Pool #AE0113 4.000% 07/25/40.... | .. | 06/01/2017. | PAYAOWN..........ooomveeceieriireniins | eoeerieneneseniesnnnes | oereienns 145790 | ......... 145,790 | ..coooee. 146,034 146,000 (210) 07/25/2040.
31419E X5 3 |FNMA Pool #AE4299 4.000% 09/25/40.... | .. | 06/01/2017. | PaydOWN..........ccvvriviiriiirinriiniins | coviveeienisniiisiinnies | v 123,462 | .......... 123,462 | .......... 124,673 124,566 | ....covvovvrvciies [ eveeeenn(1,104) | i [ (1,104) 09/25/2040.
31419F SN 7 |FNMA Pool #AE5024 4.000% 12/25/40.... | .. | 06/01/2017. | PAYAOWN...........ccveoerveeimriieniienins | coviemeeieseeiiseiienns | cvieeenes 369,631 | .......... 369,631 | .......... 369,559 369,517 114 12/25/2040.
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31419L  EY 5 |FNMA Pool #AE9150 4.000% 12/25/40.... | .. | 06/01/2017. | PAYAOWN.........cvrvvemrrirrrinriiinnies | eoviemneinnnninenniiens | cvineenes 464,848 | ......... 464,848 | ......... 489,034 488,108 ..(23,260) 0 8,302 | 12/25/2040.

649085 AA 5 |New Valley Generation Il Ser 2001 5.57... |..| 05/01/2017. | Redemption ~ 100.0000..........coeve. | overrererererererneennnns | vvverenes 314,452 | .......... 314,452 | ... 329,275 317,680 ..(3,228) 0 | e 8,761 | 05/01/2020.

977100 AB 2 |Wisconsin St Gen Fd Rev Ser A 5.200% 0] .. | 05/01/2017. | Call  100.0000.........cccrmmeimenmmens | ommemmrmsenessnssennnns | conveenes 995,000 | .......... 995,000 | .......... 990,453 994,415 141 5 I Y [ 994,557 | .o | 443 | o 443 | ... 25,870 | 05/01/2018. [1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special A MS. s | e 53,567,832 | ..... 53,567,832 | ..... 54,372,280 | ......... 54,126,874 | ....cccooo.euuc 0 ... (559,486) | .....ocvvvenecd [ (559,486) | .......cvvvennc [ 53,567,389 |...ccoouu 0 s 443 | 443 | .1,047,212 XXX XXX
Bonds - Industrial and Miscellaneous

000000 00 O |Valeant Pharmaceuticals Inc Term Ln B Se | .. [ 05/31/2017. [ VaAMOUS........cooevuererrrerieieireinnieiens | coveierieseineinnisneenes | evens 4,753,496 | ....... 4,733,284 | ....... 4,695,383 | ..o [ | e 1,080 | oo | e 1,080 | oo | e 4,696,462 | ...cooovoverens | e 57,034 | ......... 57,034 | ... 48,108 |04/01/2022. | 3FE............

000000 00 O |Valeant Pharmaceuticals Inc Term Ln B Se | .. | 04/28/2017. | Redemption ~ 100.0000..........ccve. | ovveeererererererneennns | covvirenes 136,465 | .......... 136,465 | .......... 135,372 | oo v | v 1,093 | [ v 1,003 [ o | e 136,465 |.... 0 | e 1,153 | 04/01/2022. | 3FE............

000759 CV 0 |American Business Fin Svcs Inc RMBS Ser| .. | 06/01/2017. | PAYAOWN..........courerereereinreieriieins | ovveserserienerseesenes | cveveenes 161,378 | .ccoveeee 199,743 | ...c....e. 192,984 192,984 | ..o [ [ e | e (V0 PPN ISR 192,984 | ..ovvvvrrverns [ e (31,607) | ........ (31,607) | ......... 3,059 | 09/15/2033. | 5FM...........

AES Red Oak LLC Sec Nt 8.540%
00103y AE 1 |11/30/19 .. | 06/30/2017. | Call ~ 100.0000.........cccoemrrrerireres [ e | e 663,164 | .......... 663,164 | .......... 663,164 663,164 | ... | v | e | e 0 [ v | e 663,164 | .... 0| 87,123 | 11/30/2019. | 4FE............
AES Red Oak LLC Sec Nt 8.540%

00103y AE 1 |11/30/19 .. | 05/31/2017. | Redemption  100.0000, . 59,224 | ............ 59,224 | ............ 59,224 289,224 | e e [ | s (V1 IR 59,224 | ... 0 2,529 | 11/30/2019. | 4FE............

00111@ AA 2 |AES Hawaii Inc Sr Sec Nt 6.870% 06/30/. | .. | 06/30/2017. | Redemption ~ 100.0000.........ccccov. | corerernerrmrrmerirerines | covrrens 310,800 | .......... 310,800 | .......... 302,809 307,878 2,922 2,922 | oo | e 310,800 |.... 0. 10,676 | 06/30/2022. | 5................
AEP Transmission Co LLC Sr Nt 4.000%
00115A AC 3|1 _ . .. | 05/24/2017. | Tax Free EXChange.........ccccoevvveeves [ vovmvveeeeeresnienerenns | cevveae 5,606,774 | ....... 5,700,000 | ....... 5,605,893 5,606,050 724 0. 115,900 | 12/01/2046.
00163M AK O (12000 .. | 06/30/2017. | Call  100.0000.........ccooemrrrmrrrerrs [ ervmrirerireeirsniisniens | eveene 1,800,000 | ....... 1,800,000 | ....... 2,107,692 | ........... 1,931,529 [ .o | s (21,257) [ v [ rerereeene(@1,257) [ e | e 1,910,272 | .(110,272) | ...... (110,272) | .....278,535 | 12/01/2019.
00253C HH 3 |65 .. [ 06/01/2017. | PAYAOWN......ccourereererrriseinnerieies [ erversenerseesssiinsines | eoeeesneens 78,498 | ..o 78,498 | ..o 79,417 279,520 | [ s (1,022) [ oo 0 | e 2,034 | 04/25/2031.
Aames Mtg Tr RMBS Ser 2002-1 CI M1

00253C HS 9 |55 o+ [ 06/01/2017. | PAYAOWN......ccourvrerrcrrreireinerienes [ ererireeesseesssinsnies | eevsessesssseessenins | soveveneeens 27,308 | oo 9,393 | oo 9,393 | oo [ [ e | e (11 ORI ISR 9,393 | oo | s (9,393) [ .ovvrne (9,393) | ovouvenn 448 | 06/25/2032. | 1FM...........
ACE Securities Corp RMBS Ser 2006-SD2

00442M AA 5 |Cl .. | 06/26/2017. | Paydown . 30,769 | .ocoonnee. 30,769 | .ocoonneen 30,778 ...30,770 (1) () O 30,769 |.... 0 [ i 126 | 12/25/2045. | 1FM...........
ACE Securities Corp RMBS Ser 2007-HE1

00443L AB 4 |CI .. | 06/26/2017. | PAYAOWN.......cvonvrrrrreirerierineinens [ e | oeversensnsins T13 | e T13 | e 475 238 T 713 |.... 0 2 | 01/25/2037. | 6FE............
ACE Securities Corp RMBS Ser 2007-HE1

00443L AC 2 |CI .. | 06/26/2017. | Paydown . 24,042 | .......... 24,042 | ........... 16,081 | oeoeevereeerrnenrenins [ v | everieees 7,960 | oo | e 7,960 | .o 24,042 | ... 0 64 |01/25/2037. [ 1FM...........
ACE Securities Corp RMBS Ser 2007-HE1

00443L AD 0 |CI .. | 06/26/2017. | Paydown . 25,644 | ... 25,644 | ... 17,248 8,396 8,396 | ..o 25,644 |.... 0 72 | 01/25/2037. | 6FE............
ACE Securities Corp RMBS Ser 2007-HE1

00443L AE 8 |Cl .. | 06/26/2017. | Paydown . 24,042 | .......... 24,042 | ............ 16,295 | oo [ v | s 7746 | oo 0 72 | 01/25/2037.
00764M BD 8 |Aegis ABS Trust RMBS Ser 2004-1 CI M1. | .. | 06/26/2017. | Paydown 275425 | ... 275,425 275,425 275,425 0 2,362 | 04/25/2034.
00764M BT 3 |Aegis ABS Trust RMBS Ser 2004-2 CI M1. | .. | 06/26/2017. | Paydown ..752,510 752,510 682,903 699,008 53,502 0 5,908 | 06/25/2034.

01877K AB 9 |Alliance Pipeline LP SrNt 6.996% 12/3.... |.. | 06/30/2017. | Redemption ~ 100.0000 407,314 185,920 | oo | s 221,39 | oo 12/31/2019.

01877K AD 5 |Alliance Pipeline LP SrNt 4.591% 12/3.... | .. | 06/30/2017. | Redemption  100.0000 . 60,000 ...60,000 12/31/2025.

02146P  AF 2 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2017. | PaydOWN..........cocvrveemmvernmeinnniiins | wenerrieeerisensinnnnes | oveevinns 884,733 860,582 | ..o | v 24,151 | 08/25/2036.

02147B  AA 3 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2017. | Paydown . 38,051 ...47,551 04/25/2037.

02147  AE 8 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2017. | Paydown . 98,548 | . ...99,584 02/25/2047.

02147L AN 3 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2017. | PAYAOWN........cuvvmremereerirneeieniieins | oveessersenienesnesnnns | veveenes 193,717 | v 273,530 186,604 05/25/2036.

02148) AJ 6 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. [ 06/01/2017. | PAYAOWN............ccocmmrveemmrimmriinnnies [ covieneeinnniinnniiines | e 117,880 | ... 132,767 | ... 112,461 112,461 01/25/2037.

02149H AW 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2017. | PaYAOWN.........cvvrevrmrenermnerinriinens [ eormrereeinsineriienines | eeeevens 469,907 | .......... 541,518 | ......... 460,268 460,268 03/25/2037.

American Home Mtg Inv Tr RMBS Ser
02660T BQ 5 |2004-3 .. | 06/01/2017. | Paydown . 68,778 | .ovvernen 68,778 | .ovvvvevn 67,951 ...68,346 432 432 | e 68,778 0 | e 1,503 | 10/25/2034. | 1FM...........
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American Home Mtg Inv Tr RMBS Ser
02660T ER 0 |2005-2 . [ 06/01/2017. [ PaYAOWN. ... [ cevieneiieseiseeiiinns | oo 213,636 | ......... 213,636 | .......... 212,608 212,723 913 913 | e | e 213,636 (U I 3,763 | 09/25/2035. | 1FM...........
American Home Mtg Inv Tr RMBS Ser
02660T GB 3 |2005-3 .| 06/01/2017. | Paydown .15,574 ..15,574 ...15,574 0 269 | 09/25/2035.
American Home Mtg Inv Tr RMBS Ser
026935 AR 7 |2007-3 . | 06/26/2017. | Paydown 27878 | oo 27878 | .o 27,878 22T 878 | i [ [ | e (U 27,878 0 [ 169 |09/25/2027. | 1FM...........
Ameriquest Mtg Sec Inc RMBS Ser 2003-5
030728 FY 6 |C .. | 06/01/2017. | Paydown 90,187 | ..cceeenan 90,187 | ..cceeenan 90,183 ...89,949 238 238 | . 90,187 (U I 1,737 | 04/25/2033. | 1FM...........
Ameriquest Mtg Sec Inc RMBS Ser 2003-5
030728 FZ 3 |C . [ 04101/2017. [ PaYAOWN. ... [ covienniieseiiinniiinns | coneiensisnesinnnns | e 89,740 | ............ 57,307 | oo 20,482 | ... 36,826 | ....ovveiciinnns [ i [ i 36,826 | ....oooeriens | s 57,307 | oo [ (57,307) | ........ (57,307) | ..coooveve 207 | 04/25/2033. | 1FM...........
Amresco Resdtl Sec Mtg Loan RMBS Ser
03215P BN 8 |199 .. | 06/01/2017. | Paydown 4,282 | oo 4,282 | oo 4,262 | oo 4,260 22 22 | 4,282 0 [ 107 |03/25/2027. | 1FM...........
03305@ AB 0 |The Oneida Group Inc Exit Term Ln Nt 1.... | .. | 06/30/2017. | Redemption ~ 100.0000 1,576 | oo 1,576 | oo 1,545 | oo 1,560 16 {3 I 1,576 0 92 |05/21/2018. |4FE............
03334@ 7 | AnchoragePermit Ctr Bldg Ls Tr CTL 6.3. |.. | 06/15/2017. | Redemption ~ 100.0000 30,929 | .o 30,929 | .o 31,135 ..31,018 (88) [LC1:) 30,929 0 818 | 02/15/2025. | 1..............c.
Anchorage Park Svc GSA Fin Tr CTL Ser
03335# AA 4 |20 .. | 06/15/2017. | Redemption ~ 100.0000..........ccovve | corererrermmnririveriinns | cereeeens 165,548 166,858 0 07/15/2023.
03525# AA 4 |Animal Supply Company Term LnNt 1 8.6|.. | 06/30/2017. | Redemption  100.0000 56,250 0 12/15/2021.
037735 CD 7 |Appalachian Pwr Co SrNt Ser K 5.000%. |.. [ 06/01/2017. | MatUrity.........ccccooommmivmmmiimnmiiinnies [ e | 6,495,000 6,444,483 | e 50,617 0 06/01/2017. s
039483 AH 5 |Archer-Daniels-Midland Co Nt 8.375% 04 | .. [ 04/15/2017. | MatUFtY..........cccooveimrvemmriinniiienins [ cevrereiieneiiieeiienes | e 1,390,000 | .......1,390,000 | .......1,789,889 | ........... 1,401,779 [ oo [ e (1779) | o [ (T1,779) | e | e 1,390,000 0 04/15/2017. | 1FE............
Argent Securities Inc RMBS Ser 2003-WD
040104 BW 0 (C || 06/01/2017. | PAYAOWN..........oooeeeeeeeeeviiis [ e | i 62,876 | ........... 62,876 | ............ 62,848 ...62,811 65 B5 | .o | e 62,876 (U I 1,560 | 10/25/2033.| 1FM...........
040104 PB 1 |C +. | 06/26/2017. [ PAYAOWN......coovrrveirirrieisiisieis | vevererenisrsesssiennns | evrvnvenns 568,965 | .......... 568,965 | .......... 484,528 510,267 58,697 58,697 568,965 0 [ 2,898 | 11/25/2035. [ 1FM...
044209 AK 0 |Ashland Inc SrNt 3.875% 04/15/18.......... .. 1 06/26/2017. | Call  100.0000..........ccoeemmreererrrer [ coreereriiririieniiriees | e 7,000,000 | ....... 7,000,000 | ....... 7,050,000 | ........... 7,033,692 | ..ovvoorrriiciis | e (12,540) | ..o [ e (12,540) LT021152 | | e (21,152) | ........ (21,152) | .....309,466 | 04/15/2018.
Asset Backed Securities Corp RMBS Ser
04541G AS 1|20 .| 06/01/2017. | Paydown 30,472 ..30,472 ...30,985 (513) (513) ...30,472 0 921 |03/21/2029. | 1FM...
Asset Backed Securities Corp RMBS Ser
04541G MC 3 |20 . [ 06/26/2017. | PaydOWN...........ovvoreeervieriiienies [ e | v 297,899 | ......... 297,899 | ......... 278,722 281,635 | ..oovvveceiriens [ e 16,264 | oo | e 16,264 | ..o | e 297,899 (U I 2,363 | 10/25/2034. | 1FM...........
Asset Backed Funding Cert RMBS Ser
04542B CW 0 |2003- .| 06/01/2017. | Paydown 56,911 | oo 56,911 | oo 56,909 ...56,823 88 88 | s | e 56,911 (U I 716 | 10/25/2032. | 1FM...........
Asset Backed Funding Cert RMBS Ser
04542B FM 9 |2004- . [ 06/26/2017. | PaydOWN...........ocovoreeereieriiienies [ e | v 350,89 | .......... 350,89 | .......... 350,896 350,896 [ ...oocvereniiinns [ e | s | e LU PO 350,896 (U I 2,711 | 08/25/2033. | 1FM...........
Asset Backed Funding Cert RMBS Ser
04542B MU 3 |2005- .. [ 08/01/2017. | PaYAOWN..........oovvereereieriiienies [ e | e 43,017 | oo 43,017 | oo 41,095 LA1824 | [ 1,193 | s [ 1,193 | e | e 43,017 (U I 1,061 | 06/25/2035. | 1FM...........
05164# AA 5 |Aurora Health Care (Badger RE) CTL 6.9.|.. | 06/15/2017. | Redemption ~ 100.0000.........cccccee | coreerirmrimmiiiriiinni | cvverieas 116,934 | .......... 116,934 | ......... 113,475 115,692 | covvoovevveries | i 1,243 | s [ 1,243 | e | e 116,934 0 [ 3,408 | 12/15/2022. | 1...cvonvennvn.
BJs Wholesale Club Inc CTL (HG Bowie
05549@ AA 3 |Rea .| 06/15/2017. | Redemption  100.0000. 83,143 | .ccoonnee. 83,143 | .ccoonuee. 83,945 ...83,450 (307) [CCIUZA T I 83,143 (I I 2,410 | 05/15/2022. | 2......cvoonuc.
Banc of America Funding Corp RMBS Ser
05946X DL 4 |20 . [ 06/01/2017. | PaydOWN.........ccvvmiiiciinriiciiiens [ e | s 13,596 | ..covveneee 13,596 | ..ocovveneee 13,693 ...13,616 (21) (V) [T ISR 13,596 0 293 | 10/25/2033. | 1FM...........
Banc of America Funding Corp RMBS Ser
05946X Y7 2 |20 .. | 06/01/2017. | Paydown 223,326 .11,609 01/25/2036.
05948K RM 3 |Bank of America Alt Loan Tr RMBS Ser 200| .. | 06/01/2017. | Paydown 312,492 .4,440 06/25/2019.
05948K XQ 7 |Bank of America Alt Loan Tr RMBS Ser 200| .. | 06/01/2017. | Paydown 326,670 .0 03/25/2035.
05948K XS 3 |Bank of America Alt Loan Tr RMBS Ser 200] .. | 06/01/2017. | Paydown 311,285 .0 03/25/2035.
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05948K ZH 5 |Bank of America Alt Loan Tr RMBS Ser 200| .. | 06/01/2017. | Paydown 392,145 | .......... 464,505 | .......... 449,785 449,785 449,785 | ..o [ e (57,640) | ........ (57,640) | ....... 10,461 | 05/25/2035. | 2FM...
05949A NZ 9 |Bank of America Mtg Securities RMBS Ser | .. | 06/01/2017. | PaydOwn..........c..coovveervenereeneneiins | eoeemrieeneiseceisennes | oo 1,964,990 | ....... 1,964,990 | ...... 1,958,849 | .......... 1,957,558 | ....ovvvrcracns | e TA32 | ...1,964,990 0. 56,412 | 08/25/2034.
05949C LZ 7 |Bank of America Mtg Securities RMBS Ser | .. | 06/01/2017. | Paydown.........cc.ccocuuvrinrivciiniinnns [ e | v 750,364 | ......... 812,528 | .......... 805,926 808,666 237 [ [T [ | i 808,903 | ..ccovvvvverians | s (58,538)| ........ (58,538) | ....... 22,081 |04/25/2018.
Banc of America Funding Corp RMBS Ser
05952D AB 4 |20 .. | 06/20/2017. | Paydown..........cccovvueirinricciinniienis [ e | i 125,852 | ..ccovuuee 125,852 | .ccovenee 117,719 117,719 8,133 8,133 | oo | e 125,852 0 511 | 02/20/2047. | 1FM...........
05952H AJ 8 |Bank of America Mtg Securities RMBS Ser | .. | 06/01/2017. | PaydOWN...........coovveerreurereiieniiiens | covveieeerisneeiensnins | ceevienes 392,837 | .......... 428,800 | .......... 423,380 423,195 14 L T IS 423,209 | ..o | e (30,372) | ........ (30,372) | ....... 10,497 | 03/25/2037. | 4FM...........
05952H BR 9 |Bank of America Mtg Securities RMBS Ser | .. | 06/01/2017. | Paydown 55,826 | ..covvene 61,678 | ..covvnne. 55,531 255,531 [ s [ e | (V1 SOOI ISR 55,531 | oveerrrireiens | e 294 | e 294 | ......... 1,469 [01/25/2037.|2FM...........
073249 BU 7 |Bayview Fin Acquisition Tr RMBS Ser 2004/ .. | 06/28/2017. | PAydown.........cccccunriemiinriieniiniins | orvissiiveniienienienes | o 586,815 | .......... 586,815 | .......... 586,815 562,419 | ..o | e 24,396 | ..o [ e 24,396 | ..ovveerienns [ s 586,815 0 [ 5,555 |02/28/2044. | 1FM...........
Bear Stearns Comm Mtg Sec CMBS Ser
07383F 5Q 7 |2005- . | 04/01/2017. | Paydown 50,906 | ...covvennes 50,906 | ...coooonnes 51,968 250,908 [ oo [ s [ s | e (U 50,906 0 871 | 02/13/2042. | 1FM...........
Bear Stearns Comm Mtg Sec CMBS Ser
07383F X9 4 |2004- .| 06/01/2017. | Paydown 58,079 | .oovvvennns 58,079 | .oovvvennns 56,380 ...57,905 174 174 | 58,079 (U I 1,209 | 11/11/2041. | 1FM...........
Bear Stearns ABS Inc RMBS Ser 2003-
07384Y MB 9 |AC5C .| 06/01/2017. | Paydown 26,970 | ..... 26,970 | ..coovenee 27,054 228242 | [ (1,272) | oo [ e (V143 ) p— 26,970 (U I 637 | 10/25/2033. | 1FM...........
Bear Stearns Comm Mtg Sec CMBS Ser
073945 AE 7 |2007- . [ 06/01/2017. | PAYAOWN..........coveeciiciieriiienies [ cevireneiieneiiseniiines | e 2,163,919 | ....... 2,163,919 | ....... 2,173,386 2,161,140 2,779 2,779 | oo 2,163,919 0. 55,182 | 09/11/2042. | 1FM...........
Bear Stearns Mtg Tr CMBS Ser 2007-
07401D BC 4 [PW18C .. [ 08/01/2017. | PaydOWN. ... [ e | e 1,411,499 | ... 1,411,499 | ... 1,419,235 1,409,821 ..1,411,499 0. 36,839 | 06/13/2050.
075887 AU 3 |Becton Dickinson & Co SrNt 5.000% 05/. | .. | 06/19/2017. | Call  100.0000...........coorumreimmrie [ crvimmmiiismeiiinniiiinns | oo 29,000,000 9,000,000 9,084,830 9,023,871 .29,019,394 B (19,394) | ........ (19,394) | ..2,678,048 | 05/15/2019.
Benson Power LLC Sr Sec Nt 7.700%
08261@ AA 3 |071 .| 06/30/2017. | Redemption  100.0000. 30,432 | oo 30,432 | oo 26,780 ..27,042 3,390 3,390 | .o 30,432 0 [ 1,172 | 07/15/2027. | 4FE............
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AA 1 |Le .| 04/15/2017. | Redemption  100.0000. 61,792 | oo 61,792 | oo 61,792 WB1T92 [ | | | e 0 [ oo | v 61,792 0 2,234 110/15/2022. [ 1....covvvrrnne
C-BASS Tr RMBS Ser 2003-CB6 Cl AF6
12489W HD 9 |49 .1 06/01/2017. | Paydown 39,411 | v 39,411 | v 39,411 39T [ [ | e | (01 R 39,411 0 860 | 12/25/2033. [ 1FM...........
C-BASS Tr RMBS Ser 2003-CB6 CI M1
12489W HE 7 |2.26 . [ 06/26/2017. | PAYAOWN. ..o [ covinesrinesninenniens | coveseeenens 48,281 | .o 48,281 | .ooooouv 48,462 ..48,374 (94) (94) | covvvrerrrerrines | e 48,281 0 369 | 12/25/2033. | 1FM...........
C-BASS Tr RMBS Ser 2005-CB6 Cl A4
12489W NP 5 |3.72 . [ 08/01/2017. | PAYAOWN. ..o [ eeviesiinesiinsssieens | cvveeees 241112 | o 241112 | o 241,762 240,755 357 K157 RIS I 241,112 0 [ 3,706 | 07/25/2035. | 1FM...........
CDC Mortgage Capital Trust RMBS Ser
12506Y BE 8 |2003 .. | 06/26/2017. | Paydown 29,534 | .o 29,534 | ... 19,786 ...19,786 9,748 9,748 29,534 0 251 | 10/25/2033.
12519# AA 3 |CED California Sr Sec Nt 4.070% 06/30/.. | .. | 06/30/2017. | Redemption ~ 100.0000...........cccee | corvvermmrermmmrermmniirns | cevvere 466,000 ....466,000 ....466,000 466,000 | ..o | e | s | e 0 466,000 (U I 9,536 | 06/30/2036.
Community Health Systems Inc Term Ln G
12543K AM 6 |N .| 06/30/2017. | Redemption  100.0000. ...105,814 ....105,814 ....105,893 ..7,879 (79) (79) ..105,814 0 947 [12/31/2019.
Community Health Systems Inc Term Ln G
12543K AM 6 |N .| 05/04/2017. | Redemption  100.0000..........cccco. | coverrmrermmmreimeririins | o 168,910 | .......... 168,910 | .......... 169,117 169,049 (138) [(1S1:) 1 O IS 168,910 0 ... 21,056 |12/31/2019. | 3FE............
Community Health Systems Inc Term Ln G
12543K AM 6 |N .| 06/05/2017. | Tax Free EXChange..........ccocoovurves [ covemmeeimneiiinciiines | o 671,967 | .......... 671,489 | .......... 672,310 672,039 (73) (U)1AY IS 671,967 0 8,948 |12/31/2019. | 3FE............
Community Health Systems Inc Term Ln H
12543K AN 4 |N .| 05/04/2017. | Redemption ~ 100.0000..........cccco. | coveremmrermmmriimcririnns | coeereees 310,941 | ......... 310,941 | .......... 311,321 311,221 (280) (2 ) R IS 310,941 0. 41,311 | 01/27/2021. | 3FE............
Community Health Systems Inc Term Ln H
12543K AN 4 |N .| 06/05/2017. | Tax Free Exchange..........ccocccvueves | coveemeeimnniiiniiiinns | e 1,238,881 | ...... 1,237,872 | ....... 1,239,384 | ........... 1,238,987 (106) [LULC) R IS 1,238,881 0 ... 17,424 | 01/27/2021. | 3FE............
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Community Health Systems Inc Term Ln H
12543K AN 4 |N .. | 06/30/2017. | Redemption ~ 100.0000.........ccovwr [ woreermrremmrmrerirerires | eovernns 186,088 | .......... 186,088 | .......... 186,245 | .coovvvrcrinen 2,960 (157) (170 ) N ISR 186,088 |.... 0 | e 1,720 | 01/27/2021. | 3FE............
Countrywide Home Loans RMBS Ser
12544A BM 6 |2006-20 .. | 06/01/2017. | Paydown . 84,309 | ..... 99,275 ...98,817 1 ...98,818 02/25/2037.
CIT Group Home Eq Loan Tr RMBS Ser
12558M BL 5 |2003- .. | 06/01/2017. | Paydown . 26,383 | .oovvveeen 26,383 | ..o 26,399 ...26,371 12 12 26,383 |.... 0 10/20/2032.
12566Q AA 1 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. [ 06/01/2017. | PaydOwn........ccocovivrevrrmiirernnneies | everiveneirerssiseirenes | cvveenns 163,327 | ......... rerer 157,871 | o | e [ | e 0 .. 157,871 | o | e 5456 | ...oo...... 5456 | ... 01/25/2037.
12566U AN 4 |Citimortgage Alternative Ln Tr RMBS Ser.. |.. [ 06/01/2017. [ PaYdOWN..........vvurveerimrencrinirinnne | covverinerireniesineens | eeveeerinens 41524 | .......... 68,539 | ..ocoornee. 54,202 254,202 [ e | e [ e | s [0 ORI ISR 54,202 [ .ovvvrerreeians [ e (12,678)| ........ (12,678) | ......... 1,744 | 02/25/2037.
12644* AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage 7...|06/15/2017. | Redemption  100.0000 . 96,533 | .ovoonnen 96,533 | .ovvvnnen 96,533 096,533 [ e | e [ e | s (V1 IR 96,533 |.... 0 2,935 | 12/15/2026. | 1....oovvvnne.
CTL Cap Tr CTLSer 2002-1 CIA1Great
12644@ BG 9 |Sprin .. | 05/15/2017. | Redemption ~ 100.0000.........ccoowt [ vorrereremeinerirerires | covreenn 266,695 | .......... 266,695 | .......... 267,010 266,715 (21) (21) [ e | e 266,695 0| e 9,368 | 05/15/2018. | 1...oonvvneens
CTL Cap Tr CTL Ser 2002-34 Cl A
12644@ BQ 7 |Walgreen .. | 06/15/2017. | Redemption  100.0000. . 28,443 | ..o 28,443 | ..o 28,222 ...28,355 89 89 | 28,443 | ... (U IO 797 [ 07/15/2022. | 2.......covvvenee
CTL Cap Tr CTLSer 2002-21Aurora
12644@ BR 5 |Heathcar .. | 06/15/2017. | Redemption  100.0000. . 31,668 | ..coonne. 31,668 | ...coonue... 31,668 231868 | s | e | e | s 0 | oo | e 31,668 |.... 0 878 [10/15/2022. [ 1.......ovvvenee
CTL Cap Tr CTL Walgreens 6.620%
12644@ BS 3 |01/15/ .. | 06/15/2017. | Redemption  100.0000. ...67,674 (168) (168)] ... 0 01/15/2023. | 2....
12644@ BV 6 |CTL Cap Tr CTL Ser 2003-17 Costco 5.50] .. | 06/20/2017. | Redemption  100.0000 248,572 71 ™ 0 09/20/2022. | 1....
CTL Cap Tr CTL Ser 2004-9 Kohls
12644@ BX 2 |5.330% .. | 06/15/2017. | Redemption  100.0000, . 30,246 | ............ 30,246 | ............ 30,246 030,248 | oo | e [ | s 0 [ o 30,246 |.... 0 672 | 01/15/2025. | 2................
12644@ CA 1 |CTL Cap Tr CTL Ser 2004-17 Texas Instr.. | .. | 06/15/2017. | Redemption  100.0000...........cccc. [ covvrvrevvemrmsisrnnnnenns | e 409,604 | ......... 409,604 | ......... 402,890 405,697 3,907 3,907 | oo | e 409,604 | .... 0 | e 9,327 | 01/15/2026. | 1....covvvnnen
12644@ CC 7 |County .| 06/05/2017. | Redemption ~ 100.0000.........cccvver | vorrererrrerrnrnnirerinns | cerveinns 591,332 | ..cocoee 591,332 | ..cocceue 591,332 591,332 [ oo | s | e | e 0 [ o | e 591,332 |.... 0 [ 14,553 | 04/05/2025. | 1......ocvvverne
CTL Cap Tr CTL Ser 2005-12 Lumberton
12644@ CG 8 [NC ..| 06/15/2017. | Redemption ~ 100.0000.........cccevwr | verrrerrermrerermnrneires | overernnns 45392 | oo 45392 | oo 45,392 5,392 [ | | | 0 [ oo | e 45,392 | ... 0 [ 1,022 [07/15/2030.|2......c.cvvne.
CTL Cap Tr CTLSer 2006-5 Cl A1 2
12644@ CH 6 |Oklahom .| 06/15/2017. | Redemption ~ 100.0000.........cccvve. | vovrererrerirnrnmirerinns | corvrrens 441,235 | ......... 441,235 | ......... 441,235 441,235 | oo e | e | e 0 [ o | e 441,235 |.... 0 [ 11,057 | 10/15/2023. [ 1....vvvvrerne
CTL Cap Tr CTL Ser 2007-3 Alaska OCS
12644@ CM 5 |6 .. | 06/15/2017. | Redemption ~ 100.0000.........ccccews [ vorrerrrimnirerirerirns | wovriiens 137,671 | v 137,671 | v 137,671 137,671 | o | e [ | e (U ORI 137,671 |.... 0| e 3,450 | 03/15/2023. | 1..evovvennvns
12647@ AA 0 |CTL Cap Tr CTL Ser 2007-20 Citizens Bk L| .. | 06/15/2017. | Redemption ~ 100.0000 3973 | ... 3973 | s 3,973 | s 3,973 | oo v [ e | e (V1 IR 3,973 |.... 0 84 [09/01/2017. | 2Z..............
CVS Caremark CTL Wells Fargo Bk NW
12665 AA 9 |7.8 .. | 06/10/2017. | Redemption  100.0000. . 53,736 | .ovvernen 53,736 | .ovvrrnenn 53,736 253,736 [ s | e [ s | s (1 IR ISV 53,736 |.... 0 | e 1,764 | 10/10/2031. | 2......cvvvvnce
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 4 |12 .. | 06/10/2017. | Redemption ~ 100.0000..........cceuw. [ worererererneererinnines | woerereens 66,903 | ...cooonen 66,903 | ...cooove.. 78,172 W T5,704 | | e (8,801) [ cooveruereine [ eereerenens (8,801) | cvvvverrercerens | eeerrireenns 66,903 |.... 0 | e 1,684 |12/10/2028. | 2FE............
CVS Health Corp LBASS PTC Nt 6.943%
126650 BQ 2 |01 .. | 06/10/2017. | Redemption  100.0000, ...434,791 ...434,791 ....403,868 413,049 | .o | i 21,743 434,791 | ... 0. 12,588 | 01/10/2030.
CVS Health Corp LBASS PTC Nt 7.507%
126650 BS 8 |01 .. | 06/10/2017. | Redemption ~ 100.0000.........ccouwr [ woreermrmemmrmrerirerirns | eovernn 118,189 | ..ccooveee 118,189 | .ccvveeee 129,259 127,839 | oo [ e (LHGIST0) R PR [(CR15T0) RS IS 118,189 |.... 0 | e 3,700 | 01/10/2032. | 2FE............
CVS Health Corp ABS PTC Nt 4.704%
12665U AA 2 (011 .. | 06/10/2017. | Redemption  100.0000, . 37,861 | v 37,861 | .oovvennees 37,861 287,881 [ s | e [ s | s (V1 IR 37,861 |.... (U I 742 | 01/10/2036. | 2FE............
CWABS Inc RMBS Ser 2003-5 CI MF1
126671 R4 0 [5.403 .. | 06/01/2017. | Paydown . 50,084 | ............ 50,084 | ............ 50,084 ...50,028 56 56 | oo 50,084 |.... 0 | e 1,121 | 01/25/2034. | 1FM...........
CWABS Inc RMBS Ser 2004-9 Cl AF6
126673 GA 4 |4.603 .. | 06/01/2017. | Paydown . 23,032 | oo 23,032 | oo 23,032 ...22,986 46 46 | .o 23,032 |.... (U [ 423 | 12/25/2034. | 1FM...........
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12667F 4S 1 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2017. | Paydown ....891,708 858,631 | ..oovvvvieenirns | e 33,077 | v 33,077 ..891,708 0]....20,570 |04/25/2035.|1FM...
12667F 5L 5 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2017. | Paydown ....399,345 339,984 339,984 | [ s 14,891 | ........ 14,891 04/25/2035. | 3FM...........
12667F F9 1 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 04/01/2017. | Paydown.........cccceuvvvuvnvinriinniiens [ roveivennsrienicnniinns | woverernnnn 52,130 | 1000000.52,130 | e ...51,847 282 282 | 52,130 0 956 |02/25/2035. [ 1FM...........
12667F LG 8 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2017. | Paydown 259 | e [ e | s | e 0 259 0 5 | 07/25/2034. | 1FM...
12667F  MX 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2017. | Paydown s 112,899 884 884 [ [ 113,782 0| e 2,767 | 08/25/2034. | 1FM...........
12667F PG 4 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2017. | Paydown...........ccovvvuirieinmiiiiniiinns | corvveeneeissniisnniies | cvvvenes 203,607 | .......... 203,607 203,021 587 587 | v | e 203,607 (U I 5,065 |09/25/2034. | 1FM...........
12667F TA 3 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 05/01/2017. | Paydown 1,479 AT | AT 1,474 5 1,479 0 26 | 08/25/2034. | 1FM...
12667G D2 6 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2017. | PaydOwN............coovvueimviiimviiiniins | eovsrerieneiisnniiisnnies | v 126,531 153,149 . 153,149 | .o | e (26,618) | ....... (26,618) | ......... 3,866 |08/25/2035. |4FM...........
12667G D3 4 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2017. | PaydOWN..........cocvrveemveenriiriniiins | eoreerieneeisneiirennees | v 237,679 | oo 314,440 282,527 | oo [ e [ e | e 0 [ oo | e 282,527 | ..oovveeriiens [ (44,849) | ........ (44,849) | ......... 7,262 | 08/25/2035. | 3FM...........
12667G DW 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2017. | Paydown 253,237 ....253,237 248,580 | ...ccoooiovriiinns | e 4657 | s [ 4,657 |.. 253,237 05/25/2035. | 1FM...
12667G FD 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2017. | PaYdOWN..........cocomrveerveeeriiriniins | woeerieneiisnniiennnes | v 387,383 ....387,383 | ..........389,864 387,471 (89) (89) ] .. 387,383 05/25/2035. | 2FM...
12667G H7 1 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2017. | Paydown............ccovvvimiiinmiiininiiins | wvsmniiensiiisnniiisnnies | oo 399,428 | .......... 399,579 | ......... 369,631 369,631 [ [ [ | LU OO 369,631 | ..o 07/25/2035. | 3FM...........
CWABS Inc RMBS Ser 2006-H Cl 2A1B
126686 AC 8 [1.30 .| 06/15/2017. | Paydown 233,399 | ......... 233,399 | ..o 80,803 ..80,803 [ .o [ e 152,597 | oo | e 152,597 | oo | o 233,399 0 969 | 11/15/2036. | 1FM...........
CWMBS Inc RMBS Ser 2005-85CB CI 2A3
12668B EH 2 |5 . [ 06/01/2017. | PaydOWN...........crvverrirriiciiinis [ e | e 636,304 | .......... 681,334 | ......... 605,281 605,281 | ... | v | v | e LU OO O 605,281 | ..coooveiirriians [ s 31,023 | ........ 31,023 | ...... 15,052 | 02/25/2036. | 1FM...........
CWMBS Inc RMBS Ser 2006-4CB Cl 2A6
12668B QA 4 |55 . [ 06/01/2017. [ PaydOWN. ..o [ e | e 140,990 | .......... 201,891 | ... 184,284 184,284 | oo | e [ | s LU OO 184,284 | ..o | e (43,294) | ........ (43,294) | ......... 4,673 | 04/25/2036. | 1FM...........
CWMBS Inc RMBS Ser 2006-6CB Cl 1A4
12668B RZ 8 |55 . [ 06/01/2017. | PaydOWN. ..o [ e | o 135,250 | .......... 167,750 | .......... 143,981 143,981 | oo | e [ | e, LU OO 143,981 | oo | e (8,731) | v (8,731) | coveeve 3,842 | 05/25/2036. | 1FM...........
CWHL Inc RMBS Ser 2005-27 CI 1A3
126694 NS 3 |5.500 .. | 06/01/2017. [ PAYAOWN......covrvrrreririeiieriieiininnes | verineresesenisensnsneees | overernnnes 12,744 | ... 12,744 | ... 12,404 ...12,554 190 190 | e | e 12,744 0 313 | 12/25/2035. | 2FM...........
12669E 3P 9 | CWALT Loan Tr RMBS Ser 2003-J9 Cl 1A .. | 05/01/2017. | PAYAOWN...........cooerveeeriiieniiienies [ covieneiienniiinniiines | v 652,450 | ......... 652,450 | .......... 634,126 648,590 3,860 3,860 | oo | e 652,450 0 .. 14,942 | 10/25/2033. | 1FM...........
CWALT Loan Tr RMBS Ser 2003-16T1 Cl
12669E C5 3 |A5 . [ 08/01/2017. | PaYAOWN..........covverreriireriiienies [ e | oo 123,886 | .......... 123,886 | .......... 120,479 123,084 802 1107208 ORI IR 123,886 (U I 2,748 | 09/25/2033. | 1FM...........
Countrywide Home Loans RMBS Ser
12669G R3 7 |2005-15 .| 06/01/2017. | Paydown 7459 | .o 7401 | o 7284 | oo 7,333 [ o [ e | e | e 0 [ oo [ e 7,334 | oo | e 125 | s 125 | o 169 | 08/25/2035. [4FM...........
Countrywide Home Loans RMBS Ser
12669G TD 3 |2005-6 C .. [ 068/01/2017. | PaydOWN..........oorveereiereireriiienies [ e | v 364,911 | .....ccce. 364,911 | ..o 350,424 350,424 | ..oovvviviiiens | e 14,488 | oo | s 14,488 | ..o | e 364,911 (U I 7,357 | 04/25/2035. | 1FM...........
130789 T# 7 |California Wtr Svc Co 1st Mtg Bd Ser JJJ.. | .. | 05/01/2017. |Redemption ~ 100.0000..........ccovw. [ overerrrrermereninnrnnirns | cervreeres 454595 | .......... 454595 | .......... 459,230 455,530 (935) (L) RN R 454,595 0 [ 12,365 | 05/01/2018. | 1...ovvvvrerne
Carrington Mtg Loan Tr RMBS Ser 2005-
144531 CL 2 |OPT .. [ 08/26/2017. | PAYAOWN..........oorverrrviorriinreiienies [ o | e 1,422,755 | ....... 1,422,755 | ....... 1,204,006 | ........... 1,316,251 | oo | e 106,504 | ..ovoonrrienns | v 106,504 | .covoovverrrins | v 1,422,755 0 .. 10,025 | 05/25/2035. | 1FM...........
149123 CD 1 |Caterpillar Inc Sr Nt 4.300% 05/15/44...... < [ 04/13/2017. [ VAIIOUS.......ooevereeeercrniceeieceiienens [ ceveeenienesiseesiiinns | e 20,887,200 | ..... 20,000,000 | ..... 19,859,600 | ......... 19,866,209 760 760 | oo | e 19,866,970 | .....cocvvvvvennne ..1,020,230 |..... 1,020,230 | ..... 364,903 | 05/15/2044. | 1FE............
C-BASS Tr RMBS Ser 2006-SL1 CI A2
14983A AB 5 |555 . [ 06/25/2017. | PaydOWN. ..o [ e | v 187,739 | .......... 187,739 | oo 49,586 249,586 [ [ e 138,153 | oo | e 138,153 | oo | e 187,739 (U I 2,196 | 09/25/2036. | 1FM...........
Centex Home Equity Loan Tr RMBS Ser
152314 DP 2 |2001 . [ 06/01/2017. | PaYAOWN. ... [ o | oo 43,206 | ........... 43,206 | ............ 43,202 ..43,123 82 £ RIS IR 43,206 0 [ 1,241 | 07/25/2032. | 4FM...........
Centex Home Equity Loan Tr RMBS Ser
152314  DQ 0 |2001 .| 06/01/2017. | Paydown 25517 | ... 25517 | oo 25,515 ..25415 102 102 | 25,517 0 689 | 07/25/2032. | 2FM...........
Centex Home Equity Loan Tr RMBS Ser
152314 DS 6 |2001 . [ 06/01/2017. | PaYdOWN. ... [ e | covveienessnesennns | v 104,897 | ............ 83,613 | .o 856 | ........ 81,003 | ........... LT [ R 82,758 | ..o | s 83,613 | ..o [ (83,613)] ........ (83,613) ] ......... 2,826 | 07/25/2032. | 2FM...........
Centex Home Equity Loan Tr RMBS Ser
152314 EM 8 |2002 .| 06/01/2017. | Paydown 53,959 | ..... 53,959 | ............ 38,803 238,803 | | e 15,156 | oo | s 15,156 | ...oovoeviins 53,959 (U I 1,268 | 01/25/2032. | 5FM...........
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Centex Home Equity Loan Tr RMBS Ser
152314  FZ 8 |2002 .. [ 06/01/2017. | PaydOWN. ... [ e | s 138,625 138,175 450 450 | oo | e 138,625 0 2,983 | 11/25/2028.
172973 P60 |Citicorp Mtg Secs Inc RMBS Ser 2005-1 Cl | .. | 06/01/2017. | Paydown 7756 | coveererenn 1756 | e 1794 | 7,733 22 22 | 7,756 (U I 170 | 02/25/2035.
172973 W5 4 | Citicorp Mtg Secs Inc RMBS Ser 2005-4 Cl | .. | 06/01/2017. | Paydown 25,456 ...25,239 217 217 25,456 0 583 | 07/25/2035.
17306U CE 6 |Citifinancial Mtg Sec Inc RMBS Ser 2004-.. | .. | 08/01/2017. | PAYAOWN........ccvvvvvvvmvvvvvvvnvininnnnninnns | wovvennnnnnnenensnensnenens [ o 16,426 ..16,410 16 0 285 | 04/25/2034.
17307G FN 3 |R .. [ 068/01/2017. | PaydOWN. ... [ e | cevieeniens 46,668 A4997 | | 1,671 | 0 556 | 05/25/2034.
17307G  H3 5 |Citigroup Mtg Loan Trust RMBS Ser 2005-8| .. | 06/01/2017. | PAYAOWN..........cocorveerveeereiriniins | weeeeviemeeienniirennees | v 342,026 334,946 | ..oooovvvriiinns | e 7,080 | .o 0 [ 8,141 | 09/25/2035.
Citigroup Comm Mtg Tr CMBS Ser 2007-
17311Q BK 5 |C6C . [06/01/2017. | PaydOwn..........ccvviinriciinniiciiinns [ e | s 8,118,088 | ....... 8,118,088 8,835,078 8,139,653 | ..oooovvvierrins | v (21,565) | ..o [ v (21,565) | ..o | e 8,118,088 0 .. 187,498 | 12/10/2049. | 1FM...........
Citigroup Comm Mtg Tr CMBS Ser 2008-
17313K  AF 8 |C7C .. [ 08/01/2017. | PaYAOWN. ... [ ceviereeinneiieeniienes | e 1,616,457 | ....... 1,616,457 | ....... 1,635,590 | ..ccoooonae 1,615,198 | ..oovvviiviiriens | e 1,260 | ..o [ 1,260 | .o | e 1,616,457 0 [ 42,694 |12/10/2049. | 1FM...........
18976G  AQ 9 |Citimortgage Alternative Ln Tr RMBS Ser.. |.. | 06/01/2017. | Paydown............coovvvvimviinmviiiiniiins | eovnmerieneiiisnnisnnies | v 277,729 | .......... 412,193 | ... 361,840 361,840 [ ..o [ [ | e LU OO IO 361,840 | ..oovviiiriiians [ (84,111) ] ........ (84,111) ] ....... 10,618 | 06/25/2037. | 2FM...........
Comcast Cable Com Corp Nt 8.875%
20029P AG 4 |05/01 .. [05/01/2017. | MALUFtY.......cooooreiriccrissriinni [ e, | e 2,000,000 | ....... 2,000,000 | ... 2,371,920 2,011,662 | ...oovorvrriricinns | e (11,662) | .. 2,000,000 0. 88,750 |05/01/2017.
20825C AR 5 |Conocophillips Nt 5.750% 02/01/19.. .. [06/21/2017. | Call ~ 100.0000..........ccoocerrrernns .....35,024,000 | .....35,024,000 | ....35,522,322 | ......... 35,153,276 (28,049) | ..o [ e (28,049) | oo | e 35,125,226 .| .(101,226) | ...... (101,226) | ..4,000,130 | 02/01/2019.
21036P AF 5 |Constellation Brands Inc Co Gtd Nt 7.2.... |.. | 05/15/2017. | MatUIity...........cooomvvevmmicinniiinniiiins | e | oo 2,500,000 | ....... 2,500,000 | ....... 2,543,750 2,502,921 (2,921) 2,500,000 0 ... 90,625 |05/15/2017.
Cointmortgage Home Eq Loan Tr RMBS
21075W  BF 1 |Ser1 .. [ 06/01/2017. | PaydOWN...........ovvvrriirrieriinnis [ e | v 434 | 434 | 433 433 LI [N P L I 434 0 08/15/2025. | 1FM...........
210805 DH 7 |Continental Airlines Inc LBASS EETC Ser.. | .. [ 06/15/2017. | PAYAOWN...........ccoovmrvumerviieniiianis [ covieneiieneiiiinniiines | e 277,019 | .o 277,019 | .o 215,510 246,544 | ..o | e 30,474 | | e B0474 | | 277,019 0 12/15/2022. | 1FE............
22357@ AA 9 |Cox Tower Il PTC CTL 5.409% 01/02/40. | .. | 06/02/2017. | Redemption ~ 100.0000 53,491 | oo 53,491 | oo 53,491 ...53,491 53,491 0 01/02/2040. | 2....
22410@ AA 4 |Cox Enterprises Inc CTL 5.720% 06/30/2. | .. | 06/30/2017. | Redemption ~ 100.0000 232,306 ....232,306 ....232,306 232,306 232,306 0 06/30/2027. | 2....
CS First Boston Mtg Sec Corp RMBS Ser
22540V XC 1 |20 .| 06/26/2017. | Paydown ....108,963 ....108,963 ....108,963 108,963 ..108,963 0 08/25/2032.
CS First Boston Mtg Sec Corp RMBS Ser
22541Q 3y 6|20 . [ 06/01/2017. | PaYAOWN..........ooeeerreereieriiienies [ e | cvieeeees 179,665 | .......... 179,665 | .......... 183,932 180,661 (996) (996) | cvvevecvvercerirs | e 179,665 (U I 3,401 | 12/25/2033. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
22541S D4 7 |20 . | 04/01/2017. | Paydown 83,174 | oo 83,174 | oo 83,439 ..83,122 52 L5725 ERSRRTINS IR 83,174 (U I 1,428 | 01/25/2043. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
22541 TQ 1 |20 . [ 06/01/2017. | PaYAOWN..........ooevereereieniiienins [ e | v 118,433 | .......... 118433 | .......... 119,895 118,872 (439) [CICIC) T R IS 118,433 0 3,014 | 08/25/2034. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
22541 ZB 7 |20 .| 06/01/2017. | Paydown 90,476 | ........... 90,476 | ........... 93,035 ...91,066 (590) (590) | cevvereeverriries | e 90,476 0 2,59 |09/25/2034. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 2G 2 |20 .| 06/01/2017. | Paydown 5,515 5,515 ....5,356 ...5412 2 08/25/2025.
CS First Boston Mtg Sec Corp RMBS Ser
225458 5Q 7 |20 . [ 06/01/2017. [ PaYAOWN. ... [ e | cvieeeees 391,669 | ......... 391,669 | .......... 362,763 362,763 28,905 28,905 | ..o [ s 391,669 (U I 8,797 | 10/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 AX 6 |20 . [ 05/01/2017. | PaYAOWN. ... [ o | ceverenenens 72,915 | 72,915 | 73,579 ...73,084 (169) [LGIE) R IS 72,915 (U I 1,507 | 02/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 EV 6 |20 . [ 06/01/2017. | PaYAOWN. ... [ e | cvieeenes 310,053 | .......... 310,053 | .......... 305,172 305,172 [ oo | e 4881 | s [ e 4,881 | e [ s 310,053 (U I 6,560 |03/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 FD 5 |20 . [ 06/01/2017. [ PaYdOWN. ... [ o | v 195,736 | .......... 195,736 | .......... 200,507 197,181 | oo | e (1,445) | oo [ (1,445) | oo | s 195,736 0 [ 4,477 |02/25/2025. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 FG 8 |20 .| 06/01/2017. | Paydown 36,447 ..36,447 37171 ...36,545 (98) (98)] .. 36,447 0 02/25/2020.
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CS First Boston Mtg Sec Corp RMBS Ser
225458 UA 4 |20 . [ 06/01/2017. | PaYAOWN...........ovvereeereieniienies [ ceveeeiieneiisneiiiens | cvieeeees 172,535 | ........ 172,535 | ......... 172,184 171,951 583 583 | .o | e 172,535 0 3,879 | 07/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 UL 0 |20 .| 06/01/2017. | Paydown ....273,938 ....273,938 ....269,316 272,254 ..273,938 0 07/25/2035.
CS First Boston Mtg Sec Corp RMBS Ser
225458 XJ 2 |20 . [ 06/01/2017. | PaydOWN. ... [ oo | v 110,957 | .......... 110,957 | .......... 108,807 109,992 965 965 | ... | s 110,957 0 [ 2,090 |07/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 XW 3 |20 . [ 06/01/2017. | PaYdOWN. ... [ e | v 351,494 | ... 351,494 | ... 347,801 347,801 3,692 3,692 | .o | e 351,494 0 6,918 | 07/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
2254W0 GX 7 |20 .| 06/01/2017. | Paydown 35,300 | ..... 35,300 | ..coovvenne 35,068 ...35,162 137 137 | 35,300 0 810 | 10/25/2034. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
2254W0 NS 0 |20 .. [ 06/01/2017. | PaydOWN...........ocvverriirniiiriiinnis [ e | o 105,060 | .......... 105,487 | .......... 102,157 104,437 39 39 | s [ s 104,476 | ..o | o 584 | ..o 584 | ... 2,502 | 12/25/2020. | 4FM...........
22942M  BF 2 | Credit Suisse Mtg Capital RMBS Ser 2006- | .. | 06/01/2017. | Paydown 36,970 | ..ooovvenne 36,770 | .oovveenne 36,891 236,837 [ oo [ [ e | e 0 [ oo | e 36,837 | oo [ e 133 | s 133 | e 1,117 | 10/25/2026. | 3FM...........
CSOLAR IV South LLC Sr Sec Nt 5.371%
22059 AA 9 |0 .. | 06/30/2017. | Redemption ~ 100.0000..........ccocv. | covermrrirmmrriirriiriens | o 183,688 | .......... 183,688 | .......... 183,688 183,688 | .oveoecvieriins | e [ e | e (U ORI 183,688 (U I 4,933 |09/30/2038. | 2FE............
22962 AA 8 |CTL Cap Tr Ahold CTL Ser 2014-09 4.490.. | 06/15/2017. | Redemption ~ 100.0000...........cooc. | wovvrrveemmieammieinnies | v 163,618 | .......... 163,618 | .......... 163,618 163,618 | oo | e [ | e LU OO 163,618 (U I 3,063 |04/15/2029. | 2................
Countrywide Home Equity Ln RMBS Ser
23243N AH 1 |2006 .. | 06/01/2017. | Paydown 8,692 | oo 19,252 | i 7,925 | i 7,925 07/25/2034.
23245L  AB 6 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 05/01/2017. | Paydown ...139,757 153,216 02/25/2037.
233244 AH 5 |DOT Headquarters Il L-B Fin Tr CTL Mtg S| .. | 06/07/2017. | Redemption  100.0000. ....494,504 494,504 12/07/2021.
Delta Funding Home Eq Ln Tr RMBS Ser
24763L FN 5 {199 . | 04/01/2017. | Paydown 7,216 ..7,198 19 19 7,216 0 97 | 08/15/2030.
Deutsche Alt-A Sec Inc RMBS Ser 2003-
251510 AW 3 |2XS .| 06/01/2017. | Paydown 6,002 | ..o 6,002 | ..ccoovvnnnn 6,091 | .o 6,088 A | e | 4| 6,092 (U I 135 | 09/25/2033. [ 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-2
251510 DS 9 |C .| 06/01/2017. | PAYAOWN.......cvurirrerrieirieieierineiiees | eriersssseeensssiinins | oervssens 192,405 | .......... 192,405 | .......... 195,562 192,517 (112) (2 T 192,405 0 3,969 | 03/25/2020. | 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-3
251510 EE 9 |C .| 08/01/2017. [ PAYAOWN......vvuririrrirriieinieiiniiee | vevrversisssiennnsssees | oveersnes 41121 | e 41121 | e 40,478 ..40,743 378 378 | e | v 41,121 0 [ 1,129 [05/25/2035. | 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-3
251510 EH 2 |C .| 06/01/2017. | PAYAOWN......cvuirerriciiereierieiiees | erirersssseeensssiininns | eresrens 113,033 | ......c.. 113,033 | ... 112,163 112,346 687 B87 | oo | e 113,033 0 2,230 | 06/25/2035. | 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-3
251510 ER 0 |C .1 06/01/2017. | Paydown ....108,951 ....108,951 107,896 ..108,951 06/25/2035.
Deutsche Alt-A Sec Inc RMBS Ser 2005-4
251510 FX 6 |C .. | 06/01/2017. | Paydown 62,895 | ..ovvvennn 82,610 W TT,508 [ [ [ | e 0 77,508 | oo [ e (14,612) 09/25/2035.
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl .. | 06/01/2017. | Paydown 8,370 8,370 | .cccooceen8,368 | o 8,447 (77) (77) 8,370 12/25/2033.
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl| .. | 06/01/2017. | PaydOWN.............cvuirvniienniiveiiinniins | verieriiiniicssisciienes | o 18,513 | v 18,513 18,760 (246) 01/25/2034.
26443) AG 3 |Duke Finance LLC Refinancing 1st Lien TL | .. | 06/30/2017. | Redemption  100.0000..........cccco. | covemrvrimmmrirmnnirinns | cevirenenens 18,609 | ............ 18,609 | oo 16,952 | oo | e | s 1,657 | oo 02/15/2024.
26860# AA 8 |EIF Pio Pico LLC SrSec Nt 4.170% 12/3. | .. | 04/30/2017. [ Call ~ 100.0000..........ccccorrreurrrenes ....249,860 ....249,860 249,860 12/31/2041.
EMC Mtg Loan Tr RMBS Ser 2006-A CI A
268668 FD 7 |1 . | 06/26/2017. | Paydown 69,840 255,364 | .o | e 14,476 0 343 | 12/25/2042.
Equity One ABS Inc RMBS Ser 2002-1 CI
204754 AS 5 |M1 .1 06/01/2017. | Paydown 29,766 | ............ 29,766 | ............ 29,766 ..29,724 42 42 | 29,766 0 221 | 08/25/2032. | 1FM...........
FFCA Sec Lending Corp LBASS Frnch Ln
301965 CE 7 |Ser . [ 08/01/2017. | PAYAOWN. ... | e | e 215,005 | .......... 215,005 | .......... 213,437 207,243 | ..o | e 7761 | o | e 7761 | oo | v 215,005 (U I 8,552 | 05/18/2026. | 3AM............
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302567 AA 0 |FPL Energy American Wind LLC SrNt 6.6|.. | 06/20/2017. | Redemption ~ 100.0000..........cccoo. | orvvrrrererirenirsnionns | coviienes 742,377 | .......... 742,377 | .......... 730,331 734,390 | ..o | s 7,987 | oo | i 7,987 742,377 06/20/2023.
32007U BR 9 |First Data Corp 1st Lien New Ext Term Ln. | .. | 04/26/2017. | Tax Free EXChange...........cccccccveeee | vovvvemneeiinnceivnnniins | covenas 4,986,878 | ....... 4,987,103 | ....... 4,986,850 | ........... 4,986,861 17 17 ....4,986,878 03/24/2021.
32007U BS 7 |First Data Corp New TermLnB Nt 1 4.2.. .. | 05/17/2017. | Redemption ~ 100.0000, 33,523 | oo 33,523 | oo 33,817 33,523 07/10/2022.
32007U BS 7 |First Data Corp New TermLnB Nt 1 4.2.. | .. | 06/14/2017. | Tax Free Exchange 1,847,305 ..1,832,384 11,848,417 1,847,305 07/10/2022.
32027N  WN 7 |First Franklin Mtg Ln RMBS Ser 2005-FF10] .. | 06/26/2017. | PaydOwn..........cc.ccccoumvunriveiinninnns [ e | coveiii 285599 | .......... 285,599 | .......... 273,093 278,854 285,599 11/25/2035.
32051G  TC 9 |First Horizon Alt Mtg Sec Tr RMBS Ser 20. | .. | 06/01/2017. | Paydown 84,740 | ........... 89,694 | ........... 83,772 283772 | [ [ | s (U OO ISP 83,772 | e [ v 968 09/25/2035.
First Horizon Mtg PT Tr RMBS Ser 2007-
32052W AC 3 |FA . [ 06/01/2017. | PaYdOWN. ... [ e | v 317,147 | ... 450,994 | .......... 374,489 367,462 | ...coovverniiinns | e 7,027 | oo | e 7,027 | oo | v 374,489 | ..o [ (57,342) | ........ (57,342) | ....... 13,393 | 08/25/2037. | 4FM...........
First Plus Home Ln Owner Tr RMBS Ser
337925 ES 6 199 .| 06/01/2017. | Paydown 8,238 8,238 | oo 8421 | s 4,037 | .......... 4,192 9 4,201 | 8,238 0 243 | 12/10/2024. | 3FM...........
GE Cap Mtg Serv Inc RMBS Ser 1999-HE2
36157R  3X 1 [Cl .| 06/01/2017. | Paydown 67,673 | ............ 67,673 | .cccovvenne 74,192 L1097 [ [ s (3,244) | ..o [ e (3,244) | ..o [ i) 67,673 0 2,282 | 07/25/2029. | 4FM...........
GE Cap Mtg Serv Inc RMBS Ser 1999-HE1
36157R D8 5 [Cl .| 06/01/2017. | Paydown 59 59 59 59 | e [ | | (U OO ISP 59 0 2 | 04/25/2029. | 1FM...........
GMAC Mtg Corp Loan Tr RMBS Ser 2006-
361856 ER 4 |HE1 . [ 06/26/2017. | PaydOWN...........ccvverviriiniiinis [ o | o 279,019 | .......... 279,019 | ... 130,144 130,144 | oo | e [ | v, LU OO 130,144 | oo | 148,875 | ....... 148,875 | ......... 1,617 | 11/25/2036. | 1FM...........
GRMT Mtg Loan Tr RMBS Ser 2001-1A Cl
36226M AE 3 |A5 . [ 06/01/2017. | PaydOWN...........ccvverriiriiciiienis [ o | e 18,640 | ............ 18,640 | ............ 18,641 L8840 [ [ [ | (U OO ISR 18,640 (U I 487 | 07/20/2031. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F 3Q 7 {200 .| 05/01/2017. | Paydown 22,439 | oo 22,439 | oo 22,438 ...22,369 70 70 [ 22,439 (U I 475 | 04/25/2034. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F 5F 9 |200 .| 08/01/2017. [ PAYAOWN......cvvurvrirrirriirinieiinine | vevrveisissniensnsssees | vveenines 19,641 | oo 19,641 | oo 19,641 ...19,585 56 56 | oo | e 19,641 0 370 |06/25/2034. [ 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F XK 7 |200 . [ 06/26/2017. | PaydOWN.........ovvvveriniiierinniinens [ e | e 142,555 | .......... 142,555 | .......... 104,611 104,611 | oo [ v 37,943 | s | e 37,943 | oo | e 142,555 0 [ 1,164 | 10/25/2033. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F ZK 5 |200 . | 04/25/2017. [ PAYdOWN......ccovvvivrviririierniicinninnes | vererisrerensnisninnnes | verenenn 99,418 | 95,418 | i 95,418 ..95,418 95,418 0 566 | 11/25/2033. [ 1FM..
GS Mortgage Securities Corp RMBS Ser
36228F ZL 3 |200 . | 04/25/2017. | Paydown 13,156 | 13,156 | 13,156 ...13,156 13,156 0 11/25/2033. | 1FM..
GSAA Home Equity Tr RMBS Ser 2005-6F
362341 ES 4 |C .. [ 06/01/2017. | PaydOwN...........coovvrvincrieriiinnnes [ e, | o 198,958 | ......... 198,958 | .......... 199,238 198,802 156 156 | oo [ v 198,958 0 [ e 4,043 |07/25/2035. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D 6Q 1 |200 . [ 06/01/2017. | PaydOWN...........cvvvvrrcriscriinnies [ e | o 161,665 | .......... 161,665 | .......... 160,453 160,799 866 866 | ..o | e 161,665 (U I 4,074 | 06/25/2035. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D 7B 3 |200 .| 06/01/2017. | Paydown 87,013 | v 87,013 | oo 83,927 85,235 | e | e 1778 | e [ v 1,778 | 87,013 0 [ 1,700 | 06/25/2035. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D 7Q 0 |200 . [ 06/01/2017. | PaydOwN..........cvviverriniiiciinniieens [ e | v 107,228 | .......... 107,228 | .......... 102,178 104,706 2,522 2,522 | oo | e 107,228 0 2,234 | 06/25/2035. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D ND 1 |200 .| 06/01/2017. | Paydown 22,867 | ..ccoonnee. 22,867 | ..o 22,866 ...22,816 51 51 | oo 22,867 (O I 439 | 08/25/2034. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D  UX 9 |200 .| 06/01/2017. | Paydown 69,155 | ..ccoonuve. 69,155 | ..ccoounee. 69,814 ...69,357 (202) (V207 RO ISR 69,155 0 [ 1,542 | 02/25/2035. | 1FM...........
GS Mortgage Sec Corp RMBS Ser 2006-
36297N  AC 9 |S3Cl . [ 06/26/2017. | PAYAOWN. ..o | eovinesrinssnisesninens | ceveseenens 47,638 | ......ouc 47,638 | ..o 4,272 | oo L/ LT 43,366 | ..ovvveeriies | i 43,366 | ..o | s 47,638 0 14 | 05/25/2036. | 1FM...........
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General American Trans Corp LBASS PTC
368907 AD 3 |Se .. | 0412212017, | PaYAOWN.......coomvrrrerrercrierieriinees [ e | eoeevns 394,842 | ......... 394,842 | ......... 394,842 394,842 | ..o e [ | s (0 IR ISR 394,842 0 |...(135,166) | 08/28/2021. | 2FE............
38119# AA 2 | Golden Spread Elec Cooperative 1st Mtg B | .. | 05/06/2017. | Redemption ~ 100.0000..........ccour. | vrvrrererrrmrsvmmrirerinns | corvrvenes 576,040 | .......... 576,040 | .......... 576,040 576,040 | ..ovoviveverienes e e | e (V1 OO ISR 576,040 0 | 16,334 | 05/06/2025. | 1FE............
Greenpoint Mtg Funding Tr RMBS Ser
39539M  AA 7 |2007- .. | 06/26/2017. | Paydown.........cccooevevvinrincivnninnns [ everiinniennicsniiieinns | ceeeneenn 793,918 | i 793,918 741,056 | ..oovocrieiiiins | e 52,863 | ..o 0| e 3,547 | 06/25/2037.
404122 AU 7 |HCAInc Term Ln B8 Nt 1 3.472% 02/15/2| .. | 06/30/2017. | Redemption  100.0000 .12,025 0 99 |02/15/2024.
Harborview Mtg Loan Tr RMBS Ser 2007-4
41164y AB 7 |C .+ [ 06/19/2017. | PAYAOWN.......covuvrrrirrererierieriinens [ e | eoeeran 485,638 | ......... 485,638 | ........ 473,345 477,463 8,174 0 | e 2,173 | 07/19/2047.
43534# AA 9 |Hollander Sleep Products LLC TermLn 9. |.. | 05/09/2017. | Redemption ~ 100.0000..........cccoee | corrrerererernemrmmeirnnnns | ceereeenne 337,520 | .......... 337,520 | .......... 337,520 337,520 0. 18,648 | 10/21/2020.
43534# AA 9 |Hollander Sleep Products LLC TermLn 9.|.. | 06/09/2017. | Redemption ~ 100.0000..........cccree | coverrrrerererermrernenis | woener 9,378,200 | ....... 9,378,200 | ....... 9,378,200 9,378,200 0 .. 684,749 |10/21/2020. [ 5........ccvene.
Indymac Home Eq Mtg Ln ABS Tr RMBS
43708A AD 4 [SerS .. | 06/01/2017. | Paydown . 58,876 | ...cooouee. 58,876 | ..coovnee. 58,876 2BBL8T6 [ oo | e [ e | s (V1 IR 58,876 0| e 1,467 | 05/25/2033. | 1FM...........
Indymac Resident ABS Tr RMBS Ser
43709B AE 9 [2006-C .. | 06/26/2017. | PaYAOWN.......coourvrrrerriririerieniinees [ e | eevvered 683,800 | ......... 683,800 | ......... 634,063 634,083 | ...ooooveririni | e 49,736 [ ..ovverceerins [ e 49,736 | .oovvecrireriiees | v 683,800 |.... 0 | e 2,682 | 08/25/2036. | 1FM...........
Homestar Mtg Acceptance Corp RMBS Ser
437690 AL 4 |20 .. | 06/26/2017. | PaYAOWN........oovvrrrirriririrerieniinees [ e | covvevnes 140,202 | .......... 140,202 | ..ccvveeee 137,333 138,232 | ovocervevvriees | v IR N 1,970 [ v | e 140,202 0 06/25/2034.
44701P  AX 2 |Huntsman International Inc 2015 Extended | .. | 04/25/2017. | Redemption ~ 100.0000................ 88,553 | et | e 1,275 | oo 0 04/19/2019.
44701P  AZ 7 |Huntsman International Inc New TL B Nt 3. | .. | 06/30/2017. | Redemption  100.0000 377 0 10/01/2021.
44701P  AZ 7 |Huntsman International Inc New TL BNt 2. | .. | 05/31/2017. | Tax Free Exchange. ..48,778 (30) 0 10/01/2021.
44701P  BA 1 |Huntsman International Inc New TL B Nt 3. | .. [ 05/31/2017. | Tax Free Exchange, (8) 0 04/01/2023.
44701P  BA 1 |Huntsman International Inc New TL B Nt 4. | .. | 06/30/2017. | Redemption  100.0000. (17) 0 04/01/2023.
44919  AC 2 |1595 Express LLC SrNt 3.310% 12/31/31 | .. | 06/30/2017. | Redemption ~ 100.0000, 273,845 | ..o e e | s 0 0 12/31/2031.
44969C BF 6 |Quintiles IMS New Term LnBNt1 3.295. |.. | 06/30/2017. | Redemption ~ 100.0000................ (42) 0 [ 03/06/2024.
44984M  AA 7 |I-Preferred Term Sec Ltd LBASS Residual. | .. | 06/26/2017. | Direct. 17,232 | o [ e | e | e 0 [ oo | e 117,232 | e (117,232) ] ... (117,232) | ..... 355,970 | 06/24/2034.
IMPAC CMB Tr RMBS Ser 2005-5 Cl A2
45254N PV 3 |16 .+ | 06/26/2017. [ PAYAOWN......coorrrvrriirieireriseiiiines | vernerisesesssensnsneees | oveernnnes 71,076 | oo 71,076 | oo 69,578 89,578 [ | e 1,498 | oo | e 1,498 | e | v 71,076 |.... (V1 I 403 |08/25/2035. | 1FM...........
IMPAC Secd Assets CMN Owner Tr RMBS
45254T PM 0 |Ser .. [ 06/01/2017. | PaYdOWN.......courivuiviiriiriirineiieni [ everienieeeinsinnines | e 18,792 | oo 18,792 | oo 18,792 ...18,757 35 35 | o | s 18,792 | ... 0 347 | 08/25/2034. [ 1FM...........
Indymac Home Eq Mtg Ln ABS Tr RMBS
456606 AG 7 |Ser2 .. [ 06/01/2017. | PaYAOWN.......couiviiiiriirinriiciiiniis [ | cevienisnisssiinnis | oo 7,835 | v 5,273 | oo 629 | ... 4,543 100 4,643 | .o 5273 |.... (V1K) ] p— (5,273) | covvorene 238 | 06/25/2031. [ 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L HT 9 |A3 .. [ 06/01/2017. | Paydown.........coorvveirinrinciiinniienns [ e | s 138,864 | .......... 138,864 | .......... 138,820 138,605 259 259 | oo | s 138,864 0 [ 3,208 | 04/25/2035. | 3FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L PE 3 |A6C .. | 06/01/2017. | Paydown 5237 | ... 25,071 | v 6,625 | .cooovvrirnns (10,291) | ........ 16,887 | coovvvcienne 29 [ [ e 16,916 | .o | e 6,625 | .o | s (1,388) | ..cvvec (1,388) | ......... 2,856 | 06/25/2035. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L SS 9 |A8C .. [ 06/01/2017. | PAYAOWN......cooervrrrinrireirciinrienes [ e | cevneins 164,740 | .......... 178,753 | v 172,618 170,780 | cvvovervvireeiiens | e 1,838 | oo [ e 1,838 [ v | e 172,618 | oo [ (7,878) | ..covnv (7,878) | ......... 5,448 | 07/25/2035. | 4FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L XA 2 |AR1 .. [ 06/01/2017. | PAYAOWN......ccoorvrirrrieireiierinees [ e | ceeneen 215,609 | .......... 237,916 | .......... 191,127 189,859 | .oeoeervrrveiiees | e 1,268 | .oovvevreineins [ v 1,268 [ oo | e 191,127 | oo [ v 24,482 | ... 24,482 | ......... 4,126 |10/25/2035. [ 1FM...........
45660N UM 5 |Residential Asset Sec Tr RMBS Ser 2003-A| .. | 06/01/2017. | Paydown............cccvvvunrinciiniiinniins | vevisriieniicssiseiiens | coviieniins 72,043 | ... 72,043 | ........... 67,840 ...68,853 3,189 3,189 | oo [ i 72,043 0| e 1,716 | 09/25/2033. | 4FM...........
Residential Asset Sec Tr RMBS Ser 2004-
45660N YZ 2 |R .. | 06/01/2017. | Paydown . 33413 | oo 33413 | oo 30,490 ..32,741 52 L5720 ISR IO 32,793 | oo [ e 620 | .o 620 | ...cooovenee 520 |08/25/2033. [ 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45661K AG 5 |AR1 .. | 06/01/2017. | PAYAOWN......ccoorerrireieierieniinees [ e | coenei 268,012 | .......... 341,024 | .......... 238,670 233,335 5,335 06/25/2036. | 1FM....
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Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45662B AD 1 |AR1 .. [ 06/01/2017. | PAYAOWN.......coomvrrrerrircrierierinees [ e | eevenns 320,576 | .......... 320,576 | .......... 303,350 303,350 [ .oocrrerireririens | e 17,225 | oo | s 17,225 | oo | v 320,576 0 | e 3,791 | 08/25/2036. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45662D AA 3 |AR2 .. | 06/25/2017. | PaYAOWN.......coourvrrrirrererierierinens [ eorveerneeissisenienies | eevveres 114,686 | .......... 114,686 | ...ccoovvce 89,553 089,553 [ o | e [ e | s [0 EOOOPRRTRTON ISVRRRR 89,553 | ..ouverererrires [ crvene 25133 | .. 25,133 | .o 495 | 11/25/2036. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45662) AC 6 |R1 .. [ 06/01/2017. | PaYAOWN.......coorvvrrerrircrierieriinens [ e | eovveris 136,126 | .......... 141,968 | .......... 121,337 121,337 | oo v [ e | v (0 IR ISR 121,337 | o [ e 14,789 | ......... 14,789 | ......... 1,935 | 12/25/2035. | 1FM...........
456866 AL 6 |Ingersoll-Rand Co Deb 7.200% 06/01/25. |.. | 06/01/2017. | Redemption ~ 100.0000.........cccccee | corererirmmummiiiniiinii | coverieae 163,000 | .......... 163,000 | .......... 160,570 162,102 898 898 | .. | s 163,000 |.... 0| e 5,868 | 06/01/2025. | 2FE............
JP Morgan Mtg Tr RMBS Ser 2004-S1 Cl
466247 EN 9 |1A4 .. [ 06/01/2017. | Paydown.........ccvvvviiiinrivciinnieens [ e | s 242,377 | .......... 242,377 | .......... 233,458 241,482 895 895 | .vrierrieriinees | e 242,377 0 | e 4,337 |09/25/2034. [ 1FM...........
JP Morgan Mtg Tr RMBS Ser 2005-S2 CI
466247 VP 5 |4A2 .. | 06/01/2017. | Paydown . 87,537 | covvenne. 87,537 | covvvnne. 81,108 86,021 | | e 1,516 | oo [ 1,516 | v 87,537 0 | e 1,813 | 09/25/2020. | 3FM...........
JP Morgan Mtg Tr RMBS Ser 2005-A8 CI
466247 YS 6 |2A6 .. | 06/01/2017. | Paydown . 60,831 | .ocovnees 60,831 | .ocovnee. 59,824 ...58,722 2,109 2,109 | oo [ e 60,831 |.... 0 925 | 11/25/2035. [ 1FM...........
JP Morgan Alt Loan Tr RMBS Ser 2005-S1
46627TM AA 5 |C .. [ 06/01/2017. | PAYAOWN.......oouierrereireiseiciiieies [ ereeriesireeissnsissiens | eoeeeneeens 73,251 | oo, 85,898 | ............ 77,940 ..77,407 533 LXK I RO ISR 77,940 | oo [ e (4,689) | .......c. (4,689) ......... 2,257 | 12/25/2035. | 5FM...........
JP Morgan Alt Loan Tr RMBS Ser 2005-S1
46627TM AP 2 |C o+ [ 06/01/2017. | PAYAOWN......vvurvrrvrerrrrineireriinies [ erverieserseesssinsines | eoeseseeens 13,264 | ..ooovnne 13,291 | v 11,686 ...11,495 191 191 | s [ s 11,686 | .ooerereerirnens | cevreens 1,578 | oo 1,578 | oo 344 |12/25/2035. [ 1FM...........
JP Morgan Alt Loan Tr RMBS Ser 2006-S1
46627M EH 6 |C .. [ 06/01/2017. | PAYAOWN......ccoonrerrereireirerieninees [ eoreeirneeinsisenienies | coeveins 131,015 | v 145,268 | .......... 120,419 118,502 | cvvoucevvevveiees | e 197 | s v 1917 | e | e 120,419 | oo [ v 10,596 | ......... 10,59 | ......... 4,685 |03/25/2036. [ 2FM...........
JP Morgan Mtg Tr RMBS Ser 2006-A7 CI
46629D AK 1 |2A2 .. | 06/01/2017. | Paydown . 99,380 90,516 | ..cceeenc 63,606 ...59,611 3,995 01/25/2037. | 1FM....
JP Morgan Alt Loan Tr RMBS Ser 2006-A4
46629E AH 6 |C .. [ 06/01/2017. | PAYAOWN......ccoorevrerneireirerierinees [ eorreirneeiissisesienies | ceeeen 409,928 | ......... 406,508 | ......... 368,973 368,973 | .. | cerrnerrenieeiines | everreniineinns | eeeneeeniennneens0 | e | e 368,973 | .evereerieens | e 40,955 | ......... 40,955 | ......... 5,565 | 09/25/2036. | 1FM...........
476556 CW 3 |Jersey Central Pwr & Lt Co SrNt 5.650... [.. [ 06/01/2017. [ MatUFItY.......coooverirnriiriirineiieiiiens | cevierierisinsisnisens | v 10,000,000 | ..... 10,000,000 | ....... 9,588,800 9,973,297 26,703 | .ooovvveriens [ 26,703 [ i | e 10,000,000 |.... 0 ... 282,500 |06/01/2017. | 2FE............
LB Commercial Mtg Tr CMBS Ser 2007-C3
50177A AE 9 |CI o | 06/11/2017. [ PAYAOWN......cvvvrriieiricisninsieis | erveeerensssiisesssiseninns | coveens 6,759,179 | ....... 6,759,179 | ....... 6,784,593 6,756,050 3,129 3,129 | e | e 6,759,179 |.... 0 ... 170,811 | 07/15/2044. [ 1FM...........
LB-UBS Comm Mtg Tr CMBS Ser 2008-C1
50180L AC 4 |CIA o | 06/11/2017. [ PAYAOWN......vvvvrviirrieiininieins | erveeerenssiisissnisennns | coveens 1,556,391 | ....... 1,556,391 | ....... 1,598,439 | .o 1,559,319 (2,928) (2,928) | coovvrvrevvianns | e 1,556,391 |.... 0 [ 38,653 | 04/15/2041. [ 1FM...........
LB-UBS Comm Mtg Tr CMBS Ser 2007-C7
52109R BM 2 |CIA o | 06/11/2017. [ PAYAOWN......vvvvriirirnieiininieins | ervererenssisesssssennns | coveens 6,373,499 | ...... 6,373,499 | ....... 6,417,218 6,372,786 713 YA T8 [OOSR I 6,373,499 | ... 0 ... 153,042 | 09/15/2045. [ 1FM...........
Legg Mason Mtg Cap Corp LBASS Ser
52465# BF 1 |2001-C .. | 04/10/2017. | Redemption  100.0000 . 50,912 250,912 | 55,211 ...50,935 (23) 50,912 |.... 0 666 |04/10/2017.
Legg Mason Mtg Cap Corp LBASS Ser
52465# BH 7 |2002-C .. | 04/10/2017. | Redemption ~ 100.0000. . 33,895 33,895 | i 38,356 ...34,008 (113) 33,895 |.... 0 602 |04/10/2017.
Legg Mason Mtg Cap Corp LBASS Ser
52465# BP 9 |2003-C .. | 06/01/2017. | Redemption ~ 100.0000.........ccccco. [ vorrvrmmricmmrrnriverirns | o 339,079 | .......... 339,079 | .......... 320,614 332,270 | oo | e 6,809 | ..o | e 6,809 | .o | i 339,079 0| e 6,825 | 03/01/2023. | 1...oovvvnncns
Legg Mason Mtg Cap Corp CTL 7.400%
52467@ AA 3 [12/ .. | 06/15/2017. | Redemption ~ 100.0000.........ccccco. [ vorrrvrmrremmrrerirenirns | v 103,306 | .......... 103,306 | .......... 108,143 104,650 | oo [ i (1,344) | oo [ e (1,344) | oo | e 103,306 0| e 3,166 | 12/15/2021. | 1.vvovenees
Legg Mason Mtg Cap Corp CTL 7.750%
52467@ AH 8|01/ 1.]06/15/2017.|Redemption  100.0000........cccccc: | v | o BT BT | 47,578 | oo 49,899 ...48,190 (611) 0| e 1,520 | 01/15/2021.
52467@ BC 8 |Cl .. | 06/15/2017. | Redemption ~ 100.0000...........ccov. | voverrrerrrerireenrrerires | venrrnn 164,085 | e 164,065 | .......... 183,378 166,717 (2,652) 0 5,639 | 11/15/2018.
Lehman Structured Sec Corp RMBS Ser
52518R CD 6 |2005 .. | 06/26/2017. | Paydown . 27,721 44982 | ... 22,000 022,000 | oo | e e | erenenenns0 | e | 22,0000 | s | e 5721 | s 5,721 09/26/2045. | 1FM....
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Long Beach Mtg Loan Tr RMBS Ser 2004-
542514 GW 8 |5C .. | 06/26/2017. | PaYAOWN.......coourvrrrrrrircrierierinees [ e | eovern 447546 | ......... 447546 | ......... 418,455 424,870 22,676 22,676 | .oovevoerireriines | v 447,546 0 2,352 | 09/25/2034. | 1FM...........
54866N BJ 7 |Lowes Cos Inc MT Nt SerB 7.110% 05/15) .. | 05/04/2017. | Call ~ 100.0000..........cccosvremrrreres [ vrerirmrermeerreirsnrnes | eveene 3,180,000 | ....... 3,180,000 3,093,949 3,109,160 526 526 |.... ...3,109,686 1 70,314 | ... 70,314 | ..1,518,140 |05/15/2037.
Master Seasoned Securities Tr RMBS Ser
55265W CA 9 |2 .. | 06/01/2017. | Paydown 9,243 | .. 9,243 | v 9,549 | oo 9,498 (255) [V2515) SN 9,243 |.... 0 213 | 08/25/2032. | 2FM...........
MASTR Alternative Loans Tr RMBS Ser
552758 AC 4 |2007 .. | 06/01/2017. | Paydown 460,039 (58) (58) | .... ..459,981 10/25/2036.
576434 2D 5 | Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2017. | Paydown 362,942 ..362,942 |. 03/25/2036.
576434 A2 0 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2017. | Paydown ...59,193 (190) 59,004 |.... 0 01/25/2035.
576434 J5 4 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2017. | Paydown ...71,503 (556) ...70,946 | ... 0 03/25/2035.
576434 N2 6 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2017. | Paydown 261,758 2,763 ..264,520 | .... 0 04/25/2035.
576434 UH 5 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2017. | Paydown ...53,765 53,765 |.... 0 08/25/2034.
576434 WD 2 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2017. | Paydown 152,469 0 09/25/2034.
576434 YM 0 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2017. | Paydown 226,021 0 12/25/2034.
57643M FN 9 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2017. | Paydown 105,523 0 07/25/2034.
577778 AT 0 |May Dept Stores Co Amortiz Deb 9.500% | .. | 04/15/2017. | Redemption ~ 100.0000 ...26,225 0 04/15/2021.
58528# CX 3 |MeijerInc Sr Secd Nt Ser C 7.710% 10/... | .. | 04/01/2017. | Redemption ~ 100.0000 276,753 0 10/01/2020.
589929 PJ 1 |Merrill Lynch Mtg Investors RMBS Ser 199 | .. | 06/01/2017. | PAYdOWN. ........ccevemeenerrnerirnrineens | vevernerrneinsensnenienes | vveerneneesn8,961 | 8,961 | i 7,027 | e 6,961 0 08/25/2027.
589929 XZ 6 |Merrill Lynch Mtg Investors RMBS Ser 200 | .. | 06/01/2017. | Paydown . 51,178 251,022 [ | e (82) s | e (82) [ | 50,980 [ e | i JC T — 198 09/25/2032.
59020U P7 4 |Merrill Lynch Crd Bse A'S & S RMBS Ser 2| .. | 06/01/2017. | Paydown 27 27 26 27 0 1 | 08/25/2036.
59073@ AA 4 |Mesquite Power Priv Pl 4.640% 12/31/39. | .. | 06/30/2017. | Redemption ~ 100.0000.........ccccow. | worvrermmmemmrnerirerirns | woveriens 357,922 | .......... 357,922 | .......... 357,922 357,922 0 8,304 | 12/31/2039.
59549W AB 9 |Mid State Tr LBASS Ser 11 CIM1 5.598%| .. | 06/15/2017. | Paydown . 54,685 ...54,685 0 | e 1,264 |07/15/2038.
60662W AJ 1 |Mitchell International Inc 1st Lien TL N....... .. | 06/30/2017. | Redemption  100.0000, . 28,774 0 229 (10/11/2020.
60662W AJ 1 |Mitchell International Inc 1st Lien TL N....... .. | 04/28/2017. | Tax Free Exchange . 28,697 ...28,691 0 331 [10/11/2020.
Morgan Stanley Cap | RMBS Ser 2004-
61744C HP 4 [NC8C .. | 06/26/2017. | PAYAOWN.......coorvrrrrnrireirerierinees [ eorveeneeiinsinenienins | eovveens 335,991 | .......... 335,991 | .....co... 314,992 319,041 | oo | e 16,950 | .ovvveercriens | e 16,950 | ..ovvveeercrrcrins | cerveereninns 335,991 0 2,500 | 09/25/2034. | 1FM...........
Morgan Stanley Cap | Tr CMBS Ser 2006-
617451 CT 4 |T2 .. | 06/01/2017. | Paydown ....128,549 ....128,549 128,549 ..128,549 0 2,823 | 10/12/2052.
Morgan Stanley Cap | CMBS Ser 2005-T19
61745M 5K 5 |C .. [ 06/01/2017. | PAYAOWN.......covmvvrrrnrireirerieninees [ eoveinneeinsisenienins | covevns 585,655 | .......... 585,655 584,637 | ..ovvvvevrcrirenes | s 1,018 585,655 |.... 0 06/12/2047. | 1FM...
61745M VW 0 |Morgan Stanley Cap | RMBS Ser 2004-1 Cl| .. | 06/01/2017. | Paydown 8,295 | .. 8,295 | .ooviiir8,295 | i 8,295 8,295 |.... 0 11/25/2018. [ 1FM...........
61745M WN 9 | Morgan Stanley Cap | RMBS Ser 2004-1 Cl| .. | 06/01/2017. | Paydown 5533 | ...... 5,533 | oo 5,271 | s 5,417 5 | e | e 115 e 5533 |.... 0 11/25/2033. [ 1FM...........
Morgan Stanley Cap | Tr CMBS Ser 2006-
6174M AB 5 |T2 .. [ 05/01/2017. | PAYAOWN.......covmvvrrireircinerierinens [ eoveerneeissineniienins | coveeins 767,581 | .....c.... 767,581 | .....c.... 765,512 767,581 | oo | evvrnerireriineennee [ everreninennee | evvernennennneens0 | e | e 767,581 |.... 0. 19,266 | 08/12/2041. | 1FM...........
61755y AH 7 (145 .. | 06/01/2017. | PAYAOWN.......coonrvrrrireiriieniieninens [ eoreeirnseiseiesiienies | eeee 15,908,367 | ..... 15,908,367 | ..... 13,789,012 | .ccvoee. 15,717,784 | oo | s 190,583 .15,908,367 |.... 0. 476,612 | 06/11/2049. | 1FM...
61756U AE 1 [IQ16 .. | 06/01/2017. | Paydown 5,941,931 7,940 0. 132,678 | 12/12/2049. | 1FM...
NARA Caves Lease Tr CTL  5.300%
63080# AA 5 |09/15/2 .. 1 06/15/2017. | Call  100.0000..........ccorrerrrreres [ rrrerirererneerrrinnines | eererereeens 77,780 | vooeverer 77,780 | oo, 77,780 W TTT80 | o | e [ e | e 0. 0 09/15/2028. | 1....
63651P AA 2 |National Inst Health Twinbrook CTL B Bld.. | .. | 06/15/2017. | Redemption ~ 100.0000 ....189,449 ....193,064 190,158 (709) (709)] ... 0 01/15/2019. | 1....
New Century Home Equity Ln Tr RMBS
64352V EF 4 |Ser2 .. | 06/01/2017. | Paydown 1,826 | oo 1,826 | oo 1,825 | oo 1,820 6 | oo | e B | oo 1,826 |.... 0 37 | 11/25/2033. | 1FM...........
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New Residential Mtg Ln Tr RMBS Ser
64828Y AQ 4 |2014- . [ 06/01/2017. | PAYAOWN.......coomvvrrirrirerinireniinens [ e | eoeenies 161,949 | ...c....c. 161,949 | ..ccoooue. 166,049 165,924 | oo | v (3,975) [ oo [ s (R T£:) ) RS I 161,949 0 | e 2,465 | 05/25/2054. | 1FE............
New Castle Mortgage Sec Trust RMBS Ser
65106A AM 5 |2 .. | 06/26/2017. | PAYAOWN.......coorvrvrrcriririrrinerieins [ rorerieresneessninernes | vveens 2,207,805 | ....... 2,207,805 | ....... 1,887,673 2,100,048 | ....ovvorerirvcees | v 107,757 | oo | v 107,757 | oo 2,207,805 0 | e 9,305 | 03/25/2036. | 1FM...........
651229 AG 1 |Newell Rubbermaid Inc SrNt 6.250% 04/ |..|04/13/2017.Call  100.0000.........ccccormerremrne | voremreremiiserveirenns | cvv 5,891,000 | ....... 5,891,000 | ....... 6,765,401 6,059,763 | ...coovvvreiais | e (35,950) | ..ovvverercirns [ e (35,950) | +.ovvveereririins | e 6,023,813 | ..ocoorvrriins .(132,813) | ...... (132,813) | .....452,504 | 04/15/2018. [ 2FE............
Nomura Asset Sec Corp RMBS Ser 2003-
65535V BZ 0 |A3C .1 05/01/2017. | PaydOWN.........ocvoiricinriiciiiens [ e | e 13,409 | ..cooveneee 13,409 | oo 13,422 ..12,810 599 599 [ o | e 13,409 0 351 |08/25/2033. [ 1FM...........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 .| 06/01/2017. | Paydown 39,105 | .ovvvnnees 39,105 | oovvvnnee. 39,104 ...38,994 111 T | i 39,105 (U IO 763 |03/25/2034. [ 1FM...........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V DC 9 |AP2 . 106/01/2017. | PaydOwN..........ccoouiiriiciniicciinns [ e | o 18,030 | cocovveneee 18,030 | cocovvenee 17,888 ..17,946 83 83 | s | s 18,030 (U IO 418 | 07/25/2034. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V GH 5 |AP3 . [ 06/01/2017. | PAYAOWN.......vonivrireiierierineiriens | e | ceveeiinns 18,681 | coovvvrne 18,681 | covvvrne 19,755 ...18,960 (279) (V242 ) O IS 18,681 (U IR 435 | 10/25/2034. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2005-
65535V HH 4 |AP1 . [ 06/01/2017. | PAYAOWN.......vonivrirciicrierinciriens | e | eeveeninns 16,882 | cooorvrne 16,882 | oo 16,798 ...16,815 67 (YA ORI IO 16,882 (U IO 409 | 02/25/2035. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2006-
65535V US 5 |AR2 .. | 06/26/2017. | PaYdOWN.......coovrerrereerreirneineriinnes [ erverirereneersseinnnnnes | wneennens0,270 | i, 50,270 ...24,375 25,895 04/25/2036.
67773# AE 0 |Ohio Valley Electric Corp SrNt 5.900%.... | .. | 06/15/2017. | Redemption ~ 100.0000..........ccccee | corererererermenrvnrinnns | crrernnn 261,457 | i, 261,457 262,473 | .ovvvvereiinnns | e (1,016) [ oo 02/15/2026.
67773# AF 7 |Ohio Valley Electric Corp SrNt 5.900%.... | .. | 06/15/2017. | Redemption  100.0000 5,845 ...65,845 02/15/2026.
67773# AG 5 |Ohio Valley Electric Corp SrNt 5.900%.... | .. | 06/15/2017. | Redemption ~ 100.0000 ...66,370 ...66,370 02/15/2026.
70069F AY 3 |Park Place Securities Inc RMBS Ser 2004- | .. | 06/26/2017. | PAYAOWN..........c.ccvemreermeremeinrins | veverneessseisersssnienes | crvnee 1,019,281 | ....... 1,019,281 | ....... 1,004,311 | cooveenne 1,007,670 | ..o | e T1B12 | e | e T1B12 | e | e 1,019,281 10/25/2034.
718507 BH 8 |Conocophillips Nt 6.650% 07/15/18.......... .. | 06/21/2017. | Call  100.0000.........cocemrremrrreris [ ervmrirmrireeisseiinniens | eveene 2,590,000 | ....... 2,590,000 | ........ 2,726,830 2,613,435 2,606,466 07/15/2018.
73664# AA 8 |Portland Natural Gas Trans Sys Sr Sec Nt. | .. | 06/30/2017. | Redemption ~ 100.0000..........cvee. | orrerrermereererneeanns | corvreees 189,000 | ..ccvvveee 189,000 | ..ccvvneee 190,389 189,204 | .oooveevveerens [ rvereeecnne(204) [ o | cviiieennn(208) [ | e 189,000 12/31/2018.
Prime Mortgage Tr RMBS Ser 2003-2 CI
74160M BP 6 |1A1 .. | 06/01/2017. | Paydown 4,357 | s 4,357 | e 4,057 | oo 4,312 45 45 | i 4,357 0 91 | 10/25/2033.
74340X AN 1 |Prologis LP SrNt 7.375% 10/30/19... .| 06/30/2017. [ Call ~ 100.0000.........comrrrmrrimrrarrs | vorvvrrmrirersrrseereninns | e 12,000,000 | ..... 12,000,000 | ..... 14,362,920 | ......... 12,977,351 | oo | v (162,387) | cvvoverervveiinens [ erirenns (162,387) | covoevvveverirrnns | e 12,814,964 | ..o | ....(814,964) | ... (814,964) | ..2,229,680 | 10/30/2019.
74340X AV 3 |Prologis LP SrNt 2.750% 02/15/19... .1 06/30/2017. | Call ~ 100.0000.........crvrrrrrmrirnens | corrrrmerrerienirieens | eeenes 4,000,000 | ....... 4,000,000 | ....... 3,998,600 3,999,435 129 129 | e | e, 3,999,564 | ....oovvrrririn | s 436 | oo 436 | ... 216,770 |02/15/2019.
Provident Funding Mtg Loan Tr RMBS Ser
743873 AY 7|2 . [ 06/26/2017. | PAYAOWN.......coomvrrrerircrinrieeinens [ coveerssiseiserienins | eeevenies 171,962 | ovvveeee 171,962 | wovvveeee 171,747 171,803 159 LTI N 171,962 0 922 |05/25/2035. | 1FM...........
RB Investment Associates CTL  7.220%
74927# AA 9 |12 .| 06/15/2017. | Redemption  100.0000. 38,944 | ... 38,944 | ............ 38,944 238,944 | i | e [ | s (V10 IR 38,944 0 | e 1,172 1 09/15/2028. | 2........cc.....
RBSGC Mtg RMBS PTC Ser 2005-A Cl
749270 AW 8 [2A1 5 .. | 06/01/2017. | PAYAOWN.......coomvrrrerrirerierierenees [ e | eovere 214614 | .......... 214,811 | .......... 215,482 214,804 | ..o | e (B) [ | e (B) | e | e 214,798 | i | e (184) | ovvvvvrne (184) | ...cnn 4,895 |04/25/2035.
749581 AJ 3 |Residential Funding Mtg Sec | RMBS Ser 2| .. | 06/01/2017. | Paydown 83,706 | ............ 98,411 | v 98,657 098,501 [ i | verrnnrnneene(2) [ | e (2) | e | e 98,499 [ i | (14,793)| ........ (14,793) | ......... 2,538 | 01/25/2037.
74966U AN 0 |RPIFinance Trust Term Ln 5 Nt 1 3.639.. | .. | 04/17/2017. | Tax Free EXChange........cccccoveeveeees [ wvevireeerneernreiiniines | vvenne 9,892,607 | ....... 9,950,000 9,900,250 9,896,980 0. 104,482 | 10/05/2022.
75114R  AD 7 |Residential Accredit Loans Inc RMBS Ser.. | .. | 06/26/2017. | PaydOown..........c.ccccouvirinriveiiniinnns [ e | e 247,463 | ... 251,604 | .......... 183,760 179,111 183,760 | ..o [ e 63,703 | ......... 63,703 | ......... 1,258 | 04/25/2036.
75115L  AA 5 |Residential Accredit Loans Inc RMBS Ser.. | .. | 06/26/2017. | Paydown 595,149 | ......... 595,149 | .......... 510,066 510,066 | ....coovrererervees | wreerene85,083 [ oo [ 85,083 [ | e 595,149 0 2,623 | 08/25/2037.
755920 AF 2 |Receipts on Corp Sec Tr ABS Coll Tr Ser.. |.. | 05/15/2017. | Redemption ~ 100.0000 L A3T62 | 43,762 | ............ 49,699 2 B4,086 | | ereeeenn(324) [ [ e (B24) [ | e 43,762 0| 1,395 | 05/15/2017.
Renaissance Home Equity Ln Tr RMBS
759700 AB 2 |Ser2 . | 06/26/2017. | Paydown ...77,834 LT7834 | 64,632 22,610 | ooveee 42,022 0 04/25/2037. | 1FM...
Renaissance Acceptance Mtg Crp RMBS
759950 AD 0 |Ser . [ 06/26/2017. | Paydown..........cccovvenrinriiciinniiiens [ e | i 115,436 | .......... 115,436 | ..ccoo.uc. 115,436 115,436 0 06/25/2032. | 1FM..
Renaissance Home Equity Ln Tr RMBS
759950 DP 0 |Ser2 .1 05/01/2017. | Paydown 24,309 | ... 24,309 | .......... 24,309 w8279 | i e [ | s (V1 [OTRR 24,279 30 .30 382 | 11/25/2034. | 1FM...........




Statement as of June 30, 2017 of the NATIONWIDE LlFE |NSURANCE COMPANY

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

126030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
4 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
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Renaissance Home Equity Ln Tr RMBS
759950 EL 8 |Ser2 .. [ 06/01/2017. | PaydOWN. ... [ e | s 100,951 | .......... 100,951 | .......... 100,951 100,722 229 229 | e | e 100,951 |.... (U I 1,861 | 02/25/2035. | 1FM...........
Renaissance Home Equity Ln Tr RMBS
759950 FE 3 |Ser2 .. | 06/01/2017. | Paydown ..14,379 15,632 05/25/2035.
760985 2G 5 |Residential Asset Mtg Prod Inc RMBS Ser. | .. | 06/26/2017. | Paydown 234,131 10/25/2031.
760985 7F 2 |Residential Asset Mtg Prod Inc RMBS Ser. | .. | 06/01/2017. | Paydown ...13,354 07/25/2034.
760985 M9 9 |Residential Asset Mtg Prod Inc RMBS Ser. | .. | 06/01/2017. | Paydown . ...28,602 82 01/25/2034.
760985 RZ 6 |Residential Asset Mtg Prod Inc RMBS Ser. | .. | 04/01/2017. | Paydown . 27,628 11,776 11,776 02/25/2033.
760985 US 8 |Residential Asset Mtg Prod Inc RMBS Ser. | .. | 06/01/2017. | Paydown 1,077 ....1,045 32 1,077 03/25/2033.
760985 ZF 1 |Residential Asset Mtg Prod Inc RMBS Ser. | .. | 06/01/2017. | Paydown 5,862 | .. 5,844 18 5,862 09/25/2033.
76110H 3B 3 |Residential Accredit Loans Inc RMBS Ser.. | .. | 06/01/2017. [ PaydOWN...........coovuuiverneierniniinins | reerernsiseeesinsienens | cevineen 150,770 | .......... 165,258 150,125 | coovevceerniieees | v [ | e 0 150,125 04/25/2035.
76110H UV 9 |Residential Accredit Loans Inc RMBS Ser.. | .. | 06/01/2017. | Paydown ....109,626 ....109,626 108,099 | ..o | s 1,527 | s [ 1,527 | ... 06/25/2034.
76110H X9 5 |Residential Accredit Loans Inc RMBS Ser.. | .. | 06/01/2017. | Paydown ...319,343 ....319,343 320,972 (17) (17| .... 03/25/2035.
Residential Asset Secs Corp RMBS Ser
76110W MC 7 |200 .. | 06/01/2017. | Paydown 2,539 | .. 2,539 | oo 2,538 | .o 2,529 10 10 | oo 2,539 |.... 0 69 | 09/25/2031. | 1FM...........
Residential Asset Secs Corp RMBS Ser
76110W MF 0 |200 o [ 08/01/2017. | PaYAOWN. ... [ ceviereeienniiseeiieens | cereviecesisnesincens | oneeiinns 120,233 | .o 63,916 283,916 [ [ [ s | e 0 [ oo [ e 63,916 | ..oovvererrirans [ (63,916) | ........ (63,916) | ......... 3,054 |09/25/2031. | 6FM...........
Residential Asset Secs Corp RMBS Ser
76110W RQ 1 |200 .. [ 08/01/2017. | PaydOWN...........cveerrieriireriienies [ e | ceverennnn 32,295 | e 32,295 ..32,216 79 Y £ EOSTORTORTOS IR 32,295 |.... 0 507 | 05/25/2033. | 1FM...........
76112B SN 1 |Residential Asset Mtg Products RMBS Ser | .. | 06/01/2017. | Paydown ..112,815 112,004 810 09/25/2034. | 1FM...
76112B SV 3 |Residential Asset Mtg Products RMBS Ser | .. | 06/01/2017. | Paydown .AT7,491 176,484 | .ooooovvcces | s 1,007 | oo 09/25/2034. | 1FM...
76112F AG 6 |Residential Asset Sec Tr RMBS Ser 2006-A| .. | 06/01/2017. | Paydown ..69,938 ..49,142 06/25/2036.
761143 AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A| .. | 06/01/2017. | PAYAOWN............cooirvuemmvimemeiiienies [ covieneeieneiineiiinns | o 165,831 | .......... 170,276 | .......... 124,608 124,608 | ..coooecverciins | e [ e | e LU ORI 124,608 |...ooovvveci | 41,223 | ......... 41223 | ........ 5,417 | 09/25/2037. | 3FM...........
76114H AK 1 |Residential Asset Sec Tr RMBS Ser 2007-A) .. | 06/01/2017. | PaydOWN..........ovvvueereueriiieniiiiens | corevieeesisneeisnnnins | cevvienes 109,659 | .......... 164,864 | .......... 150,175 150,175 | covveoceverriins | cevvieeniieneiiens [ e | e LU ORI 150,175 | oo | oo (40,516) | ........ (40,516) | ......... 4,016 |05/25/2037. | 3FM...........
RACERS Tr ABS Ser 1998-CCE-1 CI A1
76126C DE 9166 |.|05/15/2017. |Redemption  100.0000......ccccoesrrs | rrrriimiriiimirrirriiiiins | cerririnns 164,990 | ..ccooenee 164,990 | .ccooneee 161,740 164,576 | oo | 14 | i |14 i | 164,990 05/15/2018.
76126C GB 2 |A1 .. | 05/15/2017. | Redemption  100.0000. ...195,736 ....195,736 ...181,723 194,045 ..195,736 05/15/2018.
762009 BJ 6 |Residential Funding Mtg Sec | RMBS Ser 2| .. | 06/01/2017. | Paydown 290,051 325,305 281,594 281,506 281,506 | ..ocveervicirens | e 8,545 06/25/2037.
SC Commercial Mtg Pass Through CTL
78402C AA 1 [Ser2 .. | 06/01/2017. | Redemption ~ 100.0000..........coovee | covrrrrerrmmeeraneiirenes | cereeeens 198,641 | ..ccvoveee 198,641 | ..ccvoeeee 208,433 | ......cccco... 202,792 | .o 198,641 |.... 0 | e 5,703 | 11/01/2026.
785592 AP 1 |Sabine Pass Liquefaction Hgh Yid Corp 1s |.. | 05/11/2017. | Tax Free Exchange..........cccoccueicee | ovrimnrverirnninnienns | oo 15,034,845 | ... 13,694,000 | ..... 15,083,530 6,181,273 R . I . v | e 15,034,845 | . 0 ... 293,686 | 06/30/2026.
785592 AR 7 |Sabine Pass Liquefaction High Yield Corp.. | .. | 05/11/2017. | Tax Free Exchange.........ccccccouvves | covmneviiecciiiinciiinns | v 8,602,584 | ....... 8,500,000 | ....... 8,606,875 8,605,452 (2,868) (2,868) | ...oovvrvrrris 8,602,584 | ... 0 ... 269,167 |03/15/2027.
Salomon Bros Mtg Sec VII Inc RMBS Ser
79548K ZJ 0 |19 .. [ 068/01/2017. | PaydOWN. ... [ e | oo A6 | A6 | o 420 415 LI [N I L I 415 | ... A 1 11 | 06/25/2028. | 1FM...........
805564 NM 9 |Saxon Asset Securities Tr RMBS Ser 2003-| .. | 06/01/2017. | PaydOWN............ccocourivvimiiiineiiiini [ covieneiienniiseiiinns | o 305,942 | .......... 305,942 | .......... 305,926 305,100 842 842 | e | e 305,942 | ... 0 5,928 | 06/25/2032. | 1FM...........
81441P CE 9 |Security Natl Mtg Loan Tr RMBS Ser 2005- | .. | 04/01/2017. | PAYAOWN..........cvoorveemvernreiiniins | woreerinenninesrinennes | coveeiies 12,669 | ..o 12,669 | ..ooceeeen. 12,667 212,889 [ s [ [ | e (U OO ISP 12,669 | ... (U I 197 |02/25/2035. | 1FM...........
81441P CF 6 |Security Natl Mtg Loan Tr RMBS Ser 2005- | .. | 06/01/2017. | PaydOWN..........c..coovvvvimveiimiiiiniiins | eoirerienniisnniisnnies | ovreienns 140,076 | ......... 140,076 | .......... 140,028 139,563 513 513 | e | e 140,076 |.... (U I 3,624 | 02/25/2035. | 1FM...........
Sequoia Mortgage Tr RMBS Ser 2007-1 Cl
81744H AD 5 |2 L[ 06/01/2017. | PaydOWN. ..o | e | v 187,774 | .......... 219,478 | ........ 206,882 206,882 | ....ccvviriiinns [ e | e | e LU OO ISR 206,882 | ....covvoerrans [ (19,108) | ........ (19,108) | ......... 2,831 | 02/20/2047.| 2FM...........
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81760H AE 2 |ServiceMaster Co Term Ln C Nt 1 3.589%| .. | 06/30/2017. | Redemption  100.0000 7,500 | oo 7,500 | oo 7,481 18 7,500 [ vvveveieienns [ v | cevvvrinniennnns0 | s 129 | 11/07/2023.
83413U A* 1 |Solar Capital SrNt 5.875% 05/11/17........ oo [ 05/11/2017. | MAEUFIEY. ..o [ e | e 12,500,000 | ..... 12,500,000 | ..... 12,500,000 212,500,000 | ..ovveerierienes | e e | 0 | e | e 12,500,000 0 ... 367,188 | 05/11/2017.
83416W AA 1 |Solar Star Funding LLC SrNt 5.375% 06. | .. | 06/30/2017. | Redemption ~ 100.0000.........ccccco. | cormrurmmnrnnirnriveninns | covniis 102,812 | ccvveeee 102,812 | ovvvenee 102,812 100,524 2,288 | oo | ernriiennnni2,288 | i [ e 102,812 0 | e 2,763 | 06/30/2035.
Soundview Home Eq Loan Tr RMBS Ser
83611P AP 6 |2001- .| 04/01/2017. | Paydown 4,017 | s 4,017 | e 4,065 | oo 4,004 13 13 [ 4,017 87 [03/25/2030. [ 1FM...........
Southwest Airlines Co ABS PTC Ser 1995-
844741 AS 7 |A .. | 06/15/2017. | Redemption ~ 100.0000.........ccoowe [ vorrermremeineriierines | coreenn 698,610 | .......... 698,610 | .......... 792,545 0T R U IO ({37 ) O PR (1721 SIS IO 698,610 0. 51,002 | 01/01/2018. | 1FE............
84611@ AB 9 |Sovos Compliance LLC Additional Term Ln | .. | 06/30/2017. | Redemption ~ 100.0000. 21,287 | oo 21,287 | oo 20,772 ...20,803 484 484 | . 21,287 895 |03/01/2022. [4................
84751P  LP 2 |Specialty Underw & Residen Fin RMBS Ser| .. | 06/01/2017. | Paydown 25,227 | ... 25,227 | oo 18,966 ...18,966 6,261 25,227 02/25/2037.
85231C AB 1 |StLouis Fed Office Bldg Tr CTL GSA Gtd.. | .. | 06/15/2017. | Redemption ~ 100.0000..........ccoee | corvverrmvermmmrimrniirns | cevvienns 113,093 | ...cccooe. 113,093 | ..cccoee. 113,093 113,093 01/13/2019.
858119 BE 9 |Steel Dynamics Inc SrNt 5.000% 12/15/.. .. [ 05/22/2017. | Tax Free EXChange..............cccoovves | vovsvsnnrvvvvvviiiiisssnns | s 1,131,388 | ....... 1,107,000 | ....... 1,131,463 (74) 12/15/2026.
863576 AC 8 i .. | 06/01/2017. | Paydown 65,595 ...65,692 (97) 04/25/2035.
863579 CD 8 .. | 06/01/2017. | Paydown ...48,734 (270) 10/25/2034.
86350A QK 2 .. | 06/01/2017. | Paydown 135,785 439 04/25/2033.
86359B 5U 1 .. | 06/01/2017. | Paydown 25,579 [ e | e e |0 e | e 15,579 | i | e 1,909 03/25/2035.
86359B G3 9 .. | 05/01/2017. | Paydown ...21,409 7 10/25/2034.
86359B JU 6 .. | 06/01/2017. | Paydown ,836 2 0 03/25/2034.
86359B WR 8 .. | 06/01/2017. | Paydown ...75,241 (46) 0 07/25/2034.
86359B XL 0 .. | 06/01/2017. | PaydOwN........oevveiveriirinrireriens [ everirneenreesniineines | coverreend8,994 | 6,994 | 16,835 | i 6,934 59 0 08/25/2034.
86359B ZG 9 .. | 06/01/2017. | Paydown ...90,069 264 0 09/25/2034.
86359B ZS 3 .. | 05/01/2017. | PaYdOWN.......coorvvirrirririncriieins [ everierernesissinnines | vveene 2,950,788 2,968,892 | ..ooovvvrrrverres | v (18,105) | ..o 09/25/2034.
86359D FQ 5 .. | 06/01/2017. | Paydown 89,249 ...89,463 (214) 06/25/2035.
863590 GQ 4 .. | 06/01/2017. [ PAYAOWN......oovrreeirirriciinisieis | veveverenissrisssssiennns | cerveienns 143,624 143,575 (3) 51 , 12/25/2034.
86361Q AG 9 |Structured Adj Mig Rt Ln RMBS Ser 2006-1| .. | 06/01/2017. | PAYdOWN.....oocoovscrsersvnscnnsns | ciensiensisnssnnsins | oo 105,492 | covovvevrenernes [ v | e | e [ | e 105,492 | i ..(105,492) | ......(105,492) | ......... 1,947 | 11/25/2036.
86363A AA 5 |2006- .| 06/26/2017. | Paydown 67,440 213,368 [ | e 54,072 | oo 264 | 01/25/2037.
Swiss Bank Corp-NY Sub Nt 7.375%
87083K AM 4 |06/15 . [ 06/15/2017. | MALUFItY........cvveveeriecierieriisiienis [ e | e 8,000,000 | ....... 8,000,000 | ....... 9,056,240 8,088,500 | ...cvverireriiins | v (88,500) | ...oveverirn [ ervriniens (L1 21010) ) TORRRIS I 8,000,000 0. 295,000 |06/15/2017.
TIAA Real Estate CDO Ltd CMBS Ser
87246A AE 8 |2007-C o+ | 06/10/2017. [ PAYAOWN......oovrrvirrrriciininsiiens | vevererensssrisssssiennns | cervnvenns 121,806 | .......... 121,806 | .......... 125,924 121,762 45 A5 | e | e 121,806 | .ooovoveevernes | cerrerneirseenies | o0 [ i 2,663 | 08/15/2039.
87264A AK 1 |T-Mobile USA Inc Hgh YId Nt 6.250% 04/ | .. | 04/01/2017. [Call  100.0000.........cosermerererres | verrrerermeeremisennenes | e 10,000,000 | ..... 10,000,000 | ..... 10,025,000 | ......... 10,017,392 (891) [CC1 ) RN I 10,016,502 | ...coouevucreenns | crvene (16,502) | ........(16,502) | ..... 625,000 |04/01/2021.
87264A AL 9 |T-Mobile USA Inc SrNt 6.625% 04/01/23 |.. | 04/07/2017. | NW L&A C&S FiX INC...cvvvvrvvrrvvrnens [ wovrrvvinniierisiscrens | vvers 5,005,500 | ....... 4,700,000 | ....... 5,017,250 5,017,250 | .o [ e (11,750 | ........(11,750) | ......... 5,190 | 04/01/2023.
88031R AA 6 |Tenaska Alabama Il Partners LP Sr Sec Nt | .. | 06/30/2017. | Redemption ~ 100.0000.........ccccuw. | vorrerreenerrnerirnrirns | woverve 194,884 | .......... 194,884 | .......... 194,884 194,884 5,968 | 03/30/2023.
89655V  AA 0 |Trinity Rail Leasing | LLC LBASS Ser 200.. | .. | 06/12/2017. | PaydOWN...........ccccoviumriiiriinrinninns | cevivevienisniisiisnies | cvveriens 108,404 | .......... 108,404 | .......... 108,404 108,404 2,550 | 10/12/2026.
90216# AA 5 | Oakbrook Properties LLC CTL 8.620% 09/ .. | 06/15/2017. | Redemption ~ 100.0000..........cccose | corrrerermreremmrennenes | cevrveenne 103,604 | .......... 103,604 | .......... 103,604 103,604 | .ooovervrneres [ e [ e | e [ | e 103,804 [ o [ | cvereeinenen0 [ 3,128 | 09/15/2018.
UCFC Home Equity Loans RMBS Ser
90263B HF 8 |1998-DC .. | 05/01/2017. | Paydown . ..24,658 ...23,662 (33) (33)].. 04/15/2030.
906548 CE 0 |Union Elec Co SrNt 6.400% 06/15/17...... o+ | 06/15/2017. | MALUFItY.......coooreririiriiseicciiieiis [ e | v 5,000,000 | .......5,000,000 | ....... 5,546,450 5,037,600 | ..ocovvvrrverres | e (37,800) | ..o [ v (37,600) 06/15/2017.
907833 AH 0 |Union Pacific RR ABS PTC Ser 1999-A 7.|..| 04/22/2017.|Redemption ~ 100.0000..........ceve. | ovrreereerermrerneninnns | covverenn (24,993) | ........... (24,993) | .. (24,993) (24,993) (24,993) | ... 01/02/2020.
91530# 2 | UPenn Building Lease Fin Trust CTL 5.6..|.. | 06/15/2017. |Redemption ~ 100.0000..........cccce. | orvvrrrererirmninrienns | covvienns 125,617 | ccvveeee 125,617 ...125,617 125,617 | oo [ [ [ v [ | e, 125,617 10/15/2024.
United States Govt SS Ls FinTr CTL GSA
91737# AA 3 |G .1 06/15/2017. | Redemption ~ 100.0000........cccccce. | covrvvmmricrirerinnins | e 1,237,886 | ....... 1,237,886 | ....... 1,234,230 | ....ccooeue 1,237,227 659 659 | oo | s 1,237,886 0. 24,275 [ 11/15/2018. [ 1....ovvererenee
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91740# AA 8 |United States of America BIA-2 CTL Alber. | .. | 06/15/2017. | Redemption ~ 100.0000..........ccove | corervrrnierernnneirenns | wovreenns 434745 | .......... 434745 | .......... 434,745 434,745 0 10/15/2025.
91741@ AA 9 |US Govt Ft Collins Tr GSA CTL APHIS Ls. | .. | 06/15/2017. | Redemption  100.0000...........cccc. | covvverrmrermmmriinnirns | cevvins 172,287 | .......... 172,287 | ... 172,287 172,287 0 12/15/2026.
91821*  AA 4 |Veteran Affairs Crown Point CTL Ls Fin T.. | .. | 06/15/2017. | Redemption ~ 100.0000 134,364 | .......... 134,364 134,364 134,364 0 07/15/2031.
91847 AA 4 |VAEvansville IN CTL Ls Fin Tr 4.950%... |.. | 06/14/2017. | Redemption ~ 100.0000 216,774 | .......... 216,774 216,774 216,774 0 10/14/2031.
VA Wash Diener Bldg US Gov CTL Nt
91849@ AB 8 [4.17 .. | 06/15/2017. | Redemption  100.0000. . 30,964 | ............ 30,964 | ...co....c 30,964 230,984 [ oo [ [ s | e (U O 30,964 |.... 0 554 | 04/15/2032. | 1.....ccocoeennee
92343V AL 8 |Verizon Communications Inc Bd 5.500% 0| .. | 04/24/2017. | Call  100.0000............coovvermmerres | woremmrermmmrimemiiiennes | e 7,500,000 | ....... 7,500,000 | ....... 7,481,700 | ........... 7,497,426 897 [ ooevevvenerinns [ rrrernereneenBO7 [ | e 1,498,123 [ | s 1877 | o 1,877 | ... 534,538 |02/15/2018.
92851@ AA 3 |Vivendi SPC Tr CTL 6.630% 04/15/22..... .. | 06/15/2017. | Redemption ~ 100.0000...........ccocc. [ voverererirmmieniicnninns | e 49,520 | ............ 49,520 | ........... 49,520 289,520 | e | [ | s 0 49,520 |.... 0 [ 1,369 | 04/15/2022.
92890H AD 4 |WEAFin LLC/Westfield SrNt 4.750% 09/ | .. | 05/16/2017. | Suntrust Robinson Humprey InC..... | .ccc.oovvveivvivinniias | covenae 4,023,559 | ....... 4,100,000 | ....... 4,124,606 | .......... 4,123,690 (155) [1<12) U ISP 4,123,535 | ..o | e (99,976) | ........ (99,976) | ..... 127,749 | 09/17/2044.
Washington Mutual Mtg RMBS Ser 2003-
929227 N8 5 (S2C .. | 06/01/2017. | Paydown . 29,852 | ...ccooeoee 29,852 | ..coooeuee 29,031 ...29,696 155 185 | 29,852 | ... 0 617 | 05/25/2018. | 1FM...........
Washington Mutual Mtg RMBS Ser 2003-
92922F EB 0 |AR10 .. [ 06/01/2017. | PaydOWN...........ocvverviinriieniiinnies [ e | o 271,353 | .......... 271,353 | ......... 267,346 268,961 2,392 2,392 | oo | v 271,353 (U I 3,410 | 10/25/2033. | 1FM...........
Washington Mutual Mtg RMBS Ser 2004-
92922F RF 7 |CB1 .. [ 06/01/2017. | PaydOwN...........cccovirviinriiiriiiinis [ e | v 139,766 | .......... 139,766 | .......... 133,477 136,700 3,066 3,066 | ..oooovviveniiins | e 139,766 (U I 3,159 | 06/25/2034. | 1FM...........
Washington Mutual Mtg RMBS Ser 2007-
92926U AD 3 |HY2 .. [ 06/01/2017. | PaydOwN...........cocovorrinriieriiiinis [ o | o 380,337 | .......... 380,337 | .......... 359,499 359,499 | ..o [ s | e LU OO IO 359,499 | ..o [ e 20,838 | ........ 20,838 | ......... 4,749 | 11/25/2036. | 1FM...........
Wachovia Bank Comm Mtg Tr CMBS Ser
92979F AD 2 |2007- .. [ 06/01/2017. | PaydOWN...........vvvvrviiniiieriiinnis [ o | e 5,165,119 | ....... 5,165,119 | ....... 5,494,314 5,187,805 | ...ooooovvvieinis | e (22,686) | ....ovvvoriis [ s (22,686) | ....ooooovrivirries | e 5,165,119 |.... 0 .. 116,388 | 05/15/2046. | 1FM...........
Washington Mtg PTC RMBS Ser 2007-HY3
933634 AJ 6 |Cl o+ | 06/01/2017. [ PAYAOWN......oovrrerirrirriciinirieis | eeveverenssrsssssiennns | cernnvens 698,501 | .......... 723,565 | .......... 601,981 601,981 | ..o v [ | e 0 [ o | e 601,981 | oo [ e 96,521 | ......... 96,521 | ......... 9,111 | 03/25/2037. | 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363P AA 8 |AR14 .. | 06/01/2017. | Paydown . 54,079 | oo 60,011 | oo 55,066 85,066 [ .o | e | s | e 0 [ o | e 55,066 | ..covvivireiens [ e (986) [ ..ovvvveres (986) | .voevvend 633 | 11/25/2036. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
939336 2H 5 |Ser20 o+ | 06/01/2017. [ PAYAOWN......oovrreeirirnieiinisieis | veverereniersssssiennns | evrvevnns 349,952 | .......... 349,952 | .......... 352,413 351,242 0 03/25/2035. | 2FM....
Washington Mutual MSC Mtg PT RMBS
939336 2U 6 |Ser20 o+ | 06/01/2017. [ PAYAOWN......oovviveirinriicisnieieis | vevererenisersssssiennns | evrvevnes 334,714 | .......... 334,714 | .......... 337,643 335,587 0 8,973 | 03/25/2035. | 4FM....
Washington Mutual MSC Mtg PT RMBS
939336 3H 4 |Ser20 .. [ 06/01/2017. | PaydOWN...........ovvvvrvicriieciiinnies [ oo, | o 534,524 | .......... 568,002 | ......... 567,574 BB7,574 | ..o e v | e 0 [ oo | e 567,574 | ..o | e (33,050) | ........ (33,050) | ....... 13,363 | 04/25/2035. | 4FM...........
Washington Mutual MSC Mtg PT RMBS
939336 4Y 6 |Ser20 .. [ 06/01/2017. | PaydOWN...........ovvvrviceiciiinnies [ e | i 427,301 | .......... 508,563 | ......... 504,534 504,534 | ..o e [ | s (U ORI ISR 504,534 | .o | s (77,233) | ........ (77,233) | ....... 11,937 | 05/25/2035. | 3FM...........
Washington Mutual MSC Mtg PT RMBS
939336 6F 5 |Ser20 .. [ 06/01/2017. | PaydOWN...........ovvvvrvicrriiinnies [ e | o 463128 | .......... 497,140 | .......... 498,844 498,209 (16) [RL) RO IS 498,193 | ..o | i (35,065) | ........ (35,065) | ....... 10,756 | 06/25/2035. | 4FM...........
Washington Mutual MSC Mtg PT RMBS
939336 6U 2 |Ser20 .. | 06/01/2017. | Paydown . 98,401 | .......... 107,408 | .......... 107,694 107,334 (1) () T 107,333 | oo [ v (8,932) | ..o (8,932) | ...oovee 2,173 | 06/25/2035. | 3FM...........
Washington Mutual Alt Ln Tr RMBS Ser
939344 AR 8 {200 .. | 08/01/2017. | Paydown . 66,855 | ..... 92,222 | oo 72,582 272,582 [ e [ [ | e (O OOOPUROUROPN ISTR 72,582 | oo [ v (5,726) | .......... (5,726) | ......... 1,621 | 05/25/2036. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
93934F BQ 4 |Ser20 .. [ 08/01/2017. | PAYAOWN.........coorvierrierrinriinnies [ e | v 202,041 | ..o 220,211 | cov 195,971 195,971 | covveeeveeriins | e [ e | e (U OO 195,971 | oo | e 6,070 | ..ccooeene. 6,070 | ......... 5,094 |08/25/2035. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
93934F CM 2 |Ser20 .. | 06/01/2017. | Paydown . 20,726 | ............ 27,923 | oo 28,150 ...28,047 (1) () IO IO 28,046 | ...oovveerrians | v (7,321) | v (7,321) | covve 649 | 10/25/2035. | 3FM...........
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Washington Mutual MSC Mtg PT RMBS
93934F HW 5 |Ser20 . [ 06/01/2017. | PaYAOWN. ... [ e | ceveenenens 17,623 | oo 24,256 | ........... 23,934 ...23,988 LI [OOSR LI TN ISP 23,989 | ..o [ (6,366) | .......... (6,366) | ........... 635 | 01/25/2036. | 4FM...........
Washington Mutual MSC Mtg PT RMBS
93934F KZ 4 |Ser20 . [ 06/01/2017. | PaYAOWN..........covveririicriienins [ e | v 47765 | .......... 472,790 | .......... 395,844 395,844 | ..o [ s | e LU OO ISR 395,844 | ..o [ e 21,921 | ... 21,021 | ... 11,523 | 02/25/2036. | 1FM...........
Washington Mutual Alt Ln Tr RMBS Ser
93935G  AG 4 |200 . [ 06/01/2017. | PaydOWN. ... [ oo | v 134,665 | .......... 137,618 | .......... 132,801 132,749 | oo | e [ | e LU OO 132,749 | oo | s 1916 | ........... 1,916 | ......... 4,198 | 11/25/2034. | 1FM...........
Washington Mutual Alt Ln Tr RMBS Ser
93935H AJ 6 |200 . [ 06/01/2017. | PaYdOWN. ... [ e | v 186,108 | .......... 186,108 | .......... 120,538 120,538 65,570 0 09/25/2036. | 1FM..
WellesStreetLP USPostalCtf GSA CTL
949483 AB 7 |Parti .| 05/15/2017. | Redemption ~ 100.0000. 66,615 | ............686,615 | ............ 66,615 ...66,615 0 2,391 | 11/15/2019.
Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4 |20 . [ 06/01/2017. |Redemption ~ 100.0000..........cccco. | coveremmremmmiiinniiiinns | o 15,526 | ..cocceeen. 15,526 | ..occcceeen. 15,526 215,526 [ [ [ | e (U RO IS 15,526 (U I 431 | 08/01/2027. | 2.......cconc..
Wells Fargo Bank Northwest NA CTL
94978# AU 1 IMWRAL .| 06/15/2017. | Redemption  100.0000. 99,241 | oo 99,241 | ......... 103,905 102,168 (2,927) (VX | 99,241 (U I 3,054 | 05/15/2032. | 1....ccccooeunve
Wells Fargo Bank Northwest NA CTL CVS
94978# AX 5 |Co .. | 06/10/2017. | Redemption  100.0000. 26,343 | ... 26,343 | oo 26,343 ...26,343 26,343 0 10/10/2024.
94978# BC 0 |Wells Fargo Bank Northwest NA CTL 6.59| .. | 06/01/2017. | Redemption ~ 100.0000...........cccc. | worrerermerermmmrerinnnes | v 169,540 | .......... 169,540 | .......... 169,540 169,540 | .ovoovvviirries | e [ e | eenvvneneiinennens0 [ | s 169,540 0 11/01/2022.
Wells Fargo Home Equity Tr RMBS Ser
94980G AK 7 |2004 .| 06/01/2017. | Paydown 80,686 | ............ 80,686 | ....o....... 78,801 ...80,218 467 467 | oo | e 80,686 (U I 1,627 | 04/25/2034. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94981Q AJ 7|2 . [ 06/01/2017. | PaYAOWN..........covierrerrieciiienies [ e | v 902,588 | .......... 902,588 | .......... 777,072 808,044 | .....coovvverii | e 94,544 0. 11,139 | 10/25/2035. | 1FM..
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94982B AC 4 |2 . [ 06/01/2017. | PaYAOWN..........cocvverrierriereiienies [ cevieeniieeeiiseeiiiees | cvieeenes 17,372 | .. 17,372 | . 120,930 118,057 (685) (B85) | cvvevevvercerir | e 117,372 (U I 1,588 | 06/25/2035. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94982F AE 1 |2 . [ 06/01/2017. | PaYAOWN..........covierrieriiieciiieniis [ cevieeeiieeeiiiseiiiees | e 217,155 | .......... 217,155 | .......... 216,816 216,395 761 761 | e | e 217,155 (U I 5,026 | 04/25/2035. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94982G AC 3 |2 . [ 06/01/2017. | PaYAOWN..........coveereereieciiienies [ cevieeeiieneiisneiiinns | v 132,129 | ..cccoee. 132,129 | ..cceoee. 134,111 131,827 302 K072 RIS IR 132,129 (U I 2,933 | 05/25/2035. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
949838 AM 1 |2 .. [ 06/01/2017. | PaydOWN..........crvverieriireriiienies [ ceviererieneiiieneiienns | o 836,351 | .......... 836,351 | .......... 795,056 812,470 23,881 0. 19,775 | 04/25/2036.
96928# AC 7 |William Blair CTL CTL PTC Ser2004-1 7. |.. | 06/25/2017. |Redemption ~ 100.0000..........cccree | worrrrvernerrervnrsrirenns | cvveenns 170,122 | .......... 170,122 | .......... 192,039 175,653 (5,531) (V1 5,434 | 01/25/2023.
96928* EA 1 |William Blair CTL CTL PTC Ser2011-G 6 |.. | 06/15/2017. | Redemption ~ 100.0000 33,314 | ... 33,314 | oo 33,314 ..33,314 0 890 |01/15/2032.
008474  A* 9 |Agnico Eagle Mines Ltd Sr Nt 6.130% 04. | .. | 04/07/2017. | MAtUIitY.........ccccvurererimriniiiniiinnins | v | oo 13,000,000 | ..... 13,000,000 | ..... 13,000,000 | ......... 13,000,000 | .coouvevrinerines [ evrrenninniienins [ e | v [ | s 13,000,000 0 ... 398,450 | 04/07/2017.
066800 AA 1 |Banro Corporation 2nd Lien Nt 10.000% 0 |A | 04/15/2017. | Taxable EXchange............ccccccouevves | covemnereienneiinciiinns | v 1,729,313 | ... 1,725,000 | ....... 1,234,068 | ........... 1,669,079 55,921 | v [ reernnnd88,921 | | e 1,725,000 [ ..ocvomcvvrrriens | cevreens 4313 | 4313 | ... 108,699 | 04/15/2017.
29250N AB 1 |Enbridge Inc SrNt 5.600% 04/01/17........ .. | 04/01/2017. | MALUFILY.......covoveririiriiseicciiieiis [ e | s 4,000,000 | ....... 4,000,000 3,897,360 3,996,562 3,438 ....4,000,000 0 .. 112,000 | 04/01/2017.
46294 AB 4 |lron Ore Company of Canada Sr Sec Nt 6| .. | 04/30/2017. | Redemption ~ 100.0000...........ccoce | corvvermerermmmreirniirns | cevvinn 888,889 | ......... 888,889 | .......... 888,889 888,889 0 29,333 | 10/31/2017.
496902 AK 3 |Kinross Gold Corp Sr Nt 6.875% 09/01/4. | .. | 04/27/2017. | UBS Financial Services INC............. | vcvvvveivcrirniiiniins | e 1,037,250 | ....... 1,000,000 | .......... 991,911 992,505 38 | covverieeienes | eerienriierieenenn38 | e | eereereni992,543 | o [ 44707 | ......... 44707 | ....... 45,490 |09/01/2041.
000000 00 O |Petra Diamonds LLC SrNt 8.250% 05/31/| D | 04/12/2017. |Call ~ 100.0000..........ccocrumvermmmres [ eorermmmieimniiinniiinns | o 400,000 | ......... 400,000 | .......... 417,000 416,646 | ... | e (1,785) | oo [ evvvennneeae(1,785) | i | e B14,861 | [ (14,861) | ........ (14,861) | ........ 32,112 | 05/31/2020.
000000 00 O |Braskem SASrNt 7.125% 07/22/41........ D | 04/07/2017. [ DIFECL......cvouuveerrreerererenrireniirennes | eereenieessieessinnnnes | veeiions 868,065 | ......... 825,000 | .......... 633,175 635,021 563 | e [ e 503 [ | 635,584 | i | 232,481 | ... 232,481 | ....... 42,453 | 07/22/2041.
ALM Loan Funding CLO Ser 2015-12A CI
00164M AC 7 |A1 C| 06/20/2017. | PaydowN.........courieriieriniiiniinies | ervineiivenienisnienns | oo 26,000,000 | ..... 26,000,000 | ..... 25,929,800 | ......... 25,950,563 | ....coocvieiiinis | o 49,437 [ oo [ v 49,437 | oo | e 26,000,000 0. 453,906 | 04/16/2027. | 1FE............
ALM Loan Funding CLO Ser 2015-12A Cl
00164M AE 3 |A2A C| 06/20/2017. | PaydOwN.........courieriieriniiininnis | oo | v 14,000,000 | ..... 14,000,000 | ..... 14,000,000 | ......... 14,000,000 | oo [ [ e | e 0 [ e | e 14,000,000 0 ... 320,944 |04/16/2027. | 1FE............
American Money Mgmt Corp CLO Ser
00176J AA 4 [201516A C | 04/17/2017. | PaydOWN........ocvverecriereiecnis | e | e 30,000,000 | ..... 30,000,000 | ..... 30,000,000 | ......... 30,000,000 | ..ocovociierienis | e | | s (U [POUPRTON IO 30,000,000 0 ... 377,742 | 04/14/2027. | 1FE............
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00248P AC 0 |AVoce CLO Ltd CLO Ser 2014-1A Cl A2A. | C| 04/04/2017. | PayOWN.........cvvemrverrrernrriennins | weeennirnseriessinennes | oeveend 6,100,000 | ....... 6,100,000 | ....... 6,061,747 6,072,798 | ..oocvvrirerieins | e 27,202 | oo [ e 21,202 | s | e 6,100,000 [ 84,340 | 07/15/2026. | 1FE.
00248P AJ 5 |AVoce CLO Ltd CLO Ser 2014-1A Cl A1B. | C| 04/04/2017. | PaydOWN..........ccooorveeemeernrriieneins | eoeeevienniesennisnnees | e 24,000,000 | ..... 24,000,000 | ..... 24,000,000 | ......... 24,000,000 24,000,000 0 ... 270,989 |07/15/2026. | 1FE.
03938L AM 6 |ArcelorMittal Sr Nt 10.600% 06/01/19........ C| 04/03/2017. | Call ~ 100.0000........cccccmuvrmremries | orrrrmrirerirenirsrienns | e 37,000,000 | ..... 37,000,000 | ..... 47,168,510 | ......... 40,641,499 40,136,843 | .....cccovvrrs .(3,136,843) | ...(3,136,843) | ..8,237,044 |06/01/2019. | 3FE.
04964R AA 4 |2278 ".r L C | 05/31/2017. [ PaYOWN........ooveereeireeieneieriins | eorererieeniiseeniinnees | oo 20,000,000 | ..... 20,000,000 | ..... 19,970,000 19,986,015 ..20,000,000 0 .. 265,076 |07/16/2025. | 1FE.
04964R AC 0 [2.80 C| 05/31/2017. | PaydOWN..........coouviriiiiciinniicins | verereniississiiveiienes | v 6,700,000 | ....... 6,700,000 | ....... 6,700,000 6,700,000 | ..ocvoerirrienns [ v e | everinrinnenn0 [ | 6,700,000 0. 111,093 | 07/16/2025. | 1FE.
05618L AA 4 |Babson CLO Ltd CLO Ser 2014-lIACIA 2| C | 04/05/2017. | PaydOWN...........cccoourvvnmeiminiiiinins [ covenniireiiisniiinns | 43,000,000 | ..... 43,000,000 | ..... 42,978,500 | ......... 42,986,781 43,000,000 0 .. 474,275 | 10/17/2026. | 1FE.
05618L AB 2 |Babson CLO Ltd CLO Ser 2014-IIA CI B1.. | C| 04/05/2017. | PAydOWN.........ccorueerimriniiiriniinnis | orrinerivenienissiienns | e 21,500,000 | ..... 21,500,000 | ..... 21,364,550 | ......... 21,403,689 21,500,000 0 ... 299,069 | 10/17/2026.
12657@ AA 7 |Calittum | CTL Nt 4.130% 04/01/27.......... C| 04/01/2017. | Redemption  100.0000 292,349 | ......... 292,349 | ......... 292,349 292,349 292,349 [ 6,037 | 04/01/2027.
26244E  AA 8 |Dryden SrLn Fd CLO Ser 2014-34A Cl A... | C| 04/06/2017. | PAYOWN..........cooorveervernrriinneins | woeeerieeneisneninneees | e 30,000,000 | ..... 30,000,000 | ..... 30,000,000 | .........30,000,000 ..30,000,000 0. 338,509 | 10/15/2026.
26244E  AC 4 |Dryden SrLn Fd CLO Ser 2014-34A CIB... | C| 04/06/2017. | PaydOWN..........c.coovveimeeeinmieiiniiins | wverevienniesneiiisnnies | oo 20,000,000 | ..... 20,000,000 | ..... 19,732,800 | ......... 19,805,447 | ..o | 194,553 | oo 20,000,000 0. 270,323 | 10/15/2026.
Grupo Posadas SAB CV SrNt 7.875%
400489 AH 3 |06/3 D | 06/05/2017. | DIFECL.........ovevrrreereeicriieniiiseies | coreiienesisseisnnies | e 861,731 | .......... 830,000 | .......... 834,314 833,565 (226) [2722) 1 T IS 833,339 | ..o [ e 28,392 | ......... 28,392 | ....... 24,954 | 06/30/2022.
40054F AA 5 | Grupo Kaltex SA de CV Secured Nt 8.875 | D | 05/22/2017. | DIFECL...........cvuemrveemrveremrriieniirienies | eoeerrirneeienesieenees | v 499,750 | .......... 600,000 | ......... 600,000 600,000 ...(100,250) | ...... (100,250) | ......... 6,447 | 04/11/2022.
714294 AD 7 |Perrigo Co Plc SrNt 4.000% 11/15/23..... D|06/15/2017. [ Call ~ 100.0000.........cccmrrermmrerae | wereerrermmrernmnriennnes | ovveees 7,660,000 | ....... 7,660,000 | ....... 7,656,170 | ........... 7,656,840 183 cereeennn 1,857,024 | [ 2,976 | ........... 2,976 | ..... 522,055 | 11/15/2023.
71429M  AA 3 |Perrigo Finance Unlimited Sr Nt 3.500%.. | D | 06/15/2017. | Call ~ 100.0000..........ccoccrmmvermmnne | eorermmmrimmeiinrniiinens | e 4,051,000 | ....... 4,051,000 | ....... 4,047,273 | ..o 4,047,849 317 BT | e | e 4,048,166 | .....ocvverrirns | e 2,834 | e 2,834 | ... 172,816 | 03/15/2021.
71420M  AB 1 |Perrigo Finance Unlimited Sr Nt 4.375%.. | D | 06/20/2017. | VaIOUS............coovvvvmmienmmieinciiennns [ covenniiinniisnniiinns | 49,431,064 | ..... 47,500,000 | ..... 47,928,105 | ......... 47,900,729 | ..ooovvvinriianns | s (17,000 | ..ooovvveerrinne [ evrenneee(17,000) { oo | e 47,883,728 1,547,336 |..... 1,547,336 | ..1,597,969 |03/15/2026.
740408 AA 3 |Preferred Term Sec Ltd XIIl LBASS Residu | C | 06/26/2017. [ DIfCL.........cvveeveeeveecrerresrreriieeies | evveenrienrseniieniesnnes | ereerrerni 289,888 | 11irrii 289,888 | oo | cenveeeiieniiessiseeiisnses | eesevenssssienns | eevveenssssiieniiens | eemvisessiensinns | ensveenssenseeninaQ | eoevveessssessins | evoeessessiesssesseesies | cosveessesseenses | oeree 269,888 | ....... 269,888 | ......cccoovenns 03/24/2034.
74040T AC 7 |Preferred Term Sec Ltd IV LBASS Mezz Nt| C | 06/23/2017. | Redemption ~ 100.0000 241 12/23/2031.
74041A  AA 1 |Preferred Term Sec XIII LBASS Fit Rt Nt... | C| 06/26/2017. | Paydown 314,296 03/24/2034.
74041W  AA 3 |Preferred Term Sec XI LBASS Sec Nt 1.9 | C| 06/26/2017. | Paydown...........ccocovverriinmricinniiinns | covvvevenniisnniisnniins | cereeenn 321,655 | s 321,655 253,447 09/24/2033.
74042C AA 6 |Preferred Term Sec Ltd LBASS Sr Nt CI A- | C| 06/22/2017. | PaydOWN........co.corveeervereneireniiiinns | cerevirseeeirsnenissnnins | eeeveren 456,166 | Lo 456,166 399,735 03/22/2038.
T4042E  AC 8 |Preferred Term Sec Ltd LBASS Mezz Nt CI | C | 06/23/2017. | Paydown 8,239 8,239 06/23/2035.
74042H AA 5 |Preferred Term Sec Ltd LBASS XIX FIt Rt.. | C| 06/22/2017. | Paydown 12/22/2035.
74042H AC 1 |Preferred Term Sec Ltd LBASS XIX Nt CI B| C | 06/22/2017. | Paydown 12/22/2035.
74042)  AA 1 |Preferred Term Sec Ltd LBASS XXI Nt Ser | C | 06/22/2017. | Redemption  100.0000, 03/22/2038.
74042M  AA 4 |Preferred Term Sec Ltd LBASS XXII Nt Cl. | C| 06/22/2017. | Paydown 166,870 166,870 , 09/22/2036.
74042W AB 0 |Preferred Term Sec Ltd XVIII LBASS Nt CI | C| 06/23/2017. | Paydown 31,034 ..27,616 0 240 |09/23/2035.
74042W AC 8 |Preferred Term Sec Ltd XVIII LBASS Nt Cl | C| 06/23/2017. | Paydown 53,448 , ...53,458 X (U IO 486 | 09/23/2035.
74042W AD 6 |Preferred Term Sec Ltd XVIII LBASS Nt CI | C| 06/23/2017. | Paydown 26,455 | ............26,455 | ............ 11,874 | oo 5582 | ....... 6,291 | ... 14,582 | oo 26,455 0 321 | 09/23/2035.
Preferred Term Sec Ltd XV ABS Combo Nt
741382 AA 3 |P C| 06/26/2017. | Paydown 28,361 | ..... 28,361 | oo 16,241 L1624 | | 12,120 | oo | s 12,120 | oo 28,361 0 [ oo 136 |09/26/2034. | 1AM...........
Preferred Term Sec Ltd XiX LBASS Combo
74138N  AA 7 |N C| 06/23/2017. | Paydown 2,423 0 50 | 12/22/2036. | 6*...
Preferred Term Sec Ltd XVIII LBASS
74138P AA 2 |Combo C| 04/01/2017. | Paydown 8,459 8,459 L1772 0 15 | 09/23/2035.
767201 AH 9 |Rio Tinto Finance USA Ltd Co Gtd Nt 9... | C| 06/21/2017. | Call ~ 100.0000.........cccouveerimries | worrrmmrirerirerisnienns | e 30,000,000 | ..... 30,000,000 ..30,118,970 30,096,728 | ....occovvverians | e (96,728)| ........ (96,728) | ..5,642,906 | 05/01/2019.
Rohm & Haas Co Amortzg Deb 9.800%
775371 AG 2 |04/1 C| 04/15/2017. | Redemption  100.0000..........cccce. | orvvermrererireninrianns | oviienes 328,750 | ... 328,750 | ......... 334,183 329,685 (935) [ covererrirerris | eerrrireenrerne(935) oo [ 328,750 0. 16,109 | 04/15/2020.
81180W AF 8 |Seagate Tech HDD Holding SrNt 7.000% | C| 05/01/2017.| Call ~ 100.0000..........cccoormmmrrumns | cormrerrmmrimemriineirns | coene 23,680,000 | ..... 23,680,000 | ..... 22,504,768 | ......... 22,976,247 | .coooovvvveccins | e 40,815 | .o . 23,017,062 | ...ooovveranes | e 662,938 | ....... 662,938 | ..1,933,788 | 11/01/2021.
83363R AA 5 |Sociedad Concesionaria Auto SrNt 6.22..|C|06/15/2017. | Redemption ~ 100.0000...........cccco. | corvruerivcmiineiieiinns | o 350,000 | .......... 350,000 | .......... 350,000 350,000 ..o e v | o0 | i | 350,000 0. 10,890 | 12/15/2026.
893830 AS 8 |Transocean Sedco Forex Inc SrNt 6.000. | C | 06/27/2017. | Call ~ 100.0000...........cccommvvrmmees | corermmeriermiiinniiiinns | e 8,232,000 | ....... 8,232,000 | ....... 8,513,452 8,283,340 | ...ocoovvriencns | v (20,321) | oo [ e (20,321) | v 8,263,019 | ..o | e (31,019) | ........ (31,019) | .....480,337 |03/15/2018.
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F3166# AC 8 |Essilor Intl SrNt Ser A 1.840% 05/05...... C| 05/05/2017. | MAUiLY...........coourernieciierieriiiiins | vereieniiensissiiveienns | v 8,000,000 | ....... 8,000,000 | ....... 8,000,000 8,000,000 ..8,000,000 |...... 0]....73,600 | 05/05/2017.

G1981@ AA 0 |Cayman Turtle Farm Ltd Gtd SrNt 4.850. | D | 06/01/2017. | Redemption ~ 100.0000..........ccces | corrrerermrereemrnrnenes | cevreenns 375,830 | .......... 375,830 | .......... 375,830 375,830 N 375,830 |...... 0 9,114 | 03/01/2019.

G2370Y AB 2 |Consolidated Minerals LTD 1st Lien Nt...... D|05/23/2017. | Call  100.0000.........ccccevvrmmirmrirne | vererrrirsnisiriveiienes | v 2,406,560 | ....... 2,406,560 | .......... 954,303 954,303 | ...oovviiinies | e | e |0 | | 954,303 | ...ovvvorrii 1,452,258 | ... 1,452,258 | ... 124,606 | 05/15/2020.

GB6037A  AA 2 | Metalloinvest Finance LT Nt 5.625% 04/.. | D| 05/05/2017. | Call  100.0000.........ccouuvrmerrmmeree | vevermemrrmmmerirenirenes | coves 1,700,000 | ....... 1,700,000 | ....... 1,601,125 1,631,286 1,837,670 | oo | 62,330 | ......... 62,330 | ..... 163,094 | 04/17/2020.

G6177# AA 1 |Inchcape plc SrNt 5.940% 05/23/17........ D | 05/23/2017. | MatUrity..........oooovvreerieririiniicniins | oo | e 23,571,429 | ..... 23,571,429 | ..... 23,571,429 | ........23,571,429 23,571,429 |...... 05/23/2017.

H4777*  AA 3 | SBM Deep Panuke SA Prvt PI SrNt 3.500| C|06/15/2017. |Redemption ~ 100.0000.........cccouw. [ vorerererermmerrmenirnes | vveene 2,266,667 | ....... 2,266,667 2,277,644 2,274,666 2,266,667 |...... 12/15/2021.

L8038* AA 4 |SBM Baleia Priv PINt 5.500% 09/15/27... | C| 06/15/2017. | Redemption  100.0000 ....224,000 ....224,000 ....224,000 224,000 ..224,000 |...... 09/15/2027.

L9183M AD 0 |TMK OAO SrNt 6.750% 04/03/20............ D| 06/21/2017. | Direct ....750,000 676,842 686,077 | ..o | e 106,298 04/03/2020.

MARFRIG Holding Europe Sr Nt 6.875%

N54468 AD 0 |06 D] 04/05/2017. | DIFECL.......cvvevvrerieireirisnrissrissiisenns | osssssisenssssnsssssssnns | convienes 551,883 | ....cco... 535,000 | .......... 510,068 519,195 ) I 520,691 [ 31191 | 31,191 | ... 10,693 | 06/24/2019. |4FE............
3899999. Total - Bonds - Industrial and MISCEIANEOUS..........ruuirrirsiiririiis | eesiisssrs s issesssessssssss sttt ene ....853,027,367 |....852,031,336 | ....859,852,874 | ....... 827,397,518 | ...... 205,529 1,997,784 |0 | 852,709,293 0. 318,077 | ....... 318,077 | 43,991,013 XXX XXX
8399997. Total - Bonds - Part 4.......ccoouiiiminiiiisienssssnsssssseniens ..|....908,935,324 |....907,913,780 |....916,581,668 | ....... 882,346,064 | ...... 205,529 |....1,224,963 | .......o..0 [ o 1,430,492 |..ccooveen0 | s 908,608,307 L0 327,020 | ....... 327,020 | 45,102,606 XXX XXX
8399999. Total - Bonds .|....908,935,324 |....907,913,780 |....916,581,668 | ....... 882,346,064 | ...... 205,529 |....1,224963 | .........0 [ oo 1,430,492 | ..ccoooen0 | 908,608,307 L0 ] 327,020 | ....... 327,020 | 45,102,606 XXX XXX
Common Stocks - Industrial and Miscellaneous

066800 95 4 |Banro Corporation Com (CAD)........ccouuunres l . | 05/31/2017. | Tax Free Exchange. .992,072.000 ....124,353 XXX ....124,353 0 XXX |
9099999. Total - Common Stocks - Industrial and Miscellaneous. 124,353 XXX 124,353 0 0 0 0 0 0 0 XXX XXX
9799997. Total - Common Stocks - Part 4 ....124,353 XXX ....124,353 0 0 0 0 0 0 0 XXX XXX
9799999. Total - Common Stocks. ...124,353 XXX ....124,353 0 0 0 0 0 0 0 XXX XXX
9899999. Total - Preferred and Common Stocks......... ....124,353 XXX weene 124,353 0 0 0 0 .0 0 0 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks............ ....909,059,677 XXX ...916,706,021 | ....... 882,346,064 | ...... 205,529 |..... 1,224,963 | ..........0 | .....1,430,492 | ...............0 | .......908,732,660 |...............0 | ... 327,020 | ....... 327,020 | 45,102,606 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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Cumulative
Sched Prior Year(s) | Current Year Adjustment Hedge
ule/ Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Exhibit| Type(s) of Date of Rate of Index Premium Premium Current 0 Valuation Exchange Year's Value of Quality of | at Inception
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Description Generation or Replicated er (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income | Carrying Value [ e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b

Purchased Options - Hedging Other - Call Options and Warrants
Tty

S&P500 Index CALL Spread (SPX) Options........ VAGLB Hedge - Equity Indexed Annuity.............. N/A..... | x Wells Fargo & Co. KB1H1DSPRFMYMCUFXTO09. | 10/19/2016{09/29/2017( .........3,792 | ......8,058,799 | ....2,125.2500 22,183 29,189 29,189 | .......... 7,436 003
Cyunyrinug|

S&P500 Index CALL Spread (SPX) Options........ VAGLB Hedge - Equity Indexed Annuity.............. N/A..... | x Wells Fargo & Co. KB1H1DSPRFMYMCUFXT09. | 10/19/2016{09/29/2017] .........4,042 | .....8,735,364 | ...2,161.0100 | ......... 177,293 | cooeeveevennvnnnnnnnenns [ eevsseressesssssens | v 310,808 rrerernnnn310,808 | ... 97,434 003
Lyunyrinug|

S&P500 Index CALL Spread (SPX) Options........ VAGLB Hedge - Equity Indexed Annuity............ N/A..... | x Wells Fargo & Co. KB1H1DSPRFMYMCUFXTO09. | 10/19/2016{09/29/2017] ........ 36,398 | ...78,920,084 | ....2,168.2700 | .....1,366,370 2,394,516 | ... | oo 2,394,516 | ...... 752,983 003
Equity/Inde| Bank of America

S&P500 Index CALL Spread (SPX) Options........ VAGLB Hedge - Equity Indexed Annuity.............. N/A..... | x Corp B4TYDEB6GKMZO031MB27.. [01/25/201712/29/2017] ..........1,941 | .....4,160,695 | ....2,143.7600 259,268 331,454 corren331,454 | 72,186 003
Equity/Inde| Bank of America

S&P500 Index CALL Spread (SPX) Options........ VAGLB Hedge - Equity Indexed Annuity............ N/A..... | x Corp B4TYDEB6GKMZO031MB27.. [01/25/201712/29/2017] ........ 40,407 | ...90,463,732 | ....2,238.8300 N 1,900,638 [ ..ooovvvererrerrene | crrvre 2,498,922 | .| weoooen 2,498,922 | ..... 598,284 003
Equity/Inde| Bank of America

S&P500 Index CALL Spread (SPX) Options........ VAGLB Hedge - Equity Indexed Annuity.............. N/A..... | x Corp B4TYDEB6GKMZO031MB27.. | 04/13/2017{03/29/2018| .........1,107 | .....2,514,934 | ....2,272.3600 B ERVACISIEIN [ [N 136,600 crern 136,600 23,941 003
Equity/Inde| Bank of America

S&P500 Index CALL Spread (SPX) Options........ VAGLB Hedge - Equity Indexed Annuity.............. NA.... | x Corp B4TYDEB6GKMZO031MB27.. {04/13/2017]03/29/2018] ........ 34,380 | ...81,229,274 | ...2,362.7200 | ..ccoooooocvvccccvcccce | vovees 1512505 || 1,872,281 .....1,872,281 | ....... 359,777 003

0089999. Total-Purchased Options-Hedging Other-Call Options and Warrants. ... 1565847 | ..... 3,785,070 0. 7,573,771 |XX] .......7.573,771 | ....1.912,041 0 0 0 XXX XXX

Purchased Options - Hedging Other - Put Options
TUMyTTTUe] Dartrays Darme

Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge. L |N/A. équ"ymm PLC ey e G5GSEF7VJP5I70UKE573..... | 04/04/2011)03/31/2021{240,000,000 | ..240,000,000 23,529,639 ......19,334,647 ..19,334,647 |..(1,893,166) 003

Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge. CINA.... X o] PEGays oarn G5GSEF7VJP5I70UKS573..... | 04/04/2011)03/31/2021( .75,000,000 | ....75,000,000 .....4,636,013 003

Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge.............ccccc.... N/A..... | x PLC G5GSEF7VJP5I70UKS573..... | 04/04/2011)03/31/2021( .82,500,000 | ....82,500,000 5,939,423 003
Equity/Inde| Bank of America

Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge...................... N/A..... | x Corp B4TYDEB6GKMZO031MB27.. 04/27/2011(03/31/2021]122,622,998 | ..122,622,998 1.0000 | ....13,628,802 [ ....ocooveruvmverennnnns [ corresrrcierisiie ......23,795,107 .....23,795,107 | ...(3,662,428) 003
Equity/Inde| Bank of America

Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge..............cccc.... N/A..... | x Corp B4TYDEB6GKMZO031MB27.. | 04/27/2011(03/31/2021)119,849,732 | ..119,849,732 1.0000 | ......5,972,229 003
Equity/Inde| Bank of America

Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge...................... N/A..... | x Corp B4TYDEB6GKMZO031MB27.. [ 04/27/2011(03/31/2021] .31,279,731 | ...31,279,731 ...1.0000 | ......2,085,904 003
Equity/Inde| Bank of America

Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge..............c.cc.... N/A..... | x Corp B4TYDEB6GKMZO031MB27.. | 04/27/2011(03/31/2021|260,318,441 | ..260,318,441 ...1.0000 | ....12,503,785 003
Equity/Inde| Bank of America

Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge...................... N/A..... | x Corp B4TYDEB6GKMZO031MB27.. 04/27/2011(03/31/2021| .40,050,902 | ....40,050,902 ...1.0000 | .....1,478,291 003
Equity/Inde| Bank of America

Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge...............ccc.... N/A..... | x Corp B4TYDEB6GKMZO031MB27.. |04/27/2011(03/31/2021)|164,622,464 | ..164,622,464 ...1.0000 | ......7,546,789 003
Equity/Inde| Bank of America

Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge...............c...... N/A..... | X Corp B4TYDEB6GKMZO031MB27.. | 04/27/2011]03/31/2021| .30,036,006 | ....30,036,006 ....1.0000 | ......1,779,915 003
Equity/Inde| Bank of America

Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge..............cccc.... N/A..... | x Corp B4TYDEB6GKMZO031MB27.. |05/13/2011(03/31/2021| .99,600,000 | ....99,600,000 210000 | .12,141,961 [ ooooooeeevieeiniininnns | e .....28545312 | ...| .....28,545,312 | ...(3,928,284) 003
Equity/Inde| Bank of America

Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge...................... N/A..... | x Corp B4TYDEB6GKMZO031MB27.. | 05/13/2011) 03/31/2021{157,630,000 | ..157,630,000 ...1.0000 | ......9,414,357 003
Equity/Inde| Bank of America

Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge................c..... N/A..... | x Corp B4TYDEB6GKMZO031MB27.. |05/13/2011(03/31/2021/116,930,000 | ..116,930,000 ...1.0000 | .....7,728,512 003
Equity/Inde| Bank of America

Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge...................... N/A..... | x Corp B4TYDEB6GKMZO031MB27.. 05/13/201103/31/2021/110,990,000 | ..110,990,000 ...1.0000 | ....11,546,029 003
Equity/Inde| Bank of America

Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge..................... N/A..... | x Corp B4TYDEB6GKMZO031MB27.. |05/13/201103/31/2021| .55,870,000 | ....55,870,000 ...1.0000 | .....3,725,128 003
Cyuiyrinug

Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge...................... N/A..... | x Citibank NA.......... E570DZWZ7FF32TWEFATS... | 06/02/2011(03/31/2021| .43,645,957 | ....43,645,957 ..1.0000 | .....4,228,307 [ ..ooovovveruvmrmrininnns | o ....45687,421 | ...| ....45,687,421 | ..(3,970,589) 003
Cyuiyrinug

Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge..................... N/A..... | x Citibank NA.......... E570DZWZ7FF32TWEFATS... | 06/02/2011(03/31/2021| .47,912,468 | ...47,912,468 ...1.0000 | ......5,488,732 003
Cyuiyrinug

Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge...................... N/A..... | x Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 06/02/2011] 03/31/2021] .45,674,171 | ...45,674,171 ...1.0000 | ......5,961,884 003
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Sched Prior Year(s) | Current Year Adjustment Hedge
ule/ Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Exhibit| Type(s) of Date of Rate of Index Premium Premium Current 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | Identifi| ~ Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Received (Received) (Received) Year Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated er EWI@)"W or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income | Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge...................... NA..... X Citibank NA.......... E570DZWZ7FF32TWEFATS... | 06/02/2011(03/31/2021| .50,747,167 | ....50,747,167 | ..........1.0000 | ......6,072,754 003
Yuityriiue
Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge...................... N/A..... | x Citibank NA.......... E570DZWZ7FF32TWEFATS... | 06/02/2011]03/31/2021| 48,278,459 | ...48,278,459 | ..........1.0000 | ......5,315,245 003
Lyunyinug
Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge...................... N/A..... | x Citibank NA.......... E570DZWZ7FF32TWEFATS... | 06/02/2011(03/31/2021| .49,588,299 | ...49,588,299 | ...........1.0000 | ......5,346,550 003
Lyunyinug
Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge...................... N/A..... | x Citibank NA......... E570DZWZ7FF32TWEFATS... | 06/02/2011(03/31/2021| .64,638,405 | ....64,638,405 | ...........1.0000 | ......8,407,578 003
Lyunyrnug
Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge...................... N/A..... | x Citibank NA.......... E570DZWZ7FF32TWEFATS... | 06/02/201103/31/2021| .68,336,862 | ....68,336,862 | ...........1.0000 | ......5,777,960 003
Lyunyinug
Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge...................... N/A..... | x Citibank NA.......... E570DZWZT7FF32TWEFATS... | 06/02/201103/31/2021| .49,630,385 | ....49,630,385 | ...........1.0000 | ......7,415,419 003
Equity/Inde| Goldman Sachs
Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge................c..... N/A..... | x International Ltd ~ W22LROWP2IHZNBB6K528... | 06/22/201103/31/2021] .33,225,387 | ....33,225,387 | ..........1.0000 | .....4,684,979 | .....ccccooecovereruicee | comrmrmrrrcrracacns ..15479,784 | ...| ....15,479,784 | ..(1,725,264) 003
Equity/Inde[ Goldman Sachs
Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge...................... N/A..... | x International Ltd ~ W22LROWP2IHZNBB6K528... | 06/22/2011]03/31/2021] 28,619,692 | ....28,619,692 | ...........1.0000 | ......5,961,567 003
Equity/Inde| Goldman Sachs
Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge...................... N/A..... | x International Ltd ~ W22LROWP2IHZNBB6K528... | 06/22/2011]03/31/2021| .62,714,088 | ....62,714,088 | ..........1.0000 | ......5,653,395 003
Equity/Inde[ Goldman Sachs
Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge. CINA.... équ“ymm International Ltd ~ W22LROWP2IHZNBB6K528... | 06/22/2011]03/31/2021| .40,484,257 | ....40,484,257 ....8,250,100 003
Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge. L |N/A. X o Citibank NA E570DZWZ7FF32TWEFATS... | 06/22/2011(03/31/2021| 33,225,387 | ....33,225,387 4,610,839 ...15,421,240 ..(1,394,011) 003
Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge. CINA.... X g Citibank NA... E570DZWZ7FF32TWEFATS... | 06/22/2011(03/31/2021| .28,619,692 | ....28,619,692 ...5,590,815 003
Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge.............ccccc.... NA..... X s Citibank NA.......... E570DZWZ7FF32TWEFATS... | 06/22/2011(03/31/2021| .62,714,088 | ....62,714,088 ...5,827,164 003
Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge..............cccc.... N/A..... | x Citibank NA.......... E570DZWZ7FF32TWEFATS... | 06/22/2011(03/31/2021| .40,484,257 | ....40,484,257 ....8,334,396 003
Cyuiyrnug| paiiays paiin
Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge..................... N/A.... équ“yuwc Elalc\:,layg i G5GSEF7VJP5I70UK5573..... |07/19/2011]06/30/2021| .72,843,370 | ....72,843,370 209,191,959 [ oo | e ... 19,447,469 | ...| ......19,447,469 | ...(1,357,393) 003
Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge..............cccc.... NA..... X g EI;E rays Datn G5GSEF7VJP5I70UK5573..... |07/19/201106/30/2021| .43,007,665 | ....43,007,665 ...9,487,323 003
Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge...............ccc.... N/A..... X oy PLC G5GSEF7VJP5I70UK5573..... |07/19/2011(06/30/2021| .38,997,497 | ....38,997,497 ...9,640,212 003
Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge..............cccc.... NA..... équ“y“”uc Citibank NA.......... E570DZWZ7FF32TWEFATS... | 07/19/2011(06/30/2021| .72,843,370 | ....72,843,370 229,184,831 | oo | e .19,548,396 | ...] .....19,548,396 |...(1,689,283) 003
Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge...........c..cccc.... N/A..... | x Citibank NA.......... E570DZWZ7FF32TWEFATS... | 07/19/2011 06/30/2021| .43,007,665 | ....43,007,665 ...9,494,889 003
Cyuiyrinug
Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge..............cccc.... N/A..... | x Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 07/19/2011]06/30/2021| .38,997,497 | ....38,997,497 ....9,642,906 003
Equity/Inde| Goldman Sachs
Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge...................... N/A..... | x International Ltd ~ W22LROWP2IHZNBB6K528... | 08/17/2011] 06/30/2021]205,889,663 | ..205,889,663 | ..........1.0000 | ...31,743,840 | .....ccccooecovevevevece | corrmrrrcrerrrcicns .....18,483,640 | ...| ......18,483,640 |...(3,077,072) 003
Equity/Inde| Goldman Sachs
Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge..............cccc.... NA..... )équ International Ltd ~ W22LROWP2IHZNBB6K528... | 08/17/2011]06/30/2021]106,762,129 |..106,762,129 | ..........1.0000 | ....16,184,140 003
iy nug
Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge..............cccc.... NA..... équ“y“”u: Citibank NA.......... E570DZWZ7FF32TWEFATS... | 08/31/201106/30/2021/279,752,595 | ..279,752,595 | ..........1.0000 | ....50,559,502 .....30,434,503 | ...| .....30,434,503 |...(3,486,296) 003
Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge...............ccc.... N/A..... | x Citibank NA.......... E570DZWZ7FF32TWEFATS... | 08/31/201106/30/2021| .50,065,794 | ....50,065,794 | ..........1.0000 | ......6,742,054 003
Equity/Inde| JPMorgan Chase
Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge.... L|NA.... {WHWW éa(ligap ann TH6GLXDRUGQFU57RNEY7. |09/09/201106/30/2021(169,154,517 | ..169,154,517 ...39,940,499 ...26,879,378 | ... .....26,879,378 |...(1,496,695) 003
Equity Basket Options PUT - Sellback Options.... | VAGLB Market Risk Capital Hedge N X G5GSEF7VJP5I70UKS573..... [09/21/2011) 06/30/2021(169,154,517 | ..169,154,517 ...43,579,969 .20,115,917 0,115,917 |...(1,383,808) 003
Cyuiyrnue| vaiviays vain
Equity Basket Options PUT - Sellback Options.... | VAGLB Market Risk Capital Hedge.... CINAL X PLC G5GSEF7VJP5I70UK5573..... |09/21/2011]06/30/2021| .74,998,750 | ....74,998,750 ...19,322,234 ..13,736,109 | ...| ......13,736,109 | ..... (613,545) 003
Equity/Inde| JPMorgan Chase
Structured Equity Basket Options PUT Options... | VAGLB Market Risk Capital Hedge...................... N/A..... | x &Co E570DZWZ7FF32TWEFATS... | 12/31/2008| 03/31/2038/201,281,040 |..201,281,040 | ...........1.0000 | ....14,450,000 | ....ccccoeveceveremerers | eorrmmemeremccencns | cvvit 9,185,117 | ... woveue 9,185,117 |...(1,524,981) 003
Equity/Inde| JPMorgan Chase
Equity Basket Options PUT - Asian Options......... VAGLB Market Risk Capital Hedge...................... N/A..... | x &Co E570DZWZ7FF32TWEFATS... | 12/31/2008(09/28/2018| ........ 70,000 |.122,010,713 | ....1,743.0102 | ....11,041,100 (6,803) 003

Equity/Inde| JPMorgan Chase
Equity Basket Options PUT - Asian Options......... VAGLB Market Risk Capital Hedge...........ccccco..... N/A.... | x &Co TH6GLXDRUGQFU57RNE97. |09/15/2008| 09/28/2018( ........ 20,000 | ....34,860,204 | ....1,743.0102 | ......2,458,400 003,
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Sched Prior Year(s) | Current Year Adjustment Hedge
ule/ Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Exhibit| Type(s) of Date of Rate of Index Premium Premium Current 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | Identifi| ~ Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Received (Received) (Received) Year Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated er (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income | Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
0099999. Total-Purchased Options-Hedging Other-Put Option: 519,248,318 0 0 |...306,094,041 |XX] ....306,094,041 | (31,209,618) 0 0 0 0 XXX XXX
0149999. Total-Purchased Options-Hedging Other. 520,814,164 | ...... 3,785,070 0 ]...313,667,811 |XX] ...313,667,811 | (29,297,577) 0 0 0 0 XXX XXX
0369999. Total-Purchased Options-Call Options and Warrants ....1,565847 | ...... 3,785,070 0. 7573771 |XX] .....c.c 7,573,771 ] ...1912,041 0 0 0 0 XXX XXX
0379999. Total-Purchased Options-Put Option ..519,248,318 0 0 |...306,094,041 [XX] ....306,094,041 | (31,209,618) 0 0 0 0 XXX XXX
0429999. Total-Purchased Options .520,814,164 | ...... 3,785,070 0 ]...313,667,811 |XX] ....313,667,811 | (29,297,577) 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Interest Rate
Pay Fixed USD Receive Floating USD Interest USD LIBOR]
Rate Swap Mortgage Loan -- 00-1101197..........coceeeummmevuunnnnns B 1-1.. | Interest..... | Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... [ 09/21/2006(03/01/2022] ...........ccccoceve | +....6,750,000 | 3M (0.29594)| ....ocvvvevvvvvevruvnens | corererercrcsescrcrese L (144,084) [ oo o (QIOUEHCHIC)E [FPOPOOOPIOOOOOOITN URRRRTY NN (VR I 72,944 | ..o 100/0.9992.
0859999. Total-Swaps-Hedging Effective-Interest Rate. 0 0 ]...(144,084) 0 XX ...... (1,018,613) 0 0 0 (1 I 72,944 XXX XXX
Swaps - Hedging Effective - Foreign Exchange
Pay Fixed EUR Receive Float USD Currency 6.48 USD (5.5
Swap AFS Bond -- 70645JAN2..........ccvvccreversiereraiers D 1-1.. | Currency.. | Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 02/15/2005( 02/24/2025| ..................... | ......2,602,000 (LU 5] [P IS 22,789 | oo 316,800 180,261 | oo [ e (181,800) | ceveveveveerrererere B [ 36,008 [ ..oovvuvvevrnnnns 100/100......
Pay Fixed EUR Receive Float USD Currency 6.48 USD (5.5
Swap AFS Bond -- 70645JAN2...........cccccccevevevevivcveviiers D 1-1.. | Currency.. | Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 02/15/2005( 02/24/2025( ..................... | .....2,602,000 (LU 5] [ IS 22,789 | oo 316,800 180,261 | i [ e (181,800) 36,008 100/100......
Pay Fixed EUR Receive Float USD Currency Royal Bank of 6.5025 USD
Swap AFS Bond -- 70645JAN2...........cccceveccrevecsicreriiers D 1-1.. | Currency.. | Scotland PLC RR3QWICWWIPCS8A4S074.. [ 02/16/200502/24/2025] ............c0vvever. | -.....6,500,000 [ SLULY] ISR [N L.51543 | 787,000 o A5BAT2 | s [ e (454,500) 89,951 100/100......
Pay Fixed EUR Receive Float USD Currency Royal Bank of 6.5025 USD
Swap AFS Bond -- 70645JAN2...........ccccoccvccrevevivcvivavars D 1-1.. | Currency.. | Scotland PLC RR3QWICWWIPCS8A4S074.. [ 02/16/2005(02/24/2025] ............c.ccccen. | -.....6,500,000 [ =1L} SO [N L.57543 | . 787,000 2 A5BAT2 | s [ e (454,500) 89,951 100/100......
Pay Fixed EUR Receive Float USD Currency 6.669 USD|
Swap AFS Bond -- 70645JAN2...........cccveveccvevecsicreriiers D 1-1.. | Currency.. | Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 03/03/2005( 02/24/2025| ..................... | .....5,248,000 (R SLULY] IO [N ..51,964 | ... 677,600 488,079 | oo [ e (363,600) | .ccvcveverrrererrrens | cevverrvrrenrrrrenes | v PP A7 100/100......
Pay Fixed EUR Receive Float USD Currency 6.669 USD|
Swap AFS Bond -- 70645JAN2...........ccccccceccvevcviicvcvaians D 1-1.. | Currency.. | Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 03/03/2005( 02/24/2025( .................... | .....7,872,000 [ =1L} U [N L T7946 | .. 1,016,400 132,119 | s [ e ((SZERLV[0) ) Y IS, ...108,937 | ..ooooonnns 100/100......
Pay Fixed EUR Receive Float USD Currency 5.85USD
Swap AFS Bond -- D8563#AA2...............cccoceeeuvceceeneneeee | D 1-1. | Currency.. | Deutsche Bank AG 7LTWFZYICNSX8D621K86..... [ 03/31/2011 05/06/2021] .........cccvvvvveees | - 47,506,350 | (5.736 EUR)| .cvovvvvvvvcvrrrrecrnes [ overeviririciiirinnnnns ...305,073 | ........ 9,229,250 | ...| weoeuert 7291487 | oo 1(3,045,150) [ ..ooooveveveveriiinnns [ s ...466,195 | ... 100/100......
Pay Fixed EUR Receive Float USD Currency 5.955 USD|
Swap AFS Bond -- D8563#ABO...............cccoocvvvercveeceeeeeee | D 1-1.. | Currency.. | Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 03/31/2011]05/06/2023] ............ccccceen. | -...12,053,850 [T =LV10] SR [N ...81,604 | ... 2341750 | .| oo 1,624,016 | ..oooooeeovrverrs [ e (CAC10) | [ BO— 45,797 | 100/100......
Pay Fixed GBP Receive Float USD Currency 4.44 USD|
Swap AFS Bond -- G1745*AGE............ccccoceoeeseersssceneecceee | D 1-1.. | Currency.. | Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 03/13/2013| 04/17/2023] ..........cocvvveven. | ...14,920,000 [CRRIEI=12)] O [N 11,931 | 1,895,000 |...| .ccccc 1,555,115 | .eoooveeeevrvevrvnanns [ s ((SEETOLUL0) ) Y ISR 179,661 | 100/100......
Pay Fixed GBP Receive Float USD Currency 4.84 USD|
Swap AFS Bond -- G1745*AJ00.........ccccccceeeeeeesecvecseenececeee | D 1-1.. | Currency.. | Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 03/13/2013| 04/17/2028| ............c0cvceen. | -.-.29,840,000 [GRRICI212)] R [N ... 148481 | ... 3,790,000 | ... [ ..ococo PRI ICY (VN I IR RCT(VRVIV[0) ) E— ...490,446 | ......cccooeee 100/100......
Pay Fixed GBP Receive Float USD Currency Barclays Bank 4.601USD
Swap AFS Bond -- GO566*ABS..............ccccccoeeeesseseenuerecee | D 1-1.. | Currency.. | PLC G5GSEF7VJP5I70UK5573..... |05/30/2013] 06/30/2025] ......ccoovvvvvvveees | 10,011,540 [ (4.101 GBP)| ..covvvvvvevvvvveverrs [ viriviririvnnirininnns 54,236 | ........ 1,415,040 |..| ....... AIVATN0K I [T B (CLYATV0)) - 141,633 | 100/100......
Pay Fixed GBP Receive Float USD Currency Barclays Bank 4.601 USD
Swap AFS Bond -- GO566*ABS............ccocoeceresesssesessmereeee | D 1-1.. | Currency.. | PLC G5GSEF7VJP5I70UK5573..... | 05/30/2013]06/30/2025] .....vevevevvreveenre | 10,921,680 [ (4.101 GBP)| cvvvvvvvvverevvverereees [ orererermrenmrmrenenens 59,167 | ... 1,543,680 |..| .o 1,324,421 | e | e (493,200) | cevvverereerrerrernes 154,509 | ooovvevveernnnns 100/100......
Pay Fixed GBP Receive Float USD Currency Barclays Bank 4.601USD
Swap AFS Bond -- GO566*ABS..............ccccccoeeeesseseenuerecee | D 1-1.. | Currency.. | PLC G5GSEF7VJP5I70UK5573..... |05/30/2013]06/30/2025] ......cccovvvvvvvvees | 10,011,540 [ (4.101 GBP)| ..covvvvvvevvvvvererrs [ viriveiiriainirininnns 54,236 | ........ 1,415,040 |..| ....... AIVATX0K I [T B (GEATV0) ) [ DO 141,633 | 100/100......
Pay Fixed GBP Receive Float USD Currency Barclays Bank 4.601 USD
Swap AFS Bond -- GO566*ABS............ccccoeeereseseresesseereeee | D 1-1.. | Currency.. | PLC G5GSEF7VJP5I70UK5573..... |05/30/2013]06/30/2025] .....vevevvvvreveenee | 10,011,540 [ (4101 GBP)| cvvvvvvvvvevevvvererrees [ overerererenmnmnenenens 54,236 | ........ 1,415,040 | .| ........ AIVATNVSK I [T B (CEYATV1)) [ 141,633 | e 100/100......
5.59 USD
Pay Float GBP Receive Fixed USD Currency Bank of America (GBP LIBOR
Swap AFS Bond -- GB970*AES.............cccccccoeeeeereveseeereeee | D 1-1.. | Currency... [ Corp B4TYDEB6GKMZO031MB27.. | 11/21/2013]01/02/2025] ............c.cvceen. | -...16,000,000 117)] [ IR ...266,680 | ........ 3,070,751 | .o | veveeen 4,504,513 | ...ooovvveeireririinns | s (679,964) | ....ocvvvvvvrerrrrrcns | v 1.219,309 | oo 100/100......
5.59 USD
Pay Float GBP Receive Fixed USD Currency Bank of America (GBP LIBOR
Swap AFS Bond -- GB970*AES............ccccoeeereseserererecereeee | D 1-1.. | Currency.. [ Corp B4TYDEB6GKMZO031MB27.. [ 11/21/2013]01/02/2025] ...........ccrvvever | -.....9,000,000 1)) [ IR ...150,008 | ........ 1,727,298 102,533,789 | oo | s (IZ2210) | I 123,361 | i 100/100......
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ule/ Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit
Exhibit| Type(s) of Date of Rate of Index Premium Premium Current 0 Valuation Exchange Year's Value of Quality of
Description of ltem(s) Hedged, Used for Income | Identifi| ~ Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Received (Received) (Received) Year Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference
Description Generation or Replicated er (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income | Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity
5.59 USD
Pay Float GBP Receive Fixed USD Currency Bank of America (GBP LIBOR
Swap AFS Bond -- GBI70*AES.............cccccceoeeeeerereseeereeee | D 1-1.. | Currency... [ Corp B4TYDEB6GKMZO031MB27.. | 11/21/2013]01/02/2025] ......covvvvvvevevene ....40,000,000 1)) [ IR ...666,701 | ........ 7,676,878 | ... [ ....11,261,282 | ...cvvvvuvrririnns (1,899,911 [ oo [ s ..548,273 | ..o
5.59 USD
Pay Float GBP Receive Fixed USD Currency Bank of America (GBP LIBOR|
Swap AFS Bond -- GB970*AES............ccccoeeereresereserecereree | D 1-1.. | Currency.. [ Corp B4TYDEB6GKMZO031MB27.. | 11/21/2013]01/02/2025] .....vvvevevereverene .....9,000,000 1)) [ R ...150,008 | ........ 1,727,298 | .| oeee 2,533,789 | oo | oo (P22 10) | [ 123,361 | i
Pay Fixed GBP Receive Float USD Currency 4.886 USD
Swap AFS Bond -- G1745*AM3 D 1-1.. | Currency.. | Citibank NA... E570DZWZ7FF32TWEFATS... | 04/10/2014 06/15/2029] . ....15,093,000 (4.51 GBP)] ... ...108,705 ,370,500 13,182,822 (616,500) | ... 261,060
Pay Fixed AUD Receive Float USD Currency JPMorgan Chase 4.545 USD
Swap AFS Bond -- Q7794#AFQ...........cccccceseueersesreeeennnee | D 1-1.. | Currency.. [ & Co THBGLXDRUGQFUS7RNEY7. | 06/11/2014(08/14/2029 ........vvvveveveven. ....20,636,000 [(GJ2:7.101)] [SURRRRRROION [SRPPSIOIRORRIRORIOIOT IOV (84,269)| ....... 3,720,200 | ...| .......3,403,849 | .cccoovrrrrrvmrerunnne ...(1,058,200) 359,379
Pay Fixed EUR Receive Float USD Currency JPMorgan Chase 4.165 USD
Swap AFS Bond -- LB3BTHAAT........cccviecccccrcrcccscsccccs D 1-1.. | Currency.. | & Co THBGLXDRUGQFUS7RNEY7. | 06/25/2014(07/24/2021 ...........ccnccccc ....19,082,000 [VACTE=LVL0] [ [N ...183456 | ... 3,085,600 |...[ ........ 2,858,484 | ..o (1,272,600) [ oo [ s 192,447 |
Pay Fixed EUR Receive Float USD Currency JPMorgan Chase 4.615USD
Swap AFS Bond -- L8367#AB9.... .| Currency.. | & Co THBGLXDRUGQFUS7RNEY7. | 06/25/2014(07/24/2024 . ....14,993,000 (3.11EUR)] .. ...150,179 424,400 .2,197,076 (999,900) | ... 199,345
Pay Float GBP Receive Fixed USD Currency Barclays Bank 5.08 USD
Swap AFS Bond -- GO566*ACS..............ccomvvvenrnvnennnnnns | D 1-1. | Currency.. | PLC G5GSEF7VJP5I70UK5573..... | 06/27/2014]06/29/2029] ......covvvvevevevens ....23,828,000 [ (2.81063 GBP)| .....ccvvvevvvvvvvvcrens [ orerireririvmririninnns ...367,334 | ....... 5,593,000 |...[ ... 7,710,953 | oo | o (959,000) | ..covcrevvrvrerrrrrens | v 412,807 | i
Pay Fixed GBP Receive Float USD Currency 4.025USD
Swap AFS Bond -- G2479@AAT..........ccccecevccvevicceene | D 11, | Currency.. | Deutsche Bank AG 7LTWFZYICNSX8D621K86..... [ 09/16/2014 12/16/2024] ..........cocvvvevene ....48,642,000 [RECKICEI=12)] O O ...281,139 | .......9,567,000 | ... .......8,630,988 | ....cccccooorerorice +.:(2,055,000) [ .ovovevevevereririnens ...664,658 | ......ooovvvunnns
Pay Fixed EUR Receive Float USD Currency 3.545 USD|
Swap AFS Bond - Q1297#AES... . | Currency.. | Citibank NA... E570DZWZ7FF32TWEFATS... | 09/17/2014 11/12/2022] . ....24,624,000 (1.65EUR)] .. ...259,942 ,914,600 .2,797,016 ...(1,727,100) 285,378
Pay Fixed GBP Receive Float USD Currency Morgan Stanley 4.57 USD|
Swap AFS Bond -- GB596#AAMM.............ccoeveveverennnnens | D 11, | Currency.. | Capital Services  17331LVCZKQKX5T7XV54...... 10/08/2014]12/20/2029) ......covvvvvvevercns ....19,284,000 [C0ZAE1=12)] ORI RN ...128,580 | ........3,654,000 | ...] ........3,286,070 (822,000) +...340,653 | ..ooovovvivinnnns
Pay Fixed GBP Receive Float USD Currency JPMorgan Chase 3.89 USD
Swap AFS Bond -- G2956@AP..............cccocccccmnen | D 1-1.. | Currency.. [ & Co THBGLXDRUGQFUS7RNEY7. | 06/25/2015(09/23/2025 ..................... ....15,750,000 [EZSICE1212)] R [N ....85824 | ... 2,725,000 | ... [ ..ococn PACSTUNAKTH ISR IO (685,000) 226,032
Pay Fixed DKK Receive Float USD Currency JPMorgan Chase 3.935USD|
Swap AFS Bond -- K3752#AH1 .| Currency.. | & Co THBGLXDRUGQFU57RNEY7. | 06/09/2015( 08/27/2025 . ....24,858,757 (2.35 DKK)| .. ...200,922 (496,602) ... (1,536,597) | ... ..(2,011,368) 355,149
Pay Fixed EUR Receive Float USD Currency 3.66 USD
Swap AFS Bond -- G1696#BHS...........ccoooovviercrcreicrccrics D 1-1.. | Currency.. | BNP Paribas........ ROMUWSFPUBMPROBKS5P83 | 09/16/2015( 11/19/2022f ..................... ....39,536,000 [0 71 =LUL0] R [N ...359,013 | ........ (455,000) | ... | .......(1,270,151) | oo 1(3,181,500) [ .ooovvvevevrveriinnnns [ s 459,017 |
Pay Fixed CAD Receive Float USD Currency 4.04 USD|
Swap AFS Bond -- C7051*AA8............cccccccnnen | D 11, | Currency.. | Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 11/20/2015[ 12/15/2025] ......cocvvvvvevenene ....26,305,900 [ 15X 0721)] NI [OOSR ...19.809 | .......... (691,940) | ... [ .-rerer--(903,893) | .ocovrrrrvrcrrrrrecns [ e (958,111) 382,698
Pay Fixed CHF Receive Float USD Currency 3.98 USD
Swap AFS Bond -- 249030C*6. . | Currency.. | Citibank NA... E570DZWZ7FF32TWEFATS... | 11/24/2015] 12/11/2025] . .24 591777 (0.86 CHF)| .. ...376,441 | ......(1,506,981)] ... | .......(1,089,960) | ... ...(1,564,901)] ... 357,529
Pay Fixed EUR Receive Float USD Currency 3.955 USD|
Swap AFS Bond -- 249030C@4.............cccccoeeeeeeseeeeeeeeeee. | D 1-1.. | Currency.. | Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 11/24/2015[12/11/2025] ......cvvvvvevevenens ....15,954,000 [PRVLI=LUL}] IO [N ...141,892 | ......(1,185,000) | ... [ .......(1,559,418) | ...oovvvveverererinnns +:(1,363,500) [ ..oovvverevireririnnns 231,948 | oo
Pay Fixed EUR Receive Float USD Currency 343 USD
Swap AFS Bond -- F1840#AAO0..............ccccovvvvevvvvvvrenneenee | D 1-1.. | Currency.. | BNP Paribas........ ROMUWSFPUSMPROBKS5P83 [01/15/2016{03/30/2026] ..........cocvvveeene ...49,230,000 [ (1.839 EUR)| cocovvvvvvevrnrrvvcnrens [ overmnmresinmnirinnnnns ...379,809 | .......(2,187,000) | ... [ .......(4,190,069) | .....crvvevvrvrerenene +.:(4,090,500) [ ..ooovvvvvenvernnnnnns [ s 128,264 | oo
Pay Fixed EUR Receive Float USD Currency 3.5USD (1.69
Swap AFS Bond -- G9006@AJ5.. . | Currency.. | Citibank NA... E570DZWZ7FF32TWEFATS... | 04/13/2016| 05/04/2026 | . ....11,413,000 EUR)| .. ...104,110 (157,979)| ... ..(359,194)] ... (920,534) | ... 169,756
Pay Fixed EUR Receive Float USD Currency 3.5USD (1.69,
Swap AFS Bond - GIOOB@AUS.......coeeveemrveermrmnerermrenenens D 1-1.. | Currency.. | Citibank NA.......... E570DZWZ7FF32TWEFATS... | 04/13/2016| 05/04/2026 | .........ccvcvevevene ....10,000,000 (LU [P S 91,221 ] (138,421) | oo | vevererene(314,724) | o | e (806,566) | .-vvveverevrrererrrae 148,739 | i
Pay Fixed SEK Receive Float USD Currency 3.34USD
Swap AFS Bond - W2710@AAS............cccccoceeeusesesueereeee | D 1-1.. | Currency.. | Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 09/08/2016 | 10/26/2026 ............covvvvene ....25,000,000 [V7S114] [ S ...109,005 (52,774)] ... (923,353) 1:(1,854,039) [ ..ooooveveveririiinnns [ s ...381,788 | ..oooviiiiinnns
Pay Fixed SEK Receive Float USD Currency 3.34USD
Swap AFS Bond - W2710@AAS.........ccccceeesesessreresueenenee | D 1-1.. | Currency.. | Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 09/08/2016 | 10/26/2026 | .........ccocrevevene ....25,000,000 (V72511 4] [ IS ...109,005 (52,774)] ... (923,353) +(1,854,039) | ..oovvrerernrerernnene 1..381,788 | oo
Pay Fixed EUR Receive Float USD Currency 3.143 USD|
Swap AFS Bond -- 92927KB@Y0............cc.ccceeeeseeeeeseseeccce. | D 1-1.. | Currency.. | Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 09/27/2016] 11/15/2026] ............covvvvene ...16,218,250 [ROVZSLUL:Y] ISR [N ...153443 | ... (349,450) | ... | .........(358,240) | ....ocvvvvvvverirnne (1,318,050) | ..oovovevvrriries ...248,404 | ...

100/100......
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Pay Fixed EUR Receive Float USD Currency 3.224 USD|
Swap AFS Bond -- D8286#ABS.................ccccccoucueeeueneeee | D 1-1.. | Currency.. | Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 10/05/2016 | 10/27/2027 | ......cocvvvvvevenene ....25,166,250 [ =LUL30] ST [N ...239,895 | ......... (542,250) | ... | cerrrereni(509,227) | oo 11:(2,045,250) [ ...oovvevevereriiinnns [ s ...404,455 | ...
Pay Fixed EUR Receive Float USD Currency 3.224 USD|
Swap AFS Bond -- 24906PC*8..........c.ccoeeeesesessseerseseneeeee | D 1-1.. | Currency.. | Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 10/05/2016 | 10/27/2027 | ....vvveveverevenene ......8,388,750 (RS =LUL5Y)] ST N 19,965 | .........l (180,750) | wv. [ vevererere(169,743) | covvvvverrerrrrrrrrens | oo (AINATV)) — 134,818 | e
Pay Fixed EUR Receive Float USD Currency Royal Bank of 3.34USD
Swap AFS Bond -- G4273*AK1..... . | Currency.. | Scotland PLC RR3QWICWWIPCS8A4S074.. | 10/13/2016|01/11/2024| . ....19,839,600 (1.32EUR)] .. ...184,715 (727,200)| ... ...(930,313)] ... ..(1,636,200) 253,625
Pay Fixed GBP Receive Float USD Currency 3.72USD
Swap AFS Bond -- G1745*AS0........cccceresevereressreressuenenee | D 1-1.. | Currency.. | Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 10/19/2016[ 11/10/2031] ...voveveveverevenene ....14,760,000 [PRSACI=12)] (SR N 45320 | .......end (870,000)] ... | .......(1,667,491) (822,000) 10279,785 | oo
Pay Fixed GBP Receive Float USD Currency 3.762 USD|
Swap AFS Bond -- GB177#ADS.........cccoovenermvercreicncncinnens D 1-1.. | Currency.. | Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 11/01/2016| 05/18/2027 | ......c.coovvvevevens ....21,996,000 [E0ZAE1=12)] N [N 251,762 ] ......(1,449,000) | ... | .......(2,526,057) | cocvovercrcrcrcrcnc 2:(1,233,000) [ .ooovevevevvveveninnns [ s ....345,828 | ...oovovvviinnnns
Pay Float GBP Receive Fixed USD Currency HSBC Bank USA 4.105 USD
Swap AFS Bond -- G0566*AD1.... .| Currency.. | NA 1IE8VN30JCEQV1H4R804...... 11/01/2016]12/31/2029] . ...20,512,050 | (0.5336 GBP)| .. ...135,066 | ......(1,304,825)] ... (2,155,852)| ... ..(1,147,375) 362,784
Pay Float GBP Receive Fixed USD Currency HSBC Bank USA 4.105 USD
Swap AFS Bond -- GO566*AD1...........ccovvvwvvvvvenvnreennnnnnns | D 11, | Currency.. | NA 1IEBVN30JCEQV1H4R804...... 11/01/2016] 12/31/2029) .....cvevvvcrcrecc ...20,512,050 | (0.5336 GBP)| .....ccvvvvvevvvvvevrnns [ orerireririviiinininnns ...135,066 | .......(1,304,825)] ... | .......(2,155,852) | ....ocvovvvureririnnns ...(1,147,375) 362,784
Pay Fixed GBP Receive Float USD Currency 3.03USD
Swap AFS Bond -- G1591#AUB.........coovovcrerrrercrercrcncrnnens D 1-1.. | Currency.. | Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 11/01/2016[02/20/2025] ......c.vvoverevenene ......1,330,200 [VIRYICI=12)] [V ISVSPTPPPOPOPPPPPPPPOTOTS IR IO (484,800) | ... [ vcveverer-(746,854) | oo | e (411,000) | ccoovvverccrrcrcrene 101,367 | o
Pay Float EUR Receive Fixed USD Currency 4.3225USD (0
Swap AFS Bond -- LO175#ADA4.... . | Currency.. | BNP Paribas........ ROMUWSFPUBMPROSK5P83 |11/18/2016 12/31/2028 . ...17,991,100 EUR)| .. ...273,404 | .....(1,433,100) | ... | ......(1,708,724) ] ... ...(1,545,300) 305,217
Pay Float EUR Receive Fixed USD Currency 4.3225USD (0
Swap AFS Bond -- LOT75#ADA..........coovvvevevererevnrererinenens D 1-1.. | Currency.. | BNP Paribas........ ROMUWSFPUBMPROBK5P83 |11/18/2016(12/31/2028( ............ccccccc. ...31,219,850 LU ) [P IS 474436 | .......(2,486,850) | ... [ .......(2,965,139) | ..oovvrvrevureririnnns ..(2,681,550) 529,642
Pay Fixed GBP Receive Float USD Currency 3.7USD (2.12]
Swap AFS Bond - TBD.........cccovvvvnrrrvvvnernnicsnnninsennnnnnnnnne | D 11, | Currency.. | Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 03/01/2017[ 08/05/2024] .........ccocvvvevene ...22,131,000 GBP) ...(1,314,000) | ... | .ccc......537,966 | ..oooovovevirriries (1,314,000) [ oo [ s 1294935 | ..o
Pay Fixed EUR Receive Float USD Currency 3.401 USD
Swap AFS Bond -- 879360C#0.... . | Currency.. | Citibank NA... E570DZWZ7FF32TWEFATS... | 03/29/2017| 04/18/2024| . ....11,819,000 (1.09 EUR)] .. ...53,729 (749,600)] ... ...(652,616)] ... (749,600) | ... 154,163
Pay Fixed EUR Receive Float USD Currency 3.269 USD|
Swap AFS Bond -- N8502#ABS...............ccococcorveeeenene. | D 1-1.. | Currency.. | Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 03/29/2017 | 04/18/2023] ........ccovvvvveeene ....10,745,000 (LR =LV19] U [N L4991 | (681,000) | ... [ corrrrrero(594,292) | o | e ((ISEROLV[0) ) Y IS LA29417 |
Pay Fixed JPY Receive Float USD Currency 3.68 USD
Swap AFS Bond -- L2289#AAD..........ccoooveermrrerrrrrircssesaes D 1-1.. | Currency.. | Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 05/02/2017[05/11/2032] ......coovvverevenene ...9,982,175 (RGN0 [N IR ..42024 | ...........16,874 146,971 | i [ i RLCTTL N (O SN 1192490 | oo
Pay Fixed JPY Receive Float USD Currency 3.68 USD
Swap AFS Bond -- L2289#AAQ.... . | Currency.. | Citibank NA... E570DZWZ7FF32TWEFATS... | 05/02/201705/11/2032] . ...9,982,175 (0.65 JPY)| .. ..42,024 ...16,874 146,971
Pay Fixed JPY Receive Float USD Currency 3.356 USD|
Swap AFS Bond -- L2289#AAD..........ccoooveerrrrcrirrrrrcescenes D 1-1.. | Currency.. | Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 05/02/2017[05/11/2027 | .....ccvvveverevevens ...4,991,087 ({2 JN12079] TS O ...21,188 8,437 30,716 | cooovveeeveneevinnnnes [ rvreennens 8437 | oooveeevevevevevnnnns [ v | v 78,395 | ..oooovvvevrnnnns
Pay Fixed JPY Receive Float USD Currency 3.356 USD
Swap AFS Bond -- L228#AAD..........ccooovccciireriiircrciicas D 1-1.. | Currency.. | Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 05/02/2017[05/11/2027 | ....cvvvevvvevevenens ...4,991,087 ((URCINL=0'] [USNNRSRRSSNSNSOSORIOINY IR ..21,188 8,437 KIUNATCR R I LRCICTA [FNRNORIOIOIOOY [N [ L RCIE LT [
Pay Fixed JPY Receive Float USD Currency 3.356 USD|
Swap AFS Bond -- L2289#AA9.... . | Currency.. | Citibank NA... E570DZWZ7FF32TWEFATS... | 05/02/2017 05/11/2027] . ...4,991,087 (0.3JPY)| .. ..21,188 8,438 30,716 ..78,395
Pay Fixed JPY Receive Float USD Currency 3.356 USD
Swap AFS Bond -- L228#AAI.........rvvrerrsrrerrerasresrsrres D 1-1.. | Currency.. | Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 05/02/2017 [ 05/11/2027 | ...vvvevevevererenene ...4,991,087 ((URIN[200] [P DR ...21,188 8,437 KIUNATN [ I LRCT A (——— | [—— LRI [
Pay Fixed EUR Receive Float USD Currency Barclays Bank 3.9525 USD
Swap AFS Bond -- 48021P A*9...........ccccoucevvvvvcrvrvennennene | D 1-1.. | Currency.. | PLC G5GSEF7VJP5I70UK5573..... | 06/07/2017[06/27/2027 | .....ocvvvevvvevenens ...13,515,600 (1.96 EUR)| covovcvccnvccccrcceces | v | evvvinns 2,950 [ .o (195,600) | .. [ covererenc11,97 1) | e [ e (QECICIVI0) | Y O e 13871 |
Pay Fixed EUR Receive Float USD Currency Barclays Bank 3.9525 USD
Swap AFS Bond -- 48021P A*9..........coovvvvrvvrrneerneenennnens | D 1-1.. | Currency.. | PLC G5GSEF7VJP5I70UK5573..... |06/07/2017[06/27/2027 | ..vvveveveverevenene ....13,515,600 (1.96 EUR) 2,950 | oo (195,600) | ... [ vovererere11,971) | oo [ e (RELT0)) [ 213871 | e

100/100......

100/100......

100/100......




Statement as of June 30, 2017 of the NATIONWIDE LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Sched Prior Year(s) | Current Year Adjustment Hedge
ule/ Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Exhibit | Type(s) of Date of Rate of Index Premium Premium Current 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | Identifi |  Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Received (Received) (Received) Year Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated er (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income | Carrying Value | e Fair Value (Decrease) B/A.C.V. | )/Accretion Items Exposure Entity end (b)

o

0879999. Total-Swaps-Hedging Effective-Foreign Exchange 0 7,776,461 | .....57,077,101 [XX] .....47,993,357 | .ccoivvrinnen 0 [ (59,586,246) | ...cooovrvrnan0 [ i 0 |...14,880,857 XXX XXX

0909999. Total-Swaps-Hedging Effective 0

o

7,632,377 | ....57,077,101 |XX] ....46,974,744 | ................. 0 | (59,586,246) | ..o | i 0 |...14,953,801 XXX XXX

Swaps - Hedging Other - Interest Rate

6’9030

Pay Floating USD Receive Fixed USD Interest 2.126 (USD

Rate Swap VAGLB Market Risk Capital Hedge.... . |D1-1.. | Interest..... . SNZ20JLFK8MNNCLQOF39.. | 11/05/2015( 11/09/2025 | . ....78,000,000 LIBOR 3M)| .. ...418,465 (417,306) | ... ...(417,306) | ....... 545,790 | .o | ceverernneenscsenneens | o | e 1,128,113

Pay Floating USD Receive Fixed USD Interest 2.2215 (USD

Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | CME......ccccoocererecnr SNZ20JLFK8MNNCLQOF39.. | 11/12/12015| 11/16/2025 | .........c.ccrereen. ..106,000,000 [1=16723¢] /)1 I IO ..622618 | ... 204,301 | .. | coevereren 204,301 | ...... (V5 1 [ VRN OO IO 1,534,833 | .ooovevvverrenn 007..coerevererene
Pay Fixed USD Receive Floating USD Interest Goldman Sachs USD LIBOR

Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | International Ltd ~ W22LROWP2IHZNBB6K528... | 07/07/2011|07/11/2026 | ..................... ...12,900,000 LV (O 1e12) | R IO .(174,362) | ......(1,641,169) | ... | ...ee(1,641,169) | ........(10,698) | v | o [ v [ e 193,882 | ..oovvvvvvvenn 001
Pay Fixed USD Receive Floating USD Interest Morgan Stanley USD LIBOR

Rate Swap VAGLB Market Risk Capital Hedge...................... D 1-1.. | Interest..... | Capital Services  17331LVCZKQKX5T7XV54...... 07/07/2011|07/11/2021 | .....coovrererenene .....9,600,000 LV 1512) ] O IO .(106,142) | .......... (524,945) | ... | ..........(524,945) | ......... 43,739 96,394 001

Pay Fixed USD Receive Floating USD Interest Morgan Stanley USD LIBOR

Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | Capital Services ~ 17331LVCZKQKX5T7XV54...... 07/08/2011|07/12/2041 | .................... ..218,530,000 | 3M (0.28525)| .....covvvvvevvvvverrnns | orereriiiriniiirinninns (3,197,662) | .....(58,839,881) | ... | .....(58,839,881) | ..(1,765,757) | cocvvvvvvvvvrrrrrrcens [ wovvvvrvvvvnvnrvvnenns [ wommmnmemmmmsnnnnnns | e 5,358,367 | ..o 001
Pay Fixed USD Receive Floating USD Interest Morgan Stanley USD LIBOR

Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | Capital Services  17331LVCZKQKX5T7XV54...... 03/12/12009|03/16/2039 | .........c.ccrercen. ...16,000,000 | 3M (0.29188)| ...ovvvvvveverrrrrerrrns | worerirererinnisrininens .(175,261)| ......(2,063,542) | ... | ......(2,063,542) | ...... (136,167) | cevvvvveveerrcrceecnns | covvnerrernvnennnnnens [ cevvessessessssennes [ ceveneee 372,866 | .cocoovrrrrnnn. 007..coererenene
Pay Floating USD Receive Fixed USD Interest 3.0608 (USD

Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... |07/28/2011|08/01/2021 | .................... ....10,000,000 (1210723 /)1 I S ...100,068 | ......... 462,376 | ... [ oo 462,376 | .......(33,007) | ceooovrvvevmrcvevvenns [ eomrmnnimmmmsennnnnnns | v | v 101,124 | oo 001
Pay Floating USD Receive Fixed USD Interest Morgan Stanley 1.7208 (USD

Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | Capital Services  17331LVCZKQKX5T7XV54...... 08/17/2011|08/19/2018 | ........coocrcvene ......8,700,000 LIBOR 3M) 29,253 24493 |.. 24,493 (26,450) | ceveveveveerrenceeenns [ covvrererrnneeninnnees [ reveeereveinnssennns [ e 46,384 | ..coooocirnn. 007..coererenene
Pay Floating USD Receive Fixed USD Interest Morgan Stanley 2.7908 (USD

Rate Swap VAGLB Market Risk Capital Hedge.... . |D1-1.. | Interest..... | Capital Services  17331LVCZKQKX5T7XV54...... 08/17/2011|08/19/2026 | . ....9,100,000 LIBOR 3M)| .. ....79,283 .44,750

Pay Floating USD Receive Fixed USD Interest Merrill Lynch 4.861 (USD

Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | Capital Services ~ GDWTXX03601TB7DW3U69. | 04/21/2008|04/23/2038| ..................... ......2,150,000 [1210723¢] 1)1 I IV 80,785 | 828,141 | ... [ v 828,141 | ........ 10,572 | oo [ reveiererevisesesinnns [ osasssssimisnsines | ossieinnns 49,060 | ..cccoocciceee 001
Pay Fixed USD Receive Floating USD Interest Merrill Lynch USD LIBOR

Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | Capital Services ~ GDWTXX03601TB7DW3U69. | 04/21/2008|04/23/2028 | ..................... 23,160,000 | 3M (0.28844)] ........cvviiviiciiic | v [ e (58,937) | ...coceen (756,177) | ... | vorerennn(T56,ATT) | B.260 | oo | e [ v | o 51,977 | s 001
Pay Fixed USD Receive Floating USD Interest Merrill Lynch USD LIBOR

Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | Capital Services ~ GDWTXX03601TB7DW3U69. | 04/21/2008|04/23/2023 | ..................... 28,170,000 | 3M (0.28844)] ... | o ..(147,313) | ......(1,188,981) | ... | ......(1,188,981) | ......... 58,722 98,519 001

Pay Fixed USD Receive Floating USD Interest Merrill Lynch USD LIBOR

Rate Swap VAGLB Market Risk Capital Hedge...................... D 1-1.. | Interest..... | Capital Services ~ GDWTXX03601TB7DW3U69. | 04/21/2008|04/23/2018 | .........cvvrvveren. 203,100,000 | 3M (0.28844)| ... | cererrrrrerernrnrenerens [ e (51,401) | cvvvrenens (73,982) | ... | wevvvereend (73,982) | ...cc.... 51,268 [ .oovvevvermrmeennnnnes | oo | seveeeseesessssesees | coseseeses 13,982 | oo 007..coevevererene
Pay Floating USD Receive Fixed USD Interest Morgan Stanley 2.9828 (USD

Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | Capital Services  17331LVCZKQKX5T7XV54...... 12/02/2008 | 12/04/2023 | ......ocvvvercrcrens ....10,000,000 (12107231 1)1 I IO 95,797 | o 549,368 | ... | .o 549,368 | ........ 12,820 | oo [ v [ e | e 126,816 | ..ooocvvvecece 001
Pay Floating USD Receive Fixed USD Interest 3.1948 (USD

Rate Swap VAGLB Market Risk Capital Hedge...................... D 1-1.. | Interest..... | UBS AG........cooeeeee BFM8T61CT2L1QCEMIKSO0..... | 11/26/2008 | 11/28/2023 | ........vvovevevevene ......8,000,000 []=10723¢] )1 I IO 85,812 | o 541,576 | ... | corrrern 541,576 2,898 [ .oovveevermnneennnnnns | oo | ceeeeesnssesssessees | e 101,323 | oo [1[V
Pay Fixed USD Receive Floating USD Interest USD LIBOR

Rate Swap VAGLB Market Risk Capital Hedge...................... D 1-1.. | Interest..... | Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... |02/12/12010{02/16/2025| ..................... 202,600,000 | 3M (0.28438)] ... | v [ e (41,574) | .......... (383,686) | ... | ..........(383,686) 6,324 35,929 001
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Sched Prior Year(s) | Current Year Adjustment Hedge
ule/ Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Exhibit| Type(s) of Date of Rate of Index Premium Premium Current 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | Identifi| ~ Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Received (Received) (Received) Year Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated er (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income | Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Pay Floating USD Receive Fixed USD Interest 2.5688 (USD
Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | 06/30/2010{07/02/2017 .........ccccrcvceee .....9,700,000 [R1=10723¢1 )] Y IV T 2812 | YETA IO (RO 757 | .......(73,860) 3,590 001
Pay Floating USD Receive Fixed USD Interest 3.4208 (USD
Rate Swap VAGLB Market Risk Capital Hedge...................... D 1-1.. | Interest..... | Citibank NA.......... E570DZWZ7FF32TWEFATS... [ 06/30/2010{07/02/2025] ......cvvveverevevene ......8,900,000 [H]=16723¢1 /)] Y R ..104354 | ... 817,553 | .| ... 817,553 | ...cccee. 12,556 cereeen125,951 | o 007..eoererererene
Pay Floating USD Receive Fixed USD Interest 3.5858 (USD
Rate Swap VAGLB Market Risk Capital Hedge.... . | Interest..... | Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | 06/30/2010{07/02/2030 . ....1,900,000 LIBOR 3M)| .. ...99,146 ,068,248 11,068,248 142,494
Pay Floating USD Receive Fixed USD Interest 3.7048 (USD
Rate Swap VAGLB Market Risk Capital Hedge...................... D 1-1.. | Interest..... | Citibank NA.......... E570DZWZT7FF32TWEFATS... [ 06/30/2010{07/02/2040] ......cvvveverevevene ......5,300,000 [H]=16723¢1 /)] Y IR ...89,669 | ....... 1,108,465 | ...| ........1,108,465 | ......... 43,269 ceeeneee127,150 | o 007..coerevererene
Pay Floating USD Receive Fixed USD Interest 3.8717 (USD|
Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | 01/14/2011{01/18/2026| ..................... ....47,100,000 [R1=10723¢1 )] NN IR ...659,799 | ........ 6,132,144 | ... | ........ 6,132,144 | .........(1,326) 688,969 001
Pay Floating USD Receive Fixed USD Interest 4.0647 (USD
Rate Swap VAGLB Market Risk Capital Hedge .| D 1-1.. | Interest..... | Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | 01/14/2011{01/18/2031 . ....31,800,000 LIBOR 3M)| .. ...476,156 172,588 6,172,588 | ....... 114,998 585,536 001
Pay Fixed USD Receive Floating USD Interest Goldman Sachs USD LIBOR
Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | International Ltd ~ W22LROWP2IHZNBB6K528... | 02/14/2011{02/16/2026 ..................... ....49,700,000 JCLN(RCHT:Y]| I IR .(778,299)| ......(7,710,849) [ ... | ......(7,710,849) | ......... 54,252 c0eeeeen 130,368 | oo 001
Pay Fixed USD Receive Floating USD Interest Goldman Sachs USD LIBOR|
Rate Swap VAGLB Market Risk Capital Hedge...................... D 1-1.. | Interest..... | International Ltd ~ W22LROWP2IHZNBB6K528... | 02/14/2011{02/16/2018| ...........ccovveven. ....40,100,000 I R(OR T3] I IS .(432,276) ] .......... (452,341)] ... | .........(452,341) | ...... 431,727 ceeenee 159,505 | oo 007..coererenens
Pay Floating USD Receive Fixed USD Interest Merrill Lynch 4.25 (USD
Rate Swap VAGLB Market Risk Capital Hedge.... . | Interest..... | Capital Services ~ GDWTXX03601TB7DW3U69. | 01/29/2008(01/31/2018 . ...17,150,000 LIBOR 3M)| .. ...274,992 ..283,179 283,179 | ..... (276,378) 65,812 001
Pay Floating USD Receive Fixed USD Interest Merrill Lynch 4.71 (USD|
Rate Swap VAGLB Market Risk Capital Hedge...................... D 1-1.. | Interest..... | Capital Services ~ GDWTXX03601TB7DW3U69. | 01/29/2008{01/31/2028| ...........ccouveven. ....42,540,000 [H1=16723¢1 /)] Y IR ....7180,495 | ......9,666,745 | ...| .......9,666,745 | ........(57,225) c00eeen092,322 | o 007..coererenens
Pay Fixed USD Receive Floating USD Interest USD LIBOR
Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | 06/13/2011{06/15/2021{ ..................... ...12,900,000 RLVN(ORTUISL2)]| Y ISR ..(128,850) (593,504) | ... (593,504) ......... 46,804 e 128,380 | o 001
Pay Fixed USD Receive Floating USD Interest USD LIBOR|
Rate Swap VAGLB Market Risk Capital Hedge.... . | Interest..... | Societe Generale. O2RNE8IBXP4ROTD8PUA41.... | 06/30/2011(07/05/2018 . ....1,900,000 3M(0.301)] ... .(95,701)| ... .(95,701) 62,946 39,770 001
Pay Fixed USD Receive Floating USD Interest USD LIBOR
Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | Credit Suisse Intl.. E58DKGMJYYYJLN8C3868.... | 07/07/2011{07/11/2041{ .................... .....9,700,000 L2 1e12)]| Y IS, ..(146,145)] ......(2,766,299) [ ... | ......(2,766,299) ........(76,943) e 287,831 | 001
Pay Floating USD Receive Fixed USD Interest 3.1067 (USD,
Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | Societe Generale. O2RNE8IBXP4ROTD8PUA41.... | 06/01/2011{06/03/2021{ ............coc.c.cc. ......8,800,000 LIBOR 3M) 89,802 | ........... 412,602 | ..o 12,602 | .ir(33,216) | oo [ eeveieiiiiiiniiiniinns [ i | v YA K - 001
Pay Fixed USD Receive Floating USD Interest USD LIBOR
Rate Swap VAGLB Market Risk Capital Hedge.... . | Interest..... | Citibank NA... E570DZWZ7FF32TWEFATS... | 03/28/2013| 04/03/2020] . ....10,400,000 3M (0.306)] .. ....76,805 ..76,805 | .......(15,880) 86,415 001
Pay Floating USD Receive Fixed USD Interest Morgan Stanley 2.0078 (USD
Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | Capital Services  17331LVCZKQKX5T7XV54...... 02/01/2013]02/05/2023 ...........cc0ccccc ....11,600,000 [R1=10723¢1 /)] TN IV .....55,410 947){ ... (L TQY — 49,915 ceeeee137,320 | oo 001
Pay Floating USD Receive Fixed USD Interest 4.1(USD
Rate Swap VAGLB Market Risk Capital Hedge...................... D 1-1.. | Interest..... |UBS AG................ BFM8T61CT2L1QCEMIKSO..... | 03/24/2008| 03/26/2018 .........covcvvvevene ......3,400,000 [R1=10723¢'17)] N IS— ...51,178 66,918 |... 66,918 [ ..o (B1,794) | oo | e [ v | cevvreeenes 14594 | ..o 001..ccenens
Pay Fixed USD Receive Floating USD Interest USD LIBOR]
Rate Swap VAGLB Market Risk Capital Hedge.... .| Interest..... | CME.. . SNZ20JLFK8MNNCLQOF39.. | 01/19/2016{01/21/2026 . ...97,200,000 | 3M(1.04122)[ .. ...(419,603) . ,154,003 .2,154,003 | ..... (TB5,475) | cevvveverennrcrereeens | oo [ ovevviesssnnennnnns | e 1,422,505
Pay Fixed USD Receive Floating USD Interest USD LIBOR
Rate Swap VAGLB Market Risk Capital Hedge...................... D 1-1.. | Interest..... | CME......cccccccererecns SNZ20JLFK8MNNCLQOF39.. | 01/19/2016{01/21/2026 .........vvcvrereren. ...97,000,000 | 3M (1.04344)] ..ooovvvvverervrererrens [ orerermrmranmnmrnnenens .(410,922)] ....... 2,073,674 | ...| veveven 2,073,674 | ..... (759,982) | cvvvvevevevrrereerress | wevverrrererrnrnenenes [ wevemenennmnnennenns | eevene (ALK TN — 007..eoererererene
Pay Floating USD Receive Fixed USD Interest 1.5 (USD|
Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | CME......ccccccccoevece SNZ20JLFK8MNNCLQOF39.. | 11/01/2013( 11/05/2018 .........ccccrccene .....4,900,000 [R1=10723¢1 )] NN IV .....10,965 (957){ ... (957) (8,213) 28,474 001
Pay Fixed USD Receive Floating USD Interest USD LIBOR
Rate Swap VAGLB Market Risk Capital Hedge...................... D 1-1.. | Interest..... | CME.......ccccccererecne SNZ20JLFK8MNNCLQOF39.. | 01/05/2009{ 01/07/2024 .........vvvervvenen. ....16,400,000 K1V N(0)2)] [N IS ..(164,346)] ......(1,000,509) ... | ......(1,000,509) | ........(14,474) 209,478 001
Pay Fixed USD Receive Floating USD Interest USD LIBOR
Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | CME......ccccccccoeeece SNZ20JLFK8BMNNCLQOF39.. | 11/01/2013] 11/05/2023] ..................... ......6,400,000 K1V R(O51515)] TS ISR B (54,578) | .......... (263,647) ] ... | ..........(263,647) | .......(14,008) | ...oocovvvvvvevrer f v | e 80,659 | .....ooovvvvennns 001
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Sched Prior Year(s) | Current Year Adjustment Hedge
ule/ Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Exhibit| Type(s) of Date of Rate of Index Premium Premium Current 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | Identifi| ~ Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Received (Received) (Received) Year Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated er (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income | Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Pay Fixed USD Receive Floating USD Interest USD LIBOR]
Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | CME......ccccccceoerece SNZ20JLFK8MNNCLQOF39.. | 11/01/2013( 11/05/2033 ...........cc0ccccc ......8,300,000 LVE(OPS1515)] I I ..(101,283)] ......(1,168,555) [ ... | .......(1,168,555) (56,010) cieeeren 167,866 | oo 001
Pay Floating USD Receive Fixed USD Interest 3.654 (USD
Rate Swap VAGLB Market Risk Capital Hedge...................... D 1-1.. | Interest..... | CME......cccccocererene SNZ20JLFK8MNNCLQOF39.. | 11/01/2013( 11/05/2043 ........cccrerer. ......5,500,000 [H]=16723¢1 /)] Y R 11543 | e, 1,200,271 | .| voene 1,200,271 52,940 cereee141.210 | e 007..eoererererene
Pay Fixed USD Receive Floating USD Interest USD LIBOR|
Rate Swap VAGLB Market Risk Capital Hedge.... .| Interest..... | CME.. . SNZ20JLFK8MNNCLQOF39.. | 11/01/2013 11/05/2020 . ....13,900,000 3M (0.2656)] ... (156,151)| ... ...(156,151)] .........1,358 127,271
Pay Floating USD Receive Fixed USD Interest 2.535 (USD
Rate Swap VAGLB Market Risk Capital Hedge...................... D 1-1.. | Interest..... | CME......cccccccererecns SNZ20JLFK8MNNCLQOF39.. | 08/12/2015{ 08/14/2035 ...........ccovveven. ...12,000,000 [H]=16723¢1 /)] Y IR 89,269 | .oveerrrr 94,531 [ ] 94,531 | 115,898 255,506 001
Pay Fixed USD Receive Floating USD Interest USD LIBOR
Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | CME.......cccccccoevece SNZ20JLFK8BMNNCLQOF39.. | 11/12/2015{ 11/16/2017 | .........ccccrccvee. ....15,000,000 3M (0.3205) 5528 | .. 19721 [ | 19,721 (CIZ DT [T [N NN [ 46,283 | ....ccccocceec. 001
Pay Floating USD Receive Fixed USD Interest 2.1188 (USD
Rate Swap VAGLB Market Risk Capital Hedge .| D 1-1.. | Interest..... | CME.. . SNZ20JLFK8MNNCLQOF39.. | 02/09/2012(02/13/2022 . ...4,000,000 LIBOR 3M)| .. ..21,443 33414 | ... 33,414 8,121 .43,023
Pay Fixed USD Receive Floating USD Interest USD LIBOR
Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | CME.......cccccccoevece SNZ20JLFK8BMNNCLQOF39.. | 11/05/2015{ 11/09/2020 ...........ccrcccee. ....19,000,000 K1V ROR AR I ISR B (49,779) | cevvvvveee 137,472 | .| ......... 137,472 | .......(49,340) e 1TA251 | 001
Pay Fixed USD Receive Floating USD Interest USD LIBOR|
Rate Swap VAGLB Market Risk Capital Hedge...................... D 1-1.. | Interest..... | CME......ccccccceverecns SNZ20JLFK8MNNCLQOF39.. | 11/12/12015{ 11/16/2020 .........covereveven. ....27,000,000 K1V R0 7012)] [N ISP DO (84,346) | ........... 113921 | .| .......... 113,921 (59,139) e 288,325 | oo 007..coererenens
Pay Fixed USD Receive Floating USD Interest USD LIBOR
Rate Swap VAGLB Market Risk Capital Hedge.... .| Interest..... | CME.. . SNZ20JLFK8MNNCLQOF39.. | 08/16/2013 08/20/2020 . ....9,500,000 3M(0.2741)] .. (65,287)] ..........(188,900) | ... ...(188,900)| .........17,256 ..84,203
Pay Floating USD Receive Fixed USD Interest 2.124 (USD
Rate Swap VAGLB Market Risk Capital Hedge...................... D 1-1.. | Interest..... | CME......ccccccccvevecs SNZ20JLFK8MNNCLQOF39.. | 11/05/2015( 11/09/2025 ...........ccovveven. ....78,000,000 [H1=16723¢1 /)] Y IR 417685 | .......... (429,258)] ... | ..........(429,258) | ....... 546,425 1128113 | 007..coererenens
Pay Floating USD Receive Fixed USD Interest 2.2185 (USD
Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | CME.......cccccccoevece SNZ20JLFK8BMNNCLQOF39.. | 11/12/2015{ 11/16/2025 ..................... ..106,000,000 [R1=10723¢1 )] [N IR ..620,782 | ........... 179,886 |..| ...........179,886 | ....... F(VZTCT Y NN ISR I 1,534,833 | ..oovvvvvrrieen 001
Pay Floating USD Receive Fixed USD Interest 1.5958 (USD
Rate Swap VAGLB Market Risk Capital Hedge.... .| Interest..... | CME.. . SNZ20JLFK8MNNCLQOF39.. | 04/10/2012( 04/12/2019 . ....8,400,000 LIBOR 3M)| .. ...21,832 ..1,559 1,559 | .......(12,657) ..56,091
Pay Fixed USD Receive Floating USD Interest USD LIBOR
Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | CME........ccccccceeecce SNZ20JLFK8BMNNCLQOF39.. | 07/07/2011{07/11/2031 ...........cc.c...... ....13,100,000 L2 1e12)]| Y IS, ..(188,856)] .......(2,434,872) ... | ......(2,434,872) (56,379) v 285414 | 001
Pay Floating USD Receive Fixed USD Interest 1.8607 (USD
Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | CME.....cccccccceoevece SNZ20JLFK8MNNCLQOF39.. | 08/24/2011(08/26/2018| ...........ccccvccee. ......8,200,000 [R1=16723¢1 )] TN IV 000033185 | 136,376 [ | 36,376 | 1nrnii(30,284) | e [ s [ s | i 44,085 | oo 001
Pay Floating USD Receive Fixed USD Interest 2.0828 (USD
Rate Swap VAGLB Market Risk Capital Hedge.... .| Interest..... | CME.. . SNZ20JLFK8MNNCLQOF39.. | 04/20/2012( 04/24/2022 . ....9,200,000 LIBOR 3M)| .. ...46,587 59,582 | ... 59,582 | .......24,718 100,982
Pay Floating USD Receive Fixed USD Interest 2.6575 (USD
Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | CME......ccccccccoevece SNZ20JLFK8MNNCLQOF39.. | 08/26/2015( 08/28/2045 ..................... ......8,000,000 [R1=10723¢1 /)] TN IV 84,320 | o 204,932 |... 204,932 89,839 212,382 | o 001
Pay Fixed USD Receive Floating USD Interest USD LIBOR
Rate Swap VAGLB Market Risk Capital Hedge...................... D 1-1.. | Interest..... | CME.......cccccccoeeece SNZ20JLFK8MNNCLQOF39.. | 11/05/2015{ 11/09/2017 | .........ccccvecene ....10,000,000 K1V (ORI T [SSORORSSSRRRRY S 7276 | ...........15054 | .| ............15,054 (5,282) 30,068 001
Pay Floating USD Receive Fixed USD Interest 2.2215 (USD
Rate Swap VAGLB Market Risk Capital Hedge.... .| Interest..... | CME.. . SNZ20JLFK8MNNCLQOF39.. | 11/12/2015( 11/16/2025 . ..106,000,000 LIBOR 3M)| .. ...622,372 ..204,301 204,301 | ....... F(VET AT [ VY IV I 1,534,833
Pay Floating USD Receive Fixed USD Interest 1.331 (USD
Rate Swap VAGLB Market Risk Capital Hedge...................... D 1-1.. | Interest..... | CME......cccccccererecns SNZ20JLFK8MNNCLQOF39.. | 07/06/2016{ 07/08/2026 ...........ccovre.... ....50,000,000 [H]=16723¢1 )] Y R .84,566 | ......(3,690,971) ... | .......(3,690,971) 526,476 SN £ 3 T OO 007..eoererererene
Pay Floating USD Receive Fixed USD Interest 2.1215 (USD
Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | CME......ccccccccoevece SNZ20JLFK8BMNNCLQOF39.. | 11/05/2015{ 11/09/2025 ...........ccocvcven. ....78,000,000 [R1=10723¢1 )] NN IV 416,710 | .....eeee. (444,198)] ... | .........(444,198) | ...... CTY(VAT Y VN VR (R P2 AR B— 001
Pay Floating USD Receive Fixed USD Interest 1.3305 (USD
Rate Swap VAGLB Market Risk Capital Hedge...................... D 1-1.. | Interest..... | CME.......ccccccererecne SNZ20JLFK8MNNCLQOF39.. | 07/06/2016{ 07/08/2026 ............c0vvv.... ....50,000,000 [H]=16723¢1 )] Y R 84,441 ] .....(3,693,022) | ... | .......(3,693,022) 526,576 SO £ 1 3 T SO 007..coerevererene
Pay Floating USD Receive Fixed USD Interest 1.502 (USD
Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | CME......ccccccccoeeece SNZ20JLFK8BMNNCLQOF39.. | 09/02/2016| 09/06/2026] ..................... ....50,000,000 LIBOR 3M)| ..o | i ...108,373 | ......(3,074,188) | ... | ......(3,074,188) | ....... 500,544 coeeeeen 157,949 | o 001
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Sched Prior Year(s) | Current Year Adjustment Hedge
ule/ Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Exhibit| Type(s) of Date of Rate of Index Premium Premium Current 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | Identifi| ~ Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Received (Received) (Received) Year Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated er (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income | Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Pay Floating USD Receive Fixed USD Interest 1.506 (USD
Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | CME......ccccccceoerece SNZ20JLFK8MNNCLQOF39.. | 09/02/2016| 09/06/2026 ..................... ....50,000,000 [R1=10723¢1 )] Y IV ...109,373 | ......(3,057,513) | ... | ......(3,057,513) | ....... 499,756 coeeeeen 57,949 | i 001
Pay Fixed USD Receive Floating USD Interest USD LIBOR
Rate Swap VAGLB Market Risk Capital Hedge...................... D 1-1.. | Interest..... | CME......cccccocererene SNZ20JLFK8MNNCLQOF39.. | 10/20/2016{ 10/24/2031 | ........ovvvvrerenene ...30,000,000 | 3M (1.04344)] ..ooovvvvvererrrererrens [ ermrermrmranmrmrenenens ..(106,870) 2,323,559 | ... 2,323,559 | ...... (340,496) cerereenDBTTA6 | o 007..eoererererene
Pay Floating USD Receive Fixed USD Interest 2.3995 (USD
Rate Swap VAGLB Market Risk Capital Hedge.... .| Interest..... | CME.. . SNZ20JLFK8MNNCLQOF39.. | 11/10/2016 11/14/2046 . ....56,000,000 LIBOR 3M)| .. ...378,647 | ......(1,585,879) | ... | .......(1,585,879) | ...... (LTI [N VN IV I 1,518,068
Pay Floating USD Receive Fixed USD Interest 2.3205 (USD
Rate Swap VAGLB Market Risk Capital Hedge...................... D 1-1.. | Interest..... | CME......cccccccererecns SNZ20JLFK8MNNCLQOF39.. | 11/10/2016| 11/14/2036 ..........ccvvveren. ....68,000,000 [H]=16723¢1 /)] Y IR ...432,926 | ......(1,860,759) | ... | .......(1,860,759) | ....... F(VRIAT TN Y [N ISR I 1,497,122 | oo 007..coerevererene
Pay Fixed USD Receive Floating USD Interest USD LIBOR
Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | CME.......cccccccoevece SNZ20JLFK8BMNNCLQOF39.. | 11/10/2016( 11/14/2026 ..................... ..100,000,000 | 3M (0.90208)] .....ccvevvvevvvvvvcrres [ orererereriviririnnnnns ...(486,159)| ....... 1,952,795 | .| ....... 1,952,795 | ... (805,049) | ..covvveverrrcnerrrens | v [ eveinieisiininiinns | e 1,631,406 | ..ooovvvvvvn 001
Pay Fixed USD Receive Floating USD Interest USD LIBOR
Rate Swap VAGLB Market Risk Capital Hedge .| D 1-1.. | Interest..... | CME.. . SNZ20JLFK8MNNCLQOF39.. | 11/10/2016 11/14/2021 . ..144,000,000 | 3M (0.90206)] .. ..(396,224)| . ,880,210 .1,880,210 | ..... (562,819) | .oovcvvvevvrereesccs [ v [ e | e 1,506,518
Pay Floating USD Receive Fixed USD Interest 1.3305 (USD
Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | CME.......cccccccoevece SNZ20JLFK8BMNNCLQOF39.. | 11/10/2016{ 11/14/2019 .........cccenecccn. ....44,000,000 [R1=10723¢1 )] NN IR 62,328 | .........l (345,177)] ... | ..........(345,177) 52,685 339,067 001
Pay Floating USD Receive Fixed USD Interest 1.7995 (USD|
Rate Swap VAGLB Market Risk Capital Hedge...................... D 1-1.. | Interest..... | CME......ccccccceverecns SNZ20JLFK8MNNCLQOF39.. | 11/10/2016{ 11/14/2023 ...........ccrccc.. ....36,000,000 [H1=16723¢1 /)] Y IR ... 135416 | ......... (576,045)] ... | ..........(576,045) 229,912 coeenrnn 854588 | oo 007..coererenens
Pay Fixed USD Receive Floating USD Interest USD LIBOR
Rate Swap VAGLB Market Risk Capital Hedge.... .| Interest..... | CME.. . SNZ20JLFK8MNNCLQOF39.. | 11/10/2016 11/14/2018 . ...14,000,000 | 3M (0.90208)] .. 65,971 | ... 65,971 510 82,092 001
Pay Fixed USD Receive Floating USD Interest USD LIBOR
Rate Swap VAGLB Market Risk Capital Hedge...................... D 1-1.. | Interest..... | CME......ccccccccvevecs SNZ20JLFK8MNNCLQOF39.. | 11/10/2016| 11/14/2026 ..................... ..139,000,000 | 3M (0.90208)] .....cvvvvvverervrererns [ worererererarnrerenennns ..(671,238)] .......2,791,092 | ...| ........2,791,092 |...(1,122,550) 0000ei2,128,655 | .ooooveeriiinnnns 007..coererenens
Pay Fixed USD Receive Floating USD Interest USD LIBOR
Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | CME.......cccccccoevece SNZ20JLFK8BMNNCLQOF39.. | 11/10/2016{ 11/14/2031| .................... ..300,000,000 | 3M (0.90208)] .....ccvvvevevrvvverrres [ orererereriniririnnnens (1,764 ,466) | ........ 7,170,400 | ... | ....... YRRV IEKO/ECIRDY [ ORI NN U 5,688,850 | ....ccoooccce. 001
Pay Floating USD Receive Fixed USD Interest 2.4305 (USD
Rate Swap VAGLB Market Risk Capital Hedge.... .| Interest..... | CME.. . SNZ20JLFK8MNNCLQOF39.. | 11/14/2016 11/16/2036 . ....68,000,000 LIBOR 3M)| .. ...470,318 (701,536)] ... ..(701,536)] ....... 688,120 ....1497,333
Pay Fixed USD Receive Floating USD Interest USD LIBOR
Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | CME........ccccccceeecce SNZ20JLFK8BMNNCLQOF39.. | 11/14/2016( 11/16/2031| .................... ..332,000,000 | 3M (0.91122)] .covvvvvvevcrrrrrcrrens [ orermrermriniiirinnnnns (2,169,267) | ........ 2,637,774 | .| v.ocoe 2,637,774 |...(3,205,870) | cocvvvvvvvvvrrrrrveens [ v [ eomvesnnmnmnsnnnnnns | oo 6,296,860 | ........cc...... 001
Pay Fixed USD Receive Floating USD Interest USD LIBOR
Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | CME.....cccccccceoevece SNZ20JLFK8MNNCLQOF39.. | 11/14/2016( 11/16/2026 | ..................... ..139,000,000 | 3M (0.91122)] ..ooovvvvvvverrrrverrnns [ orermrererienrerininnns ..(786,592) 830,241 | ... 830,241 |...(1,086,440) | ..covcvcvrvrncrecrrces | oo [ eoveesviieviniinnnns | e 2,129,276 | .coovvvvviicee. 001
Pay Floating USD Receive Fixed USD Interest 2.5135 (USD
Rate Swap VAGLB Market Risk Capital Hedge.... .| Interest..... | CME.. . SNZ20JLFK8MNNCLQOF39.. | 11/14/2016 11/16/2046 . ....56,000,000 LIBOR 3M)| .. ...410,560 (253,924)] ... (253,924)1 ...... T [ [N ISR I 1,518,209
Pay Fixed USD Receive Floating USD Interest USD LIBOR]
Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | CME......ccccccccoevece SNZ20JLFK8MNNCLQOF39.. | 11/14/2016( 11/16/2026 | ..................... ..100,000,000 | 3M (0.91122)] ..oovvvvvvverrrrrerrnns [ orermrererienierinnnnns ..(540,394)] ....... 1,030,286 |...| ...... 1,030,286 | ...... (765,582) | .covvvevervrererreens | revverrrrevenersenenns [ eoveesiesisnneninnns | e 1,531,854 | ..ooovvvverienn 001
Pay Fixed USD Receive Floating USD Interest USD LIBOR
Rate Swap VAGLB Market Risk Capital Hedge...................... D 1-1.. | Interest..... | CME.......cccccccoeeece SNZ20JLFK8BMNNCLQOF39.. | 11/16/2016{ 11/18/2023 ..................... ...22,000,000 [ 3M (0.90872)] ...ocvvvvvvvrvrvererrres [ erermrmrmrmnmnmrmnnnnns | o (98,012)] covvvvv 168,896 | .| ...........168,896 | ..... (127,403) cieeeen 218,042 | oo 001..ccenens
Pay Fixed USD Receive Floating USD Interest USD LIBOR]
Rate Swap VAGLB Market Risk Capital Hedge.... .| Interest..... | CME.. . SNZ20JLFK8MNNCLQOF39.. | 11/17/2016 11/21/2026 . ...67,000,000 | 3M(0.91122)[ .. ..(364,069)] ...........674,466 674,466 | ...... (VR0 [ ISP OO VN 1,027,091
Pay Floating USD Receive Fixed USD Interest 1.818 (USD
Rate Swap VAGLB Market Risk Capital Hedge...................... D 1-1.. | Interest..... | CME......cccccccererecns SNZ20JLFK8MNNCLQOF39.. | 11/28/2016{ 11/30/2021 | .....vvvvvvvererenene ....22,000,000 [H]=16723¢1 )] Y R ...84,747 (86,680)] ... (86,680)] ........ 64,141 cereeeen231,312 | 007..eoererererene
Pay Floating USD Receive Fixed USD Interest 2.3635 (USD
Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | CME......ccccccccoevece SNZ20JLFK8MNNCLQOF39.. | 11/28/2016( 11/30/2031 ..........ccc0ccccc ....14,000,000 [R1=10723¢1 )] NN IV 92,115 | (95,551) | oo [ covereveced (95,551)] ....... 133,966 265,884 001
Pay Fixed USD Receive Floating USD Interest USD LIBOR

Rate Swap VAGLB Market Risk Capital Hedge...................... D 1-1.. | Interest..... | CME........c.cccccc...... SNZ20JLFK8MNNCLQOF39.. | 11/03/2016] 11/07/2026] ..................... ..100,000,000 SM(1.034)] e | i .(322,817)] ........ 4,673,496 | ... ... 4,673,496 | ...... (931,567) | cevevevereeererceceees | v | v | e 1,629,840 | ...oovvvvvvveees 001
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Sched Prior Year(s) | Current Year Adjustment Hedge
ule/ Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Exhibit| Type(s) of Date of Rate of Index Premium Premium Current 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | Identifi| ~ Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Received (Received) (Received) Year Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated er (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income | Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Pay Floating USD Receive Fixed USD Interest 2.2505 (USD
Rate Swap VAGLB Market Risk Capital Hedge..................... D 1-1.. | Interest..... | CME......ccccccceoerece SNZ20JLFK8MNNCLQOF39.. | 11/30/2016| 12/02/2026 .................... | ...79,000,000 [R1=10723¢1 )] Y IV ...474,659 (3,220) | ... (3,220) | ....... (IGIHON MR [N VR VPP IO 1,212,987 | oo 001
Pay Floating USD Receive Fixed USD Interest 2.5265 (USD
Rate Swap VAGLB Market Risk Capital Hedge...................... D 1-1.. | Interest..... | CME......cccccocererene SNZ20JLFK8MNNCLQOF39.. | 12/14/2016{ 12/16/2031| ..................... | ...20,000,000 [H]=16723¢1 /)] Y R .. 144,207 | ... 260,765 | ...| ...........260,765 | ...... 182,343 380,411 001
Pay Floating USD Receive Fixed USD Interest 2.592 (USD
Rate Swap VAGLB Market Risk Capital Hedge.... .| D 1-1.. | Interest..... . SNZ20JLFK8MNNCLQOF39.. | 02/16/2017{ 02/21/2032 . ....14,000,000 LIBOR 3M)| .. ....76,291 290,837 | ...... 290,837 267,971
Pay Floating USD Receive Fixed USD Interest 2.4415 (USD
Rate Swap VAGLB Market Risk Capital Hedge...................... D 1-1.. | Interest..... | CME......cccccccererecns SNZ20JLFK8MNNCLQOF39.. | 05/22/2017| 05/24/2037 ............c....... | -.....9,000,000 [H]=16723¢1 /)] Y IR 11453 | (86,495) | ... [ wevevevree (86,495)] ........(86,495) c0eee200,805 | oo 007..coerevererene

0919999. Total-Swaps-Hedging Other-Interest Rate. 0 0 [(5,074,543)] .....(40,592,912) |XX] .....(40,592,912) | ...(5,467,776) 0 0 0 [..60,664037 | XXX XXX
Swaps - Hedging Other - Credit Default

Credit Default Swap - Purchased Protection on Barclays Bank USD LIBOR

Weyerhaeuser Co 962166AS3 D 1-1.. | Credit....... | PLC G5GSEF7VJP5I7QUK5573..... | 12/18/2008) 12/20/2018 ......2,000,000 MO i i | (21,117) (CENAL) I - (53,716)] oo 15,543 006
0929999. Total-Swaps-Hedging Other-Credit Default 0 0 ... (21,117) (53,716) |XX| (53716) ] o 15,543 0 0 0 0] XXX XXX
0969999. Total-Swaps-Hedging Other. 0 0 [(5,095,660)] .....(40,646,628) | XX| .....(40,646,628) | ...(5.452,233) 0 0 0 |..60,664037 | XXX XXX
1159999. Total-Swaps-Interest Rate 0 0 [(5,218627)] ....(40,592,912) |XX| .....(41,611,525) | ...(5,.467.776) 0 0 0 |..60.736,981 XXX XXX
1169999. Total-Swaps-Credit Default. 0 0. (21,117) (53,716) |XX| (53716)] ........15,543 0 0 0 0] XXX XXX
1179999. Total-Swaps-Foreign Exchange 0 0 |.7.776,461 | ....57,077,101 |XX| .....47,993,357 0 | (59,586,246) 0 0]..14880857 | XXX XXX
1209999. Total-Swaps 0 0 [.2,536,718 | .....16,430474 |XX] 6,328,116 | ...(5452,233) | (59,586,246) 0 0..75617.838 | XXX XXX
1399999. Total-Hedging Effective. 0 0 |.7,632,377 | ....57,077,101 |XX| .....46,974.744 0 | (59,586,246) 0 0 |..14953801 XXX XXX
1409999. Total-Hedging Other. 520,814,164 | ...... 3,785,070 |(5,095,660)] ...273,021,184 |XX| ....273,021,184 | (34,749,810) 0 0 0 |..60,664037 | XXX XXX
1449999. TOTAL... .|.520,814,164 | ...... 3,785,070 |.2,536,718 | ....330,098,285 |XX] ....319,995,927 | (34,749,810)] (59,586,246) .0 .. 75617838 | XXX XXX

(a) Code Description of Hedged Risk(s)
1 REBALANCES PORTFOLIO DURATION

MANAGES CASH FLOW RISK

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

HEDGES THE CURRENCY RISK OF AN ASSET
HEDGES THE CURRENCY RISK OF A LIABILITY

© o [~ [o [0 & e |
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Statement as of June 30, 2017 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Sched Prior Year(s) | Current Year Adjustment Hedge
ule/ Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Exhibit| Type(s) of Date of Rate of Index Premium Premium Current 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | Identifi| ~ Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Received (Received) (Received) Year Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated er (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income | Carrying Value [ e| Fair Value (Decrease) | BJAC.V. | )/Accretion Items Exposure Entity end (b)
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Statement as of June 30, 2017 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 2
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule| Type(s) | Date of Book/Adjuste| Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade | Transaction | Reporting d Carrying Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts|  Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Short Futures
Hedging Other
0000ESU S&P 500 MINI Futures VAGLB Hedge - Guaranteed Equity / SNZ20JLFK8MNNCLQOF3
7T | 50 | ... 6,071,687 | Contract Minimum Annuity Benefit N/A......... Index |09/15/2017 | CME.........ccccoonurren. 9 06/15/2017 | ..2,428.6748 |..2,420.9000 | ........... (2,250) [ cvooverrirriienns [ e [ | e | e 19,437 | oo 19,437 230,425 1 50
0000ESU S&P 500 MINI Futures VAGLB Market Risk Capital Equity / SNZ20JLFK8MNNCLQOF3
7 | 9,967 |1,210,025,629 | Contract Hedge N/A......... Index |09/15/2017 | CME..........cccorvurren. 9 06/15/2017 | ..2,428.0639 |..2,420.9000 | ....... (548,418) | ...ooovvrriries [ e | e | e | 3,570,114 | ....... 3,570,114 |...45,933,330 | ..cocvvrvcrirnne LI [ 50
0000ESU S&P 500 MINI Futures VAGLB Hedge - Equity Equity / SNZ20JLFK8MNNCLQOF3
7T | 5 | e 606,860 | Contract Indexed Annuity N/A......... Index |09/15/2017 | CME..........cccocrnunnen. 9 06/15/2017 | ..2,427.4407 |..2,420.9000 (225) | cvvovevnrinniens [ [ | e | e 1,635 1,635 23,045 1 50
0000FAU S&P 400 E-MINI Futures VAGLB Hedge - Guaranteed Equity / SNZ20JLFK8MNNCLQOF3
7| e 10 | . 1,736,534 | Contract Minimum Annuity Benefit N/A........ Index |09/15/2017 | CME..........ccoooovernen. 9 06/15/2017|..1,736.5338 |..1,746.1000 | ........... (1,200) [ cvvooeverrrrireens [ erereeneinreiiineeies | e | e | e (GRS [— (9,566) | ......... 67,625 | ..ocoovvverienne 1] 100
0000FAU S&P 400 E-MINI Futures VAGLB Market Risk Capital Equity / SNZ20JLFK8MNNCLQOF3
7 | 2,039 | ..354,311,573 | Contract Hedge N/A........ Index |09/15/2017 | CME..........cccoonevnen. 9 06/15/2017|..1,737.6732 |..1,746.1000 | ....... (292,493) | ...ccvevrviiriii [ e | e | e (1718217) | e (1,718,217) | ...13,788,375 | ...oovvvvenn. 1] 100
0000MFU MSCI EAFE MINI INDEX VAGLB Hedge - Guaranteed Equity /
7| 33 ... 3,135,573 | Futures Contract Minimum Annuity Benefit N/A........ Index |09/15/2017 | ICE.........ccccooovuvveen. 5493004R83R1LVX2IL36.... |06/15/2017| ..1,900.3475 |..1,889.6000 | ........... (2475) [ oo [ e | e | e | s 17,733 | o 17,733 | .. 120,265 | oo 1] s 50
0000MFU MSCI EAFE MINI INDEX VAGLB Market Risk Capital Equity /
7| 6,003 | ..570,240,111 | Futures Contract Hedge N/A........ Index |09/15/2017 | ICE.........cccooonurveen. 5493004R83R1LVX2IL36.... |06/15/2017| ..1,899.8504 |..1,889.6000 | ....... (438,193) | ..o [ v | e | eeevieneisssienns | e 3,076,671 | ....... 3,076,671 |....21,877,235 | ccoooovvrrs 1] s 50
0000RRU RUSSELL 2000 MINI INDEX | VAGLB Hedge - Guaranteed Equity /
N I [ 627,704 | Futures Contract Minimum Annuity Benefit N/A........ Index |09/15/2017 | ICE..........cccoouuvneen. 5493004R83R1LVX2IL36.... |06/15/2017| ..1,394.8979 |..1,414.3000 | ............ 1,865 | ..o [ e | ceresieresiennniens | ceeveneseneienes | e (CHEXD] [— (CHEXD) — 31,750 | oo 1] s 50
0000RRU RUSSELL 2000 MINI INDEX | VAGLB Market Risk Capital Equity /
7 | 1,404 | ....98,058,523 | Futures Contract Hedge N/A........ Index |09/15/2017|ICE..........cccoouuvneen. 5493004R83R1LVX2IL36.... |06/15/2017| ..1,396.8451 |..1,414.3000 | ........ 265,827 | ..o | e | e | e (1,225,337) | ...... (1,225,337) | ..... 4,953,050 | .oovocrris 1] s 50
0000TUU US 2 YR TREASURY NT VAGLB Hedge - Equity Interest
7| 3| 600,000 | Futures Contract Indexed Annuity NA........ Rate ]09/15/2017 | CBT........ccocoouvuenacs 549300EX04Q2QBFQTQ27 |06/15/2017] .....108.1894 |..... 108.0500 281 | i [ || s | 837 | oo 837 900 2 2,000
13429999, Total-ShOrt FULUTES-HEAGING ONET. ...t iriiititiiiiieiitiitiit crettstsss st r st es skt s e h s 8 1k 0888088288 e08s 48808 eeE 8oL 8o R L8 48 E L84 E 188400888088 b bbbttt ettt ensnnssnnres | nns (1,017,481) 3,724,576 | ....... 3,724,576 | ....87,026,000 XXX XXX
1389999. Total-Short Futures. e (1,017,481) | 0 0 0 | 0| 3,724,576 | ......3,724,576 |....87,026,000 XXX XXX
1409999, TOtAI-HEAGING ONET. ... i1 orris s8££ 884008 0084008408080 L8400 | oo (1,017,481)] ... . . .0 |...3,724,576 | ....... 3,724,576 | ....87,026,000 XXX XXX
1449999, TOTAL. i es ke &4 eeEE LR LR LR LR LR LR oL R LR LR eLe SLEEEeEEE e R eEE R LR LR LR | cnes (1,017,481) | oo [V I () (O 0]... 3,724,576 | ....... 3,724,576 |....87,026,000 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
Bank of America ..102,207,850 | ....(15,181,850) | ....87,026,000
TORAI INEBE CASN DBPOSIES........ e £EE LR LR 410 & eLEEEoEEEEeEE R eLEE e R oEE R 4LE R oEE R 4L R oEE R oEE R 4LEE LR eEE R eEEEeEEE oL R 1oL R oL e HeEEE 1L Eo1EE e H1EEE 14 fELEoeEEEeeEEE L L L LR ..102,207,850 | ....(15,181,850) | ....87,026,000
(a) Code Description of Hedged Risk(s)
1 HEDGES THE EQUITY RISK OF A LIABILITY
2 HEDGES THE INTEREST RATE RISK OF A LIABILITY
3 REBALANCES PORTFOLIO CURRENCY EXPOSURE
4 REBALANCES PORTFOLIO DURATION
5 HEDGES THE EQUITY RISK OF AN ASSET
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Statement as of June 30, 2017 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exch Traded Derivatives
0199999. Aggregate Sum of Exchange Traded | XXX | XXX XXX 87,026,000 | 87,026,000 267,773 (1,285,254) | 267,773 | ... ....87,026,000 .87,026,000
NAIC 1 Desig
Bank of America Corp...... BATYDEB6GKMZO031MB27 | Y Y. 88,133,461 ....711,381,902 0 78,013,050 0 ..1,014,304
Barclays Bank PLC.......c.cc.ocermivienrieieneeeescieneeies G5GSEF7VJP5I70UK5573... | Y Y 57,788,000 ...84,015,942 | ..o (444,916) 25,783,026 85,311,674 | .cooevcvrind (477,657) | cvovveeerrirn 27,046,017 | ..oooriinee 1,419,557
BNP Paribas.. ROMUWSFPUBMPROB8KS5P8Y Y | U (6,561,950) 0 (10,134,083) 0 ..2,022,140
Citibank NA E570ODZWZTFF32TWEFAT6 | Y.. Y. ...115,694,900 125,131,981 | oo (10,406,719) 0 124,065,480 (13,298,415) 0 ..6,402,041
Credit Suisse Intl.... . E58DKGMJYYYJLN8C3868. | Y. Y. 10,867,000 13,836,114 | (3,743,489) 0 13,836,114 ....(4,762,103) 0 ..1,996,797
Goldman Sachs International Ltd W22LROWP2IHZNBB6K528 | Y Y 23,336,000 133,963,424 | ..o, (9,804,359) 823,065 33,963,424 (9,804,359) | ...corvrrriirerinns 823,065 | ...ooovvrerriinene 1,083,756
HSBC Bank USA NA.........cooniernirierrieninee 1IE8VN30JCEQV1H4R804... | Y. | JFTURTRTI DR (2,609,650) 0 (4,311,704) (U1 725,568
JPMorgan Chase & Co . TH6GLXDRUGQFU57RNE97| Y Y. 46,097,000 ....48,019,695 (496,602) .1,426,093 46,884,678 ....(1,536,597) 0 ..1,332,353
Morgan Stanley Capital Services.... 17331LVCZKQKX5T7XV54... | Y, Y. .(61,429,314 0 4,278,589 ..(61,429,314) 0 ..6,616,375
Royal Bank of Scotland PLC RR3QWICWWIPCS8A4S074 | Y Y. 222,000 0) 624,800 912,944 (930,313) (VI 433,527
Societe Generale............ccoveverereenne O2RNES8IBXP4ROTD8PU41.. | Y Y. 361,000 | .ovvrririiriner 12,602 [ (95,701) 0 412,602 |..... (95,701) (U 126,983
UBSAG......ccoomvvimrninna. BFM8T61CT2L1QCEMIKS0.. | Y, Y. 719,000 0 608,495 (U O 115,917
WIS FArGO & C0.... sttt KB1H1DSPRFMYMCUFXT09] Y. Y. 360,000 2,374,513 2,734,513 | oo [ 2,374,513 0
0299999. Total NAIC 1 Designation................ 343,578,361 ....386,325,186 | ...oooviirinnes (96,319,901) 31,031,497 391,021,562 | ...ooovrerenne (106,780,246) | .....ovevvreirnns 30,243,595 | .ooviiiiririns 23,289,318 | .o 11,012,311
NAIC 2 Desi
Deutsche Bank AG............ccuureeriniieriiicerineressiesesiseines 7TLTWFZYICNSX8D621K86.. | Y. Y. 20,361,000 ....23,465,600 .3,104,600 19,127,212 0 ..1,530,229
Merrill Lynch Capital Services GDWTXX03601TB7DW3U69| Y Y. 10,168,500 .. 10,778,066 | ..oocviiinnns (2,019,139) 0 10,778,066 (2,019,139) (L N 971,672
0399999. Total NAIC 2 Designation................ 30,529,500 ....34,243,666 (2,019,139) .3,104,600 29,905,278 (2,019,139) 0 ..2,501,901 ...1,530,229
0899999. Aggregate Sum of Central Clearinghouse. ... oo XXX XXX XXX | 5,867,034 | ..o 33,483,785 | ..o (25,615,312) 2,001,439 |. 33,483,785 (25,615,312) | .oooovvvvrinirinnn 2,001,439 | .o 49,826,619 | .. 49,826,619
0999999, GrOSS TOMAIS. ....vrresereesreersert st ene stk E R re e eEE R Rttt | erenrennieneenes 379,974,895 | ..o 541,078,637 | ..covvrirnns (123,954,352) | ...oovvovvicnnns 123,163,536 | ...oovvvnenns 454,678,398 | ...ccoovennnd (135,699,951) | ..vovererinrnns 32,512,807 | .o 162,643,838 [ ..oovvvvinens 149,395,159
1. Offset per SSAP No. 64
2. Net after right Of OffSEE PEI SSAP IND. B4........c. ettt ettt ettt es et st st essee st ssteeies | eseesetaesesseeseeseseesee et eeEeeseEeEeeseesee et eeEeeseEeEeeseeseE e b enteEseb et eeses et et antes et et ensansessnsentensnsns | snsesnssssessess 541,078,637 | ..ccoovvrneee. (123,954,352)




Statement as of June 30, 2017 of the NATIONWIDE LlFE |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

6030

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I,Vorlv)
Collateral Pledged by Reporting Entity
Bank of America Corp = CBT........occuvvererreeerinensenineens 549300EX04Q2QBFQTQ27.... | CASh.....oucvvureeiririerieiseeiseie et CSN. ettt | enb bt 900 900 |
Bank of America Corp - CME.. ... SNZ20JLFK8MNNCLQOF39.. | Cash Cash 60,042,800 ...60,042,800
Bank of America Corp - ICE.... . 5493004R83R1LVX2IL36........ Cash Cash 26,982,300 ...26,982,300
BNP Paribas - OTC........coouvriiiiririiniieeiiesiesssisssins ROMUWSFPUSMPRO8BK5P83 | Cash Cash 8,960,000 ....8,960,000 | ..ocorerirnnen.
HSBC - OTC....... 1IEBVN30JCEQV1H4R804..... Cash Cash 3,500,000 3,500,000
Morgan Stanley Capital Services - OTC.........cccoevvivevernnnne 4PQUHN3JPFGFNF3BB653... | Cash Cash 65,759,000 ...65,759,000 | ...
Wells Fargo - CME SNZ20JLFKBMNNCLQOF39.. | SECUtY......cvvvrireiririrerersserissrisnennes 89233P 5T 9 | Toyota Motor Credit Com SrNE........ciiiiieiieri s 20,729,660 | .................20,000,000 | .ovoriviiiiinns 19,963,329 | 01/12/2022.
0199999, TORAIS. ...ttt etttk 0e e f ks S04 e0Ef 88k oL E 0oLt oLEE L L 088 eEEE L E oL EEE e E oL E L E 0L L L L EeLE oL E LR eeEeeE o0k e eLLEeELEeEEeLEE LS E LRkt | ceiniiniian 185,974,660 | ...............185,245,000 | ......cconenne 185,208,329 XXX
Collateral Pledged to Reporting Entity
Barclays Bank PLC - OTC.........cocoomiemrineirneinsineiienienes G5GSEFTVIPSITOUKSST3...... | CASH.....ouiireiiiiriiiieseiissiee st Cash 57,788,000 | ...ccoovrrrrne 57,788,000 XXX
Citibank NA - OTC..... E570DZWZT7FF32TWEFATS.. | Cash CSN. et | et 115,694,900 .115,694,900 XXX
Credit Suisse Intl - OTC.......c.oveeerreineieierieeseeisei E58DKGMJYYYJLN8C3868... | Cash Cash 10,867,000 | ... ...10,867,000 XXX
Deutsche Bank AG = OTC........couvvererinrererierinsrienienes 7TLTWFZYICNSX8D621K86.... | Cash Cash 20,361,000 | ..oovvevrrrnee 20,361,000 XXX
Goldman Sachs International Ltd - OTC.. ... W22LROWP2IHZNBB6K528.. | Cash Cash 23,336,000 23,336,000 XXX
JPMorgan Chase & Co - OTC ... TH6GLXDRUGQFU57RNEY7. | Cash Cash 46,097,000 | ... 46,097,000 XXX
Merrill Lynch Capital Services - OTC........coevvrveererniriinns GDWTXX03601TB7DW3U69. | Cash Cash 10,168,500 | ...coovverrnnee 10,168,500 XXX
Royal Bank of Scotland PLC - OTC........c.ccouvurvernrrnirinens RR3QWICWWIPCS8A4S074.. | Cash Cash 222,000 222,000 XXX
Societe Generale - OTC O2RNE8IBXP4R0TD8PUA41.... | Cash Cash 361,000 | ... 361,000 XXX
UBSAG-OTC........ BFM8T61CT2L1QCEMIKS0.... | Cash Cash 719,000 | oo 719,000 XXX
Wells Fargo - OTC... KB1H1DSPRFMYMCUFXTO09. | Cash Cash 360,000 360,000 XXX
Wells Fargo - CME SNZ20JLFK8MNNCLQOF39.. | Cash Cash 5,867,034 XXX
Bank of America - OTC B4TYDEBBGKMZO031MB27.. | SECUTitY........ocvveverrrreireirerieeiseninees 3128MM U6 8 | FHLMC Pool #G18604 2,890,269 XXX 06/15/2031.
Bank of America - OTC B4TYDEB6GKMZO031MB27.. | Security.... 31307C  LL 0 | FHLMC Gold Pool #J23931................. 6,290,936 XXX 05/15/2038.
Bank of America - OTC B4TYDEB6GKMZO0031MB27.. | Security.... 3136A7 K7 6 |FNMAREMIC Ser 2012-92 CI EB... 1,637,972 XXX 04/25/2037.
Bank of America - OTC B4TYDEB6GKMZO031MB27.. | Security.... 3136AC  AA 9 |FNMA REMIC Ser 2013-10 CI PA... 3,130,114 XXX 02/25/2043.
Bank of America - OTC B4TYDEB6GKMZO0031MB27.. | Security 3136AD XV 6 | FNMA REMIC Ser 2013-26 CI NE 2,048,762 .1,982,643 XXX 09/25/2039. | .
Bank of America - OTC. B4TYDEB6GKMZO031MB27.. | Security.... 3136AJ)  4J 2 | FNMA REMIC Ser 2014-23 CI A 23,503,921 ...23,395,506 XXX 05/25/2044.
Bank of America - OTC B4TYDEB6GKMZO0031MB27.. | Security.... 3136AP D3 3 | FNR REMIC Ser 2015-55 Cl VE........ccocieemrirerrerieeieessesissise e isensssens 536,148 513,471 XXX 02/25/2030.
Bank of America - OTC B4TYDEB6GKMZO031MB27.. | Security 3136AT  YS 7 | FNMA REMIC Ser 2016-MO Cl AT ..ottt 2,862,207 .2,918,496 XXX 02/25/2026. | .
Bank of America - OTC B4TYDEB6GKMZO0031MB27.. | Security.... 3137BB A9 1 |FHLMC REMIC Ser 4337 CI BA.......... 824,744 ...817,608 XXX 02/15/2046.
Bank of America - OTC BATYDEB6GKMZO0031MB27.. | Security.... 3137BC  EH 7 |FHLMC REMIC Ser 4369 CI AB.... 5,298,665 5,234,981 XXX 07/15/2044.
Bank of America - OTC B4TYDEB6GKMZO0031MB27.. | Security 3137BC M5 4 |FHLMC REMIC Ser 4363 CI BA.... 4,894,670 4,774,976 XXX 05/15/2047. | .
Bank of America - OTC B4ATYDEB6GKMZO0031MB27.. | Security.... 3137BD XX 9 | FHLMC Ser4390 ClINY ..ottt 8,194,074 8,021,845 XXX 06/15/2040.
Bank of America - OTC B4TYDEB6GKMZO0031MB27.. | Security.... 313988 RU 9 | FNMA REMIC Ser 2010-143 CL AG........ccciriiierierineesseesssissssesssesessesssssssssssessesssssssssssssssens | sonenes 64,083 XXX 12/25/2038.
Bank of America - OTC B4TYDEB6GKMZO031MB27.. | Security 36179R  LP 2 | GNMA Pool #MA3034 21,359,536 XXX 08/20/2045. | .
Bank of America - OTC B4TYDEB6GKMZ0031MB27.. | Security.... 38374H  PY 0 [ GNMA S€r 2004-54 Cl LG.....cuuiruuiiumirsiersessssesssssssssssens st st ssssssnssssssnssenssesssssess | sossesssssssssnes 4,597,361 XXX 07/20/2034.
0209999, TOMAIS........vvvvererireiesiesesiseisses st ssesssesss st sse bbbk b s s s s sseeebe S441eeEsee RS SRS LSRR SRS 1 SRR LRSS R R E RS eER LR E e R b e ke ee4Re LR LR RS R AR LRSS RS R bbbttt | cisensinniis 379,974,895 | ...ovvvveenne 378,395,551 XXX XXX




Statement as of June 30, 2017 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

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

04012M AP 4 | Argent Securities Inc RMBS Ser 2006-M1 C....... 502,169 ....676,582 | 07/25/2036.......

36829 AA 9 | GE Capital Commercial Mortgage RMBS SEr...........ccoviuiiiiiiiciirieieintieeiesiessesie e sesesssssiessssisenes 153,354 ....247,037 | 08/25/2036.......

362334  BQ 6 | GSAA Home Equity TR RMBS Ser 2008-3 C1 AT....ciiiiiiiiiiirisseerssssssssssserssss e ssenssseensssssssensssnssssssssessssessnsanes | sessssanssssenes 5FM 7,702 [ oo 12,824 |03/25/2036.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMtIES...........veviereevirerieeieies e 663,225 ....936,443 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated)..........verriiririiiisiniiniiers s ssssnsssssrssseseseneees 663,225 ....936,443 XXX
6299999.  Total - Residential Mortgage-Backed SECUMHIES...........cveweiieiiieiii ettt 663,225 ...936,443 XXX
6699999.  SUDLOtAl = BONS.....cvvuieriiieiiiieiissisississr s nnes 663,225 ...936,443 XXX
Cash Equi (Schedle E Part 2 Type)

000000 00 0 |Overnight Repos SEC LENDING ONLY ......cuuuiiiuiimmiiimiiiisimissiississssissensenssssasssssssssssssssenssssssssssssssssessensssssssnsssns | cvsensssnesnnns | avessmssnnssnnsssnnses | aveessnniens 168,852,876 | .....cccco.u. 168,852,876 | 07/03/2017.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYpe)......ccovereinreersisirnnnaas 168,852,876 XXX
9999999, TOMAIS..... oot 169,516,101 XXX
General Interrogatories:

1. The activity for the year:  Fair Value $.....(22,605,158)  Book/Adjusted Carrying Value $.....(22,624,838)
2. Average balance for the year:  Fair Value $.....163,142,973  Book/Adjusted Carrying Value $.....163,419,176
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
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Statement as of June 30, 2017 of the NATIONWIDE LIFE 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
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Statement as of June 30, 2017 of the

NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest]  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Bank of America Charlotte, NC 481,312 362,582 525,148 | XXX
Bank of New York Mellon............ccccoovvvverirnineirnennnee. New York, NY. 6,900,538 5,198,816 5,252,721 | XXX
JPMorgan Chase. New York, NY. <0ee(113,182,160) | ...........(102,875,270) | ............(94,938,917) | XXX
PNC Pittsburgh, PA 345,985 363,586 383,066 | XXX
US Bank Minneapolis, MN 248,047 115,021 954,823 | XXX
Wachovia Charlotte, NC. 732,831 814,351 498,149 | XXX
The Federal Home Loan Bank of Cincinnati................... Cincinnati, OH. 219,647 261,553 276,231 | XXX
0199998. Deposits in.....3 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX 190,300 192,296 211,478 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 ......(104,063,500) (95,567,065) (86,837,301) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 ..(104,063,500) (95,567,065) (86,837,301) | XXX
0599999. Total Cash, XXX XXX 0 0 ..(104,063,500) (95,567,065) (86,837,301) | XXX
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Statement as of June 30, 2017 of the NATIONWIDE LlFE |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

NONE
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