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sakmentas ofune 0,2017orhe. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS .ottt sttt | neeiiens 11,281,543,042 | ..o | eeveienens 11,281,543,042 | ............. 9,503,445,593
2. Stocks:
2.1 PreferTed SIOCKS.......c.iiiieririririsr s | erstnsb bbbttt | rebneb s | e (U R
2.2 COMMON STOCKS. ..o | sbeessisssiessienees 3,226,008 | ...oovoiseiens [ s 3,226,008 | .....oovoiiieieiiee
3. Mortgage loans on real estate:
Bl FIESEIENS. ottt | nestensnnns 2,650,348,545 | ....oovrireeenrieeeeeeees | eeeeneeennns 2,650,348,545 | ............. 2,331,498,383
3.2 Other than fIFStHENS.........cvuicicrircricecrierr sttt entenins | reesessess st eseesiesiens | reseesssssses e ssessessnes | oestessessesssssessessensees (0 RO
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES)......vevveaereesrietisess st eb ettt bbbttt ensens | Hietsssbessess st ensesissbnenine | nebaresentest s estesssesessesians | sbessessestnsenessessessnssasen (01 O
4.2 Properties held for the production of income (less §.......... 0
4.3 Properties held for sale (less §.......... 0 ENCUMDBIANCES).....uvvurvreircerecirereseieeeeeeseesee | reessessesssesssesssesssessessens | resssesssesssssssssssssssssessnes | sesiesssssssssssessesssnsees (0
5. Cash ($.....23,398,636), cash equivalents ($.......... 0)
and short-term investments ($.....677,137,075).......ccvmrrenrrnmeinnrinsesssssessssssssssssssssssssens | soesssssssssans 700,535,711 | oo | cevveireiieens 700,535,711 | oo 406,509,530
6. Contract loans (including $.......... 0 Premium NOLES).......curereerrieeiereeeeiseieesenissiseesessessseeenas | essresessessnnes 73,209,824 | ... 21,955 | oo 73,187,869 | ...ocvvvrerennad 63,897,539
7. DEIIVALIVES......oouvireveriicriieceie sttt snnenns | coeesisnesnd AT AB4,442 | ... | e 417,464,442 | ... 324,722,443
8. Other iNVEStEd @SSELS..........vveurrirrriirireriesee s sess s ensses | esseseeessenes 146,994,693 | ..o | e 146,994,693 | .......ccccoo... 129,792,798
9. RECEIVADIES O SECUMES.........ouvvuiiiiiiici s aans | sesssss s enss s nsss | erssenssnss bbb snssenes | sossisssssssss s se (O R
10.  Securities lending reinvested collateral @SSELS.........vrrrrrinrinrirrieiseinesessesesesesesssnsees | seerensesnesennn 65,822,056 | ..coovereeiieieeeieenns | e 65,822,056 | ......ccooevrnee 29,005,240
11, Aggregate write-ins for iNVESIEd @SSELS........c.vvvrirririririrre et sssessesssnsees | evressnnenessennns 98,344,383 | ....cocveeveeee, (L [ 98,344,383 | ......ccoovunn. 32,373,725
12.  Subtotals, cash and invested assets (LINES 110 11).....cvrerrerinrnrreiecneineeseseeseeseiessensnnes | cveeeeneens 15,437,488,704 | ....cooovevevveene 21,955 | ........... 15,437,466,749 | ........... 12,821,245,251
13. Title plants less §.......... 0 charged off (for Title INSUIErS ONIY).........cceiuriruiieiirerincricrinens | creereesneenesenesnesinesiesiens | rereesiesssssssssessesnennes | sereesseseessessessessenees (0
14.  Investment income due and @CCTUEM............c.eviveieicieie et | esesaesiesnias 126,745,943 | oo | e 126,745,943 | ................ 113,458,512
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of Collection...........cccccoeeee | oveereereereinennd 8,836,906 | ...ccocvvurunnn 6,460,635 | ..ocovvevereene. 2,376,271 | oo 2,588,189
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled Premiums)..........ccoveveervirins | cevrerererienenas 34,243,934 | ..o [ e 34,243,934 | ..o 33,143,172
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... D)o eeeeeeseent ettt | eees st st et enees | frressene st st s nesnnes | reeeseess sttt [0 OO
16. Reinsurance:
16.1 Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinSUred COMPANIES...........cc.eurrrrieriureieenrineineieiiees | ceereieeseessseseesessessseesessesss | seseeessssssssssssesssssessessssens | sebsessessesssssessessesssssseens (0
16.3 Other amounts receivable under reinsurance CONracts............c.ovvvreeeineineineineiineis [ cevreineineines 3,704,141 | s [ s 3,704,141 | i 3,107,323
17. Amounts receivable relating to UNINSUIEA PIANS.........c..cuuiueeiiniiniicieieieieessiseisesessssisesiees | eeteseesestsessessessesssesssssens | seesessessssssessesssstsssssssessesss | nessessessnssssessessassessens (01
18.1 Current federal and foreign income tax recoverable and interest thereon...............coevercroees | ovveneereenennns 11,355,692 | ..o | s 11,355,692 | ..oovvverrene 20,304,120
18.2 Net deferred taX @SSEL..........ciuiiiiiri i | seae e | s | s 0 | e
19.  Guaranty funds receivable Or 0N dePOSIt........ccourrurierinriirieiiernese s ssesessesssssens | svresssresssessassnes 560,639 | ..o | e 560,639 | .ooverirrirriiieens 576,737
20. Electronic data processing equipment @nd SOWETE.............c.uuerieriericriererierieriesieriens | coresnesnesesesssessessesins | crinessnessessessessessessestes | oesssssssssssssessesssessneees (01
21, Fumniture and equipment, including health care delivery assets (§.......... )i | sereereenier e | et | e L0 TR
22. Net adjustment in assets and liabilities due to foreign eXChaNGe FatES............cccvcrrrriinerinens | e | crreriesiesesesiesiessenie | e (0
23. Receivables from parent, subsidiaries and affiliates.........c.cocreurenrerrererninenrnnecnrreineinnes | ceerrrnenennee L LT61,989 | e [ e 71,761,989 | oo 7,360,900
24. Health care (§.......... 0) and other aMOUNTS FECEIVADIE. ...........c..rieriirieririrrireirecierierieiins | cenrineeneinesiesesinesienins | crenesiesiessessessessessenses | oesssessesssessessesssesssenes (0 T
25.  Aggregate write-ins for other than invested aSSetS.........o.uwrriririineireeeiseseieeseneieeeees | erieeeneeseennes 64,781,511 | oo 43,553,433 | .covvn. 21,228,078 | ...covvveneee. 22,687,973
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 through 25)..........veemreereererieeereresneessseeeseessessssssesssssssssssssssssenes | seesseeens 15,766,829,475 | ...vvvorvveenne 50,036,023 | ........... 15,716,793,452 | ........... 13,029,506,242
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........cccvverreee | coverveneenne 1,533,491,353 | oo | e 1,533,491,353 | ............. 1,436,692,746
28, Total (LINES 26 NG 27).......cveueeereereeeseeesseessseeseessseesseeesssesssssessessssssssesssssssssassssssssssessnsees | seessseeens 17,300,320,828 | .......coovvenne 50,036,023 | ........... 17,250,284,805 | .......... 14,466,198,988
DETAILS OF WRITE-INS
1101. Other invested assets reCeIVaDIE..............ovvriiiiiiiniii s | i 5,857,560 | ...ovvviiiiieiiiiiiiens [ s 5,857,560 | ....cccovvrrunn. 3,087,300
1102. Derivative collateral and reCeivabIEs.............cc.ovuriiriiniiniinin s | e 92,486,823 | ... | s 92,486,823 | ......cccoouue. 29,286,425
OO OSSP OP PP PSRTROTUT SOTOSOTORTS RPN BSOTSORRTTOTOTRRSPR UPSRTRN (1
1198. Summary of remaining write-ins for Line 11 from overflow Page...........coccvvenrinrinernerinenes | coreeereeineeinesinesnesineeenens (O L0 T [0 R 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNe 11 @DOVE)......cccrrerrreernrernrerarersreeseresssesssenees | covrerneeesneens 98,344,383 | ... () 98,344,383 | ..o, 32,373,725
2501. Accrued fees and Other @SSELS.............cviuiieiciiieiecieee sttt | evesessesaesanes 21,279,112 | o 51,034 | .o 21,228,078 | ...oevvveras 22,687,973
2502, Deferred SOfIWAIE COSES.........c.ciriicreieiieeeteicte ettt ettt es et ae s st ssstennans | ervetesessnsssnes 31,725,707 | covvevrrrne. 31,725,707 | oo (0 U
2503. Disallowed interest MainteNaANCE FESEIVE. ...........c.cciiieieieeeeeeeee e enees | everererereeenens 11,776,692 | ..o 11,776,692 | oo 0
2598. Summary of remaining write-ins for Line 25 from overflow Page..........ocoeeneeneneinineineineenns | ceneineineieesseseeseseseeeens (0 [0 O [0 RN 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 8DOVE)........cuvuereeirmmmrressissrmsssesessennssensesas | seessenesseseencs 64,781,511 | oo 43,553,433 | oo 21,228,078 | ..o 22,687,973




sakmentas ofune 0,2017orhe. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....13,141,366,960 less §.......... 0
included in Line 6.3 (including $.....2,080,452,164 Modco Reserve) ....13,141,366,960 ....10,783,710,805
2. Aggregate reserve for accident and health contracts (including $ 1,140,604 649,163
3. Liability for deposit-type contracts (including $.......... 0 Modco Reserve) 17,056,030 17,257,026
4. Contract claims:
4.1 20,467,927 30,465,889
4.2 ACCIHENT ANG NEAIN......c.. et ss bbbt b s betnes | £rebastes et et et s e bbb e s bt nt s | Serebeet et bttt
5. Policyholders' dividends $.......... 0 and coupons §.......... 0 due and unpaid
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 $..........
7. Amount provisionally held for deferred dividend policies NOt INCIUAEA IN LINE B.........c..cueuuriuiueieiiiineireieeineiseieseiee e sesessessees | eesesssesesssssseesessessssssessessestesens | sressesssssssesessesssssnessesssssssssnssenes
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §......... 0 discount; including §.......... 0 accident and health PrEMIUMS...........ccueiiiiiriicis et nsssssnes | sesestesesesessessssssenas 1,845,031 | oo 1,679,402
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES..........c..vuieriuuririiierieri sttt sesens | frebsets ettt s st s bbb nssents | cosesbetb st s bbbt
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating
refunds of which §
9.3 Other amounts payable on reinsurance, including $
94  Interest Maintenance Reserve
10.  Commissions to agents due or accrued - life and annuity contracts §.....
and deposit-type contract funds §.......... 0ttt
11. Commissions and expense allowances payable on reinSUranCe aSSUMEM............c..cuerirmeirermermereieisesse s
12, General EXPENSES QUE OF ACCTUBH........cvuevuiurirrreisieisiesseesstesse st se bbb se sttt es bbb s s st n s bbb s s st n s bt
13.  Transfers to Separate Accounts due or accrued (net) (including $.....(130,897,203) accrued for expense
allowances recognized in reserves, net of reiNSUrEd @lIOWANCES)............cu it essnns | feniessessessnsnneaa (130,739,127) | ..cercveereriierirenas (128,623,193)
14.  Taxes, licenses and fees due or accrued, excluding federal income taxes...........cocvverreercennn. .3,697,153 2,929,953
15.1 Current federal and foreign income taxes, including $.......... 0 on realized capital GAINS (I0SSES)........uuurereieiirerieiiriierieisrieiesesies | rerierineieres e | seesiesb e st niees
15.2 NEt AEfEITET tAX HADIIIY.........cvve vtttk bbbt | Hhbebb bt s bbbttt | Sebeeeb e bbb
16.  Unearned investment iNCOME.........ccvvuvveeeuneenenineerinirneinenes
17. Amounts withheld or retained by company as agent or trustee
18.  Amounts held for agents' account, including $.....
19.  Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21.  Liability for benefits for employees and agents if not included above
22. Borrowed money §......... 0 and interest thereon §......... (1 R
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 Asset valuation reserve 75,678,604
24.02 Reinsurance in unauthorized and certified ($ 241,245
24.03 Funds held under reinsurance treaties with unauthorized and certified ($.......... 0) FOINSUIETS......oovereeeeeeeeeeeeeseeseeeeeeneseines 911,306,738 878,024,536
24.04 Payable to parent, subsidiaries and affiliates .3,285,824 16,195,594
24.05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans
24.07 Funds held under coinsurance............cccoeveveene
24.08 Derivatives..........cocveeeveneenennes
24.09 Payable for securities..........
24.10 Payable for securities lending.........c.cc.coen.
24.11 Capital notes §.......... 0 and interest thereon §.
25.  Aggregate write-ins for iabilities............covrvrrneneneiereseesenns
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25)...
27.  From Separate Accounts statement....
28. Total liabilities (Lines 26 and 27).....
29. Common capital stock
30. Preferred capital stock
31.  Aggregate write-ins for other-than-special surplus funds
32.  Surplus notes
33, Gross paid in and CONHDULEA SUMPIUS........ccuuvuureririeiireiieiieeiset ettt st bbb bbb bbb | Hreesntsenesentans 1,765,624,500 ......1,665,624,500
34.  Aggregate write-ins for special surplus funds..
35, UNQASSIGNEA FUNAS (SUMPIUS).....vuvueerereirrireiteteieeieeese e ses et ..(758,443,212) ...(700,016,490)
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 29 §.......... 0) ettt
362 ... 0.000 shares preferred (value included in Line 30 §.......... )ittt s
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $.......... 0 in Separate Accounts Statement)............ccccverercrnininiiinins 1,007,181,288 965,608,010
38. Totals of Lines 29, 30 and 37 ..1,009,821,288 968,248,010
39. Totals of Lines 28 and 38 (Page 2, LiNe 28, COL. 3).........cuurermirirrriiirieesiesiiessissessessssesssssesssesssesssessssessses s esessesssssssessssses ....17,250,284,805 ....14,466,198,988
DETAILS OF WRITE-INS
25071, RESEIVE fOr @SCNEAT fUNGS........vuiiiiiiircri bbbttt | ebiessnsbesses st enes 4,430,272 | oo 3,909,151
2502. Tax credit commitment liabilities 1,280,000 1,280,000
2503. Reserve for Igation ..o .
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)........cuuiuuiuriiriiiiiiisiseiseissess s
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page .0 .0
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)...........
BA0T. e
3402. ...
BA03. oo
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)

Qo3



saementas otsune 20,2017t NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts..........c.corereerrenrisienreneireieeneeeeieeeseeseees | ceveeeenns 2,769,037,278 | ........... 1,923,839,040 | ........... 3,563,663,875
2. Considerations for supplementary contracts with life CONINGENCIES. .........cuvieiriiirirer s | creeereesssenseene 606,946 | ....ccorvrrrrnnns 912,923 | ..o 1,496,825
3. NETINVESIMENT INCOME. ......oieierieiicie ettt bbb bbb bbbt 268,708,285 | .............. 210,058,180 439,480,929
4. Amortization of Interest Maintenance Reserve (IMR) (1,554,912) (659,584) | .. 1,220,626)
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances on reiNSUraNCe CEAEBM. ...t seenses 23,785,562 | ..covvvvernnn 22,401,824 44,313,346
7. Reserve adjustments 0N reiNSUFANCE CEARM.........c..ouuiuururriiieieiieiiseise ettt .(210,771,296) | ......c..c... (105,350,997) ..(232,193,663)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
TTOM SEPATALE ACCOUNLS. ... eecercerireeeeteis ettt s bbb sttt 36,688,903 70,206,500
8.2 Charges and fees for depoSit-tyPe COMIACES.........ciuriiririirieecris st sssenses | nssessesesnssessessssessessssnss | sressssessesnssassesessssessessnss | sessssssessessssessessssssassens
8.3 Aggregate write-ins for miscellaneous income.. ..42,323,347 ...75,838,778
9. Totals (Lines 110 8.3)......ccccvvuvviieiveiiniiiiiiniicnens ..2,928,824,113 ..3,961,585,964
10. Death DENEits.........cocoviiiiiii i ...37,336,538 ...67,931,814
11. Matured endowments (excluding guaranteed annual pure ENAOWMENLS)...........c..cureuriuriereemerseieiese e ssessseniens | cesneesnesssessnessees 26,680 | .oovrerrieineennn 3,034 | 3,534
12, ANNUILY DENETIES. ... 24,335,897 31,826,233
13. Disability benefits and benefits under accident and health CONraCtS............oververeerrireirinerrre s ....125,065 ....191,060
14. Coupons, guaranteed annual pure endowments and similar benefits
15. Surrender benefits and withdrawals for life CONrACES...........c.ovuruririererrieec st
16. Group conversions
17. Interest and adjustments on contract or deposit-type contract funds.. ..697,130
18. Payments on supplementary contracts with life contingencies 718,068 715,862 1,442,451
19. Increase in aggregate reserves for life and accident and health CONraCts...........coeevrieniineinineinenneeeeesseseens | s 2,356,110,048 | ........... 1,644,282,014 | .......... 3,046,064,259
20. Totals (Lines 10 to 19) ..2,539,505,922 1,774,232,560 ..3,336,466,028
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)..........ccccceveveees | covverrieneees 308,730,413 | ..oevvnvne 258,354,664 | .............. 494,683,817
22. Commissions and expense allowances on reinsurance assumed
23. General iNSUraNCe BXPENSES.........cuerrrererrerrereseessssessassssesessessneseees 120,791,209 ...114,756,231 228,137,153
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ..16,419,261 | ... .14,898,037 |. ...28,389,090
25. Increase in loading on deferred and uncollected premiums............ ....(40,544) | .... ....(867,738) | .. ..(954,807)
26. Net transfers to or (from) Separate Accounts net of reinsurance ...31,278,225 .24,967,042 ...714,685,006
27. Aggregate write-ins for deductions.. ..22,085,368 | .....ocoovennne 20,311,393 ...38,448,149
28, TOtalS (LINES 20 £0 27).....uvuuiereereireeieiseiieesse e ..3,038,784,423 | ..........2,206,657,137 |. .4,199,873,246
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28).........cccocoveues [ covvivneinae (109,960,310) | ..covvvuveneen (82,897,792) | ....covvene (238,287,282)
30. Dividends 10 POICYNOIAETS. .....cuvuiuieircieiiiiei ettt 392,109 365,928 735,397
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)... (110,352,419) | .... (83,263,720) | .. (239,022,679)
32. Federal and foreign income taxes incurred (excluding tax on capital gains)...........cccuevrrrririenreenmeemeeneeneereeeeeeeeeeeeees (14,852,451) | coovvverrerirerenn6,532 | v, (8,584,137)
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (I0sses) (Lin€ 31 MINUS LINE 32).........c.euriiiiiiierieieiisiseise ettt sessess e s sies | seeresssesines (95,499,968) | ......covvv. (83,270,252) | ............. (230,438,542)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....3,546,594 (excluding taxes of $.....(1,596,944) transferred t0 the IMR)............coovvrerveeriierrinnsiee e 57,170,831 | .cocovivrenne (14,704,447) | .....ocervvnenne 3,795,687
35. Netincome (LiNe 33 PIUS LINE 34)......... ittt (38,329,137) | ..vvvvvvrnene (97,974,699) ...(226,642,855)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHIOT YEAN..........urierrerrereireesreeeissesssessesessessesssessssssssssssesessesss s ssessesssssessessssssssessessenss | sesessessnens 968,248,010 | .....cocvee. 735,046,660 | .............. 735,046,660
37. NEtiNCOME (LINE 35)......cuiiuiiiiiiiriiiiiiriii s (38,329,137) ...(97,974,699) ...(226,642,855)
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....1,763,412... .7,190,468 | ... 50,694,583 | .
39. Change in net unrealized foreign exchange capital Gain (I0SS)..........oueueririiiiriiininee e ...(1,604,035) (1,226,800)
40. Change in net deferred income tax 1,763,412 42,400,662 (33,747,186)
41. Change in nonadmitted assets (7,377,657) | .... (32,016,531) | . ...61,477,634
42. Change in liability for reinsurance in unauthorized and certified COMPANIES..........c.ccrvuririineiniiireireese i 241,245 (241,245)
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44. Change in asset valuation reserve
45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate Accounts Statement..............ccc.......
48. Change in SUrpIUS NOES..........cvvrermrrieireririseiseerieeeene
49. Cumulative effect of changes in accounting principles
50. Capital changes:
50.1 Paid iN....cvoeerreieeeeeene
50.2 Transferred from surplus (Stock Dividend
50.3 Transferred to surplus
51. Surplus adjustment:
BT PAIA MM
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance
52. Dividends to stockholders
53. Aggregate write-ins for gains and I0SSES IN SUMPIUS...........cuuruuriuiueiriiiereire ettt sttt ettt essees | frebsesssntasine (8,212,132) | .oveeverrnas (6,776,268) (34,632,910)
54. Net change in capital and surplus (Lines 37 through 53).... ..41,573,278 .(6,066,138) | . .233,201,350
55. Capital and surplus as of statement date (Lines 36 + 54) ..1,009,821,288 728,980,522 968,248,010

DETAILS OF WRITE-INS

08.301. Miscellaneous income...
08.302. oo

08.303. s

08.398. Summary of remaining write-ins for Line 8.3 from overflow page.
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)...

.4

...42,323,347

2,323,347

.38,003,484

...75,838,778

...715,838,778

2701, Net investment earnings on funds withheld by ceding COMPANY..........cceiiriircreininr s

2

2,085,368

38,448,149

2702.

2703.

2798.  Summary of remaining write-ins for Line 27 from overflow page

2799. Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).......c.vrerriiriiiiriiiisiisssisetissti st 22,085,368 20,311,393 38,448,149
5301.  Adjustment to initial reinsurance, commission and expense allowance (8,212,132) .(6,776,268) | .. .(13,552,536)
5302.  CSV reserve correction (10,595,000)
5303.  Commission expense correction (10,485,374)

5398.  Summary of remaining write-ins for Line 53 from overflow page..

5399.  Totals (Lines 5301 thru 5303 plus 5398) (LiNE 53 @DOVE).........cuururirmeriiririririirisiistiserissistisene s sens e

|

0

8,212,132)

(6,776,268)

(34,632,910)
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saementas ofJune 30,2017 othe. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of FeINSUMANCE............covuviiiiiiiiiii st | sesieniens 2,770,610,298 | ............ 1,926,388,085 | ........... 3,564,763,568
2. NetinVESIMENTINCOME.......c.iiiiiiiciciice ettt bbb bbb s s s s s sse b s st ssnaetas | sensssesessnaas 262,318,598 | ......ccoone. 197,898,961 | ............... 422,415,942
3. MISCEIANEOUS INCOME.......coiieiieiicteteiiieist ettt s ettt s bt s s s s st s s st s snsesensntennns | bevinsesesinnes 102,827,766 | ................. 94,980,167 190,350,810
4. Total (Lines 1 through 3). .3,135,756,662 2,219,267,213 4,177,530,320
5. Benefit and 10SS related PAYMENLS..........c.oiuriririerriirie ettt sttt s st enssnsnnne | sresssesssses 404,988,126 | ............... 225,374,417 502,145,444
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS...........ccvrurereenrereersirnreneeneins | oeeereereinenas 33,394,159 | ..cocoernee. 31,413,648 | ................. 81,817,991
7. Commissions, expenses paid and aggregate write-ins for dEAUCHONS...........c.evuereriuriirnieieieeise e sssiseeseies | seeeeseeenaees 468,336,150 | ............... 413,520,746 | ............... 790,197,477
8. Dividends paid t0 POICYNOIAETS. ........c.ruuriuieiirieiieeisee sttt bbbt bbbt sns | sbnbeesensessanbees 398,499 | ..o 399,334 | .o 765,135
9.  Federal and foreign income taxes paid (recovered) net of $.....(4,144,684) tax on capital gains (I0SSES)..........covvveres | covvererrennnns (21,851,229) | ...coovverne (82,148,471) | .coovvrveenes (79,460,629)
10 Total (LINES 5 HOUGN 9).....ouuvirieiriiiri ittt | eeriseessenes 885,265,705 | .....cocovunee 588,559,674 |............ 1,295,465,418
11, Net cash from operations (Line 4 MiNUS LiNE 10).........c.euuiueurimiiniereeeriniineieeeesssiseesessssssss s sssssssssesesssssssesesssssssines | sesessnsenne 2,250,490,957 | ............ 1,630,707,539 | ....cceenne 2,882,064,902
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds ....258,011,385
12020 SHOCKS.....oveeveeiesesisee et | Crnest et
12.3 MOMGAGE I0BNS.......ooiiieriirieeii ettt bbbt | eeseninerne s 31,335,689
12.4 REAIESIALE. ... | eniesi st st nienins | esientene ettt | seenee et
12.5  Other iNVESLEA @SSELS.......c.oecvveceieeiiicectecte ettt sttt sa ettt sa st et s et ns st sensssssssesssensnsssssnns | sensesesissssenes 11,416,866 | .....cccevevveene. 129,194 | .o 424,702
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS..............cccvrvrunrinrenrinninninneis | e 1,601,714 | oo 1,218,993 | ..o (373,891)
12.7  MISCEIIANEOUS PIrOCEEAS. ......ooceuceureririeeeeiseeseessetseeseesestee s s bt b bbbttt es b ssessentssnsss | sebesissssesans 239,696,412 | .....coo.... 179,002,911 | .....oee 308,239,289
12.8 Total investment proceeds (LINES 12.1 10 12.7)....cuiuriiirriireireieiineineieissieeseese st ssesssstsssss e stess s ssessessnes | sesessnsssesans 542,062,066 | ............... 440,772,423 | ............... 852,118,434
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... ..2,027,884,716 1,267,403,233 2,792,416,991
1312 SHOCKS. .vvveeverrieserises sttt | sentsnene et 3,213,026 | ..o | e
13.3 MOMGAGE 0BNS.....cvevevereriiceiserieeis st | eenesneseenes 352,210,836 | ....cveveenen 628,249,652 |............ 1,018,784,652
134 REAIESIALE. ..o bbb | esb i | Shneb e | Sebe s
13.5  Other iNVESLEA @SSELS..........vvvuerireiiiieesie et es s | eesssnensensons 26,488,281 | ..cvvvverrrnne 22,034,714 | v 57,546,034
13.6  MiSCElIANEOUS PPIICALIONS. ......ovrierrirereicieireieieisiseiseiser ettt ss sttt sensessnsants | eressssesseenes 195,529,473 | ......ccce.ud 67,193,176 | ....ccceeuuvee. 94,701,432
13.7 Total investments acquired (LINES 13.1 10 13.6)......currrirrrirrieierinrieisesstsessiesssssssssessssssssssssssessssssessesssssssssnns | eesessesenns 2,605,326,332 | ............ 1,984,880,775 | ............ 3,963,449,109
14, Netincrease or (decrease) in contract [0ans and PreMIUM NOES..........c.cverurererreerreeinireeersieesesseessesessesssesssssessensns | sesessessssssssens 9,286,968 | .......cocevernnn 4,509,581 | ..cocovvernne. 11,930,490
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LN 14)..........cocvrimmrnminmenmininniennieneeneeeeeeeseessesseees | conneenees (2,072,551,234) | ........... (1,548,617,933) | ........... (3,123,261,165)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOLES. ......eucerveeiciriececie ittt b ettt ebsees | frebsessastsssessentasssessessesins | fessestsssessessassessessantasens | sbessssssessessastssssnssantanssenes
16.2 Capital and paid in SUIPIUS, 1ESS trEASUNY STOCK...........euurerereiriireireiseiiseire ettt ettt
16.3 Borrowed funds
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............covureerircrninireinnscenne
16.5 DivIdENds t0 STOCKNOIABTS..........ouuiiiiiiiiiiiisi bbb | esbis bbbt | Hhsnsbenss bbb | sebineb s
16.6  Other cash provided (@PPHEA).........cv.urverrierrerieriiirireissei st erese st | sersssessssnssns 16,287,454 | .o 61,152,893 | ..o 14,051,560
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | coccouvennne 116,086,458 | ............... 106,639,538 | ............... 404,058,390
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)......cccovvvvrernes | corvrrrerrninns 294,026,181 | ...ccvevnnee 188,729,144 | ............... 162,862,127
19.  Cash, cash equivalents and short-term investments:
191 BEYINNING O YBAN.....cvcuuvrreereeereeeie sttt sttt esss st | sentssssssnnees 406,509,530 | ....occeenne. 243,647,403 | ...covvvenne 243,647,403
19.2 End of period (LINE 18 PIUS LINE 19.1)......cureeueerreereeereeeiceseesiseesssessseessessseesssssssssesssssessssssssessssssssssssssssssnns | sevessssssncees 700,535,711 | covvvorernn 432,376,547 | .ooovveennns 406,509,530
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bONd INVESIMENTS...........c.riieriiiiieineie ettt sttt bnnns | stesiesnessesaad 42,029,849 | ....ccocuceeeee 18,649,575
20.0002  Capitalized interest 0N MOMGAGE I0ANS.........c.cuuriuiuiueiriiiireire ettt bbbttt | sbesbseeessesssseees 521,502 256,988
20.0003  Capitalized interest on bonds............
20.0004  Tax credit commitment liabilities...
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sakmentas ofune 0,2017orhe. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSTIAI TIT. ...ttt bbb ene | esbse st bbb bbb s | ShbeR bbbttt | ettt
2. Ordinary life INSUMANCE. .......cuuevuieierieiieiseee ittt stesisesnenes | etsesbessessesinssnessestnd 609,982,017 | ..oovvrreereirerniriineinas 546,762,455 | .....ccoovvvveiririniinne 1,154,668,019
3. Ordinary indiVIdUal BNNUIIES............uvverreererirriirieeeieressse s esssssssssssssnes | cesseessesssessssesesnes 2,270,703,570 | ..ovvvercrerrerireriin 1,501,820,016 | ...coooevvrrrrircrinn 2,650,356,280
4. Credit life (roup and INAIVIAUAL)...........c.evueiiiieeiicierseesies s sesesesiens | seetinessess et ses et ssessesenessessens | oresestesinteess st sb b s st esinnnns | Sonebssesessese st s es bbbt neees
5. GIOUP [ INSUMANCE. ......uveeveeeeeieieecte sttt ns | £eb bbbttt ees | Chebsee bbbt | sebbesb sttt bbbt
6. GIOUD GNNUITIES. .. .. vvorererreecieeeise ettt sttt st sns s st st s sessesssnssesss | essssssssessssasssssssssessssnnes 701,007 | oo 281,962 | .o 1,816,239
T A = GIOUD ..o s | Seb ettt | ettt | sttt
8. A&H - credit (Group aNd INAIVIAUAL)........c..oveieririiecicie ettt seaee s stesisseenies | eesestessessessesssessessesseesseesessessassnsses | £ressessastssssssestasssessesteeseesessessentnes | sebessessessassassssssestastass e st essentsssnsans
9. A&H - other
10.  Aggregate of all Other iNES Of DUSINESS...........curiiiriieieir i | eriete bbb ensnes 0 | oo 0 | oo 0
11 SUBLOAL ...ttt | st 2,882,538,625 | ...ovvcriririreniinnn 2,049,567,530 | ...ovvverrirerirniinne 3,808,177,448
12, DEPOSIt-EYPE COMIACES.......uvureresieieeirerieeieieeees ettt enbe | otbseeensets bt n sttt entenbsenensensns | Cesbeteste s ees et ee et n bttt en et | oebteenseeb st n sttt
13, TOMAl e | etrieees e 2,882,538,625 | ...coooveveririeniinnns 2,049,567,530 | ...oovevvrrrrrrinienn. 3,808,177,448
DETAILS OF WRITE-INS
F00T. oottt RS R | HEsee R R | HheRE Rt | Hesre Rt
1002, oot st RS R R e E e s R | HEeeeR SRRt R s | SheRE eS| Hesres iR
L0 OO OO OO OO O TR
1098. Summary of remaining write-ins for Line 10 from oVerflow Page..........c.c.vevrrirernienirinens | crevieriesiesiesiesiessessessesseseens 0
1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 @DOVE)........ccrimeireiriiriiriirisrissrisnisninns | reresenssesssessesssssssnsssssssssssssssseens L0 PO (O P 0
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Statement as of June 30, 2017 ofthe. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

The Ohio Department of Insurance (Department) recognizes only statutory accounting practices (SAP) prescribed or permitted by the 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.

Olentangy Reinsurance, LLC (Olentangy), a Vermont domiciled special purpose financial insurance company and 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.

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 F/IS
# Page Line# 2017 2016

Net Income

Nationwide Life and Annuity Insurance Company state basis (Page 4,
(1) Line 35, Columns 1 & 3) XXX XXX XXX $ (38,329,137) $  (226,642,855)

(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 $ (38,329,137) $ (226,642,855)

Surplus
Nationwide Life and Annuity Insurance Company state basis (Page 3,
(5) Line 38, Columns 1 & 2) XXX XXX XXX ¢ 1,009,821,288 $ 968,248,010

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

Subsidiary valuation 20 2 8 56,000,000 56,000,000
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 953,821,288 $ 912,248,010

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

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. Not applicable.
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Statement as of June 30, 2017 ofthe. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

3. Not applicable.

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

a. The aggregate amount of unrealized losses:

1. Lessthan 12 Months $ (938,989)

2. 12 Months or Longer $ (5,990,730)
b. The aggregate related fair value of securities with unrealized losses:

1. Lessthan 12 Months $ 58,491,291

2. 12 Months or Longer $ 33,020,594

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

If the severity and duration of the security's unrealized loss indicates a risk of an other-than-temporary impairment, then the Company will
evaluate if the amortized cost basis of the security will be recovered by comparing the present value of the cash flows expected to be received
for the given security with the amortized cost basis of the security. If the present value of cash flows is greater than the amortized cost basis
of a security then the security is deemed not to be other-than-temporarily impaired.
E. Repurchase Agreements and Securities Lending Transactions
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 $65,822,056 as of June
30, 2017.

F. Real Estate
Not applicable.
G. Low-Income Housing Tax Credits
Not applicable.
H. Restricted Assets
No significant changes from prior year end.
I. Working Capital Finance Investments
Not applicable.
J. Offsetting and Netting of Assets and Liabilities

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

K. Structured Notes

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

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 11 -
(2) Aggregate Amount of Investment Income $ 4,653,244 $ -

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.
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Statement as of June 30, 2017 ofthe. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

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

On June 22, 2017, the Company received a capital contribution of $100,000,000 from Nationwide Life Insurance Company.

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

Note 11 - Debt

Not applicable.

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

Plans

No significant changes from prior year end.

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

No significant changes from prior year end.

Note 14 — Liabilities, Contingencies and Assessments

A-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 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 company, 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 — L eases

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.
Transfers and Servicing of Financial Assets

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

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

Not applicable.

Note 20 — Fair Value Measurements

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

The Company categorizes its financial 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.

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 held at fair value as of June 30, 2017:

Level 1 Level 2 Level 3 Total
Assets at Fair Value
Industrial and miscellaneous $ - $ 513,662 $ 201,218 $ 714,880
Total Bonds $ - $ 513,662 $ 201,218 $ 714,880
Common stocks - - 3,226,008 3,226,008
Separate account assets® 1,533,491,353 - - 1,533,491,353
Derivative assets - - 399,746,013 399,746,013
Total Assets at Fair Value $ 1,533,491,353 $ 513,662 $ 403,173,239 $ 1,937,178,254

1 The value of separate account liabilities is set to equal the fair value of separate account assets.
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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 $1,437,956 $ $(1,224,961) $- $3,518 $- $- $(15,481) $186 $201,218
Total Bonds $1,437,956 $ $(1,224,961) $- $3,518 $- $- $(15,481) $186 $201,218
Common stocks $- $- $- $- $12,982  $3,213,026 $- $- $- $3,226,008
Derivative assets $386,730,892 $ $- $9,695,291 $(45,785,263) $64,855,610 $-  $(15,750,517) $- $399,746,013
Total Assets at Fair Value $388,168,848 $ $(1,224,961)  $9,695,291 $(45,768,763) $68,068,636 $-  $(15,765,998) $186 $403,173,239

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 $11,659,073,079 $11,280,828,162 $269,743,808 $11,187,908,881 $201,420,390 $-
Mortgage loans, net of allowance 2,596,145,170 2,650,348,545 - - 2,596,145,170 -
Short-term investments 677,137,075 677,137,075 - 677,137,075 - -
Derivative assets 17,718,429 17,718,429 - 17,718,429 - -
Policy loans 73,209,824 73,187,869 - - 73,209,824 -
Securities lending collateral assets 65,822,056 65,822,056 65,822,056 - - -
Total Assets $15,089,105,633 $14,765,042,136 $335,565,864 $11,882,764,385 $2,870,775,384 $-

Liabilities

Derivative liabilities $5,151,665 $5,151,665 $- $5,151,665 $- $-
Investment Contracts 9,965,378,785 9,257,559,769 - - 9,965,378,785 -
Total Liabilities $9,970,530,450 $9,262,711,434 $- $5,151,665 $9,965,378,785 $-

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

Not applicable.

E. Risk Sharing Provisions of the Affordable Care Act

The Company does not have any accident and health insurance premiums that are subject to the Affordable Care Act risk sharing provisions.

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.
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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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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[ ] Nol[ ]
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement 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] No[ ]
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 If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
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] NA[]
6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016
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). 04/02/2013
6.4 By what department or departments?
OH
6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
7.2 Ifyes, give full information:
8.1 Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
8.2 Ifresponse to 8.1 s yes, please identify the name of the bank holding company.
8.3 s the company affiliated with one or more banks, thrifts or securities firms? Yes[X] No[ ]
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 4 5 6
Affiliate Name Location (City, State) FRB 0occC FDIC | SEC
Nationwide Bank Columbus, OH NO YES NO NO
Nationwide Mutual Insurance Company Columbus, OH YES NO NO NO
Nationwide Mutual Fire Insurance Company Columbus, OH YES NO NO NO
Nationwide Corporation Columbus, OH YES NO NO NO
Nationwide Financial Services, Inc. Columbus, OH YES NO NO NO
Nationwide Investment Services Corp Columbus, OH NO NO NO YES
Nationwide Investment Advisors, LLC Columbus, OH NO NO NO YES
Nationwide Securities, LLC Columbus, OH NO NO NO YES
Nationwide Fund Advisors Columbus, OH NO NO NO YES
Nationwide Fund Distributors, LLC Columbus, OH NO NO NO YES
Nationwide Asset Management, LLC Columbus, OH NO NO NO YES
Jefferson National Securities Corporation Louisville, KY NO NO NO YES
JNF Advisors, Inc. Louisville, KY NO NO NO YES
9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol ]

(@)

(b)

(c)  Compliance with applicable governmental laws, rules and regulations;
(d)

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

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;
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

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

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

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

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 71,738,646
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 If yes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 55,199,982
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 37,953,023 49,126,347
14.26 All Other 77,853,640 78,437,775
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 115,806,663 $ 127,564,122
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] NoJ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] NoJ[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 65,822,056
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 65,822,056
16.3 Total payable for securities lending reported on the liability page: $ 65,772,359
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, lll - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
174 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf of
the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle securities"].
1 2
Name of Firm or Individual Affiliation
Members of the investment staff designated by the Chief Investment Officer as detailed in the Corporate Resolution |
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] Nol[ ]
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[ ] Nol[ ]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Central Registration Depository Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Investment
Number Management
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PART 1 - COMMON INTERROGATORIES
Agreement (IMA) Filed

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] No[ ]

18.2 If no, list exceptions:
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31
3.2
33
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

T0T FAIM MOMGAGES. . vvuveuveeieariesie ittt 8 R8s G
112 RESIABNIAI MOIMGAGES. .....vucvueiriiiieisiicieis ittt b s8££ £ bbbttt ens | Dtsnbasbeb st et b n et b bbb
1.13  Commercial mortgages.. .2,650,348,545
1.14  Total mortgages in good standing 2,650,348,545

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With FESITUCIUIEA tEIMS..........cv ittt s st G

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 Ty 3T (-0 =TSPTSRO
1.42  Residential mortgages
1.43  Commercial mortgages

144 Total MOrtgages in PrOCESS Of FONECIOSUIE...........cuuiuuririiiieieii ittt bbbttt B 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNES 3.1 + 3.2) ..ottt I 2,650,348,545

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 transfErred t0 TEAI ESTALE. ..o B 0

Operating Percentages:
2.0 ABHIOSS PEICENL. ......eouverieriiceiciicsie ittt 8RR R Rt eeb e bbb 485.0

2.2 A&H cost containment percent

2.3 A&H expense percent eXCluding COSt CONLAINMENT EXPENSES...........vuuruureririeeireiieeeretseeseesssesee s st see b es e ee bbb s bbbt s R b s bt b ree | eEsenb et e b st ettt 3.0
Do you act as a custodian for NEalth SAVINGS GCCOUNTS?...........c.iuriiiiiiieerei ettt Yes[ ] No [X]
If yes, please provide the amount of custodial funds held as of the reporting date... . 5.

Do you act as an administrator for Nealth SAVINGS @CCOUNTS?...........cuuuriuuiiuiiurierriirierie ettt Yes[ ] No [X]

If yes, please provide the balance of the funds administered as of the reporting AAte...........covieiiririee s 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
Effective Date
NAIC Type of Certified of Certified
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating Reinsuer
Code ID Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) Rating
Life Non-Affiliates
|66346..... | 58-0828824........ [01/01/2017 | Munich American Reassurance COmMpany. .....................ww GA.......... [YRTI..... AUOZed. ... | o |

Q10



saementas ofJune 30,2017 othe. NATIONWIDE LIFE AND ANNUITY 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. Alabama.......ccooviiiiiiiiccisceseeeeeeeee AL L | 5,232,181 | .o | 11,206 1 00...23,514,388 | 28,757,775

2. Alaska. ....3,064,867

3. Arizona... 117,281,527

4. Arkansas. .......18,622,078

5. Califomia.........cccvvvereirinnieiiieenienseeesieenenennen GA [ L 10000 118,825,082 1 29,260 e 808 | 203,050,052 |.......321,905,202

6. Colorado........coovoviiiiiieccneeeeessssssssereneneneCO Lo L | 000008,051,021 | o [ 28,834 | 41,470,254 | ......... 49,550,109

7. CONNECHCUL........oovvriieeeercrcreeeeesesssssssserenenCT Lol | 00i0n8,857,175 | e [ e 19,084 | 10,214,447 |......... 19,090,706

8.  Delaware....... ..7,884,676 ..13,022,312

9.  District of Columbia. 1,137,766 | ..........2,182,845

10. 108 FL [l | 000.34,906,449 | 00 238,985 62,221 242,464,433 | ....... 277,672,088

11, GEOIGIA. .c.veveeeeeieeriririeieieeieisisinisineninenenenensnsnennsnnnnnnenenene s OA | il | 112,866,772 | e | i 42,732 | 71,985,623 | ......... 84,895,127

12. ....24,618,037 ..28,330,330

13, 1dah0...cocccccccccrrrrrrsrssssrsnnnnneeenneneeeee D |l | 763,316 | | 5,939 | L 15,392,901 ..16,162,156

14. 128,024,957

15. .120,408 ..75,105,942

16. . . . v 10,354,397

17, KaNSas......ccevvevireirinnieesesnnnenneennsennnensnsssssn K8 |l | 103,716,350 | . reene45,285,320

18. . . . v 47,954,728

19, LOUISIANA. .....coeveveeeeeieieinininiririnininisisesesenenesenenesennsenenennnenee LA [l | 4,661,702 | ,554,988 |......... 38,233,863

20.

21.  Maryland.... .MD|...... L. 17,283,888

22. Massachusetts... MA|... L. 12,280,309

23, MIChigan.........coovvireirinreeriesreneenseennensnsseeesenseneene M1 i [ 30,616,321
24.  Minnesota

25.  Mississippi..

26. Missouri..
27.  Montana.
28.  Nebraska
29, Nevada........cocoovviieieieicieeceeeessssssssssesneeeee NV L | 4,443,240 | 5,270 | 10 727 260

...... . 2975 | 11,984,277
66,922 37,036 |..... 46851110

30.  New Hampshire.
31, New Jersey....

32, NeW MEXICO.......coooevveereeiiiriirerieeeeereeereeseeseseneenen e NM [l | 759,363 | e | v 5,568 | 17,366,215
33, NEW YOrK..ooooeereeeinieieiniiinieneeneeseseseeeeeenenene e NY | NG 001,807,220 [ e | e 389 | e 14,746,581 |......... 16,554,190
34, North Caroling.........cccccreevrrennrreennesennessnnernnsnenenen e NC [ Lot |100000000.26,990,389 | oo | vevvrieeeen 77,584 | e 118,217,468 .145,285,441

35. North Dakota.. . ....9,000,023
36, ONI0....c.oioiriiiiiieciieieeeeeeeeeeeeeesssssssseeenenene OH Lo L 10000000.32,107,320 | o, 98,649 155,186,845
37, OKIahOMa........ceeieieiieeieeeiieeeieeseseesnseesssneeeeeen OK | L | 0000.2,542,586 | v 17,583,503
38. . . 97,089

39.  Pennsylvania.. LPALLL .39 961,924 | . ...67,240

40. Rhode Island.. WRILL ...2,409,963 |. ...13,508

41, South Carolina .SC|....L. veeennn8,314,965 | . 120 262 | ..

42.  South Dakota. .SD|.....L.. e 1,355,917 | .

43.  Tennessee. JIN L 9,168,557 | oo, .

A4, TEXAS....ooioioieeeieieieeieeeeeeeeeeeesssessnsseseeeeneneenens TX | ool 46,397,375 ...20,645

45, Utah..oocccccncccseiesnsesnessssesneseneen UT Ll | s 8,005,464 | ....coovivivririiinnnns

46. SRS TURURUUUURTTOUUUUURIPTURPPRUURRE V2 I PUURY HUR) ISSRRORIR 794,298

47.  Virginia... LVAL L .22,372,168 57,195,034

48.  Washington. JWAT L 1,580,847 | oo | el 17,788 | 34,484,218

....... 12,500,713
....... 29,308,901

49.  West Virginia...
50.  Wisconsin...

51. Wyoming.... ..3,850,513
52.  American SamOoa...........cocorrrrnrninnneneneneenenenennnenenenen S | NG 4,258 | | e | s
B3, GUAM .o OU | o dNL s [ e | e

54: Puerto Rico....
55.  US Virgin Islands........
56.  Northem Mariana Islands...

.503,430
..52,958

58.  Aggregate Other Alien .
59, SUDLOtAL..... e . ,636, 179, ,152, ..2,270,224,639
90.  Reporting entity contributions for employee benefit plans.......... e XXX i | | e |
91.  Dividends or refunds applied to purchase paid-up

additions and annUItIES.............ccevveeeiiiicreeciceeee e 1955 | s e | e | e 258,555 | ..o
92.  Dividends or refunds applied to shorten endowment or
premium paying PEOD. ... e XXX e | e | e | e | e [ I

93.  Premium or annuity considerations waived under disability

or other contract Provisions.............ccccerrrceeesssccees
94.  Aggregate other amounts not allocable by State
95.  Totals (Direct Business)
96.  Plus Reinsurance Assumed
97.  Totals (All Business)........... . e . ..2,270,224,639 | ....2,883,599,225
98.  Less Reinsurance Ceded... XXX 100,446,914 | ..o 3,861 | [ 14,793,841 | ....... 115,244,616
99.  Totals (All Business) less Relnsurance Ceded.....cooveevereeinnne XXX 510,595,703 | .......... 1,176,076 | .......... 1,152,032 | ..2,255,430,798 | ....2,768,354,609

58998. Summary of remaining write-ins for line 58 from overflow page.
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......

9498. Summary of remaining write-ins for line 94 from overflow page. | .... .

9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above) .0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilie RRG (R)- Reg|s ered - Non domicile

(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.

Q11
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Statement as of June 30, 2017 ofthe. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

NATIONWIDE®

FARMLAND MUTUAL
INSURANCE COMPANY NATIONWIDE MUTUAL NATIONWIDE MUTUAL
INSURANCE COMPANY FIRE INSURANCE COMPANY
Certficate (CASUALTY FIRE
Centiicate ( ) oH ( ) on
Casualty
1A
NATIONWIDE
CORPORATION RETENTION
Common Stock: ALTERNATIVES LTD
13,642,432 Shares
|Common Stock: 120,000 Shares
Casualty-95.2%
Fre-48% [Fire-100%
(seepage)  OH BER
ALLIED HOLDINGS
DEPOSITORS SCOTTSDALE THI HOLDINGS
ALLIED INSURANCE NATIONWIDE GENERAL AMERICAN MARINE NNOVS, LLC (DELAWARE), INC. ALLIED GROUP, INC. INSURANCE COMPANY INSURANCE COMPANY
COMPANY OF AMERICA (AHDI) (DELAWARE), INC.
INSURANCE COMPANY UNDERWRITERS, INC. (DEPOSITORS) (s10) Ty
Common Stock: 15,000 Share ‘ommon Stock:20,000 Shares Common Stock: 20 Shares [ Common Stock: 100 Shares. Common Stock 850 Shares| |Common Stock: 300,000 Shares| | Common Stock: 30,136 Shares Common Stock: 100 Shares
Casualty-100% Casualty-100% Casualty-100% Casualty-100% Casualty-100% AHDI-100% AGI-100% Casualty-100% Casualty-100% DE
OH OH FL OH DE 1A 1A OH ‘ ‘
ONYOURSSIDE ALLIED PROPERTY SCOTTSDALE TITAN INDEMNITY VICTORIA FIRE &
RANCE NATIONWIDE INSURANCE
CRESTBZg;':L’LS"U ic INDEMNITY COMPANY Ine. INSURANCE HARLEYSVILLE GROUP INC, AND CASUALTY "c“;:w";""l',:’g;'ﬁ;':mf SURPLUS LINES COMPANY CASUALTY COMPANY
(NW INDEMNITY) an AGENCY INC. (HG1) INSURANCE COMPANY INSURANCE COMPANY (TITAN) (VICTORIA FIRE)
(Common Stack: 90,000 Share Commonstack: 100 Shares ‘Common stock (ALLEDP&Q) ‘Common Stock12,500 Shares| Common tock: 10,000 Shares Common Stock4 319,951 Shares| CommonStack: 1,500 Shares
| Common Stock:28,000 Shares | Common Stock: 1,615 Shares 100 Shares ‘ommon Stack: 300,000 Shares|
AHDI-100% AGI-100% - 100% THI-100%
Casualty-100% OH Casualty-100% oH Casualty-100% oH Casualty-100% oH DE laGI-100% A OH SIC-100% Az THI100% ™ OH
: [
NATIONWIDE EXCLUSIVE
IDE REALTY AMCO PREMIER AGENCY, WESTERN
oy NATIONWIDE INSURANCE AGENT RISK PURCHASING N NVESTORS, (1D ol INSURANCE COMPANY HERITAGE INSURANCE TITAN INSURANCE VICTORIA AUTOMOBILE
COMPANY OF FLORIDA GROUP, LLC 2 INSURANCE COMPANY o, COMPANY INSURANCE COMPANY
(NO - OF NEW JERSEY — —
Common Stock:10,000 Shares Casualty-96.8% Common Stock: 300,000 Shares Common Stock:100,000 Shares| Common Stock: 4,776,076 Shares| Common Stock: 3,000 Shares
mmon Stack: 100 Shares Common Stock: 5,000 Shares —
Casualty-100% HG100% U - Tian100% Victoria Fre-100%
- -asualty= NW Indemnity-3.2% - AGI-100% -100¢ -
Cosualty100% oH OH 11-100% OH ety oH NJ A 1A Az mi oH
[
NATIONWIDE MEMBER
NCC OF AMERICA, LTD. LONE STAR NATIONWIDE ASSET HARLEYSVILLE LAKE ALLIED SOLUTIONS AGENCY, INC. FREEDOM SPECIALTY [TITAN AUTO INSURANCE VICTORIA NATIONAL
(INACTIVE) GENERAL AGENCY, INC. MANAGEMENT, LLC STATES INSURANCE COMPANY CENERAL ACENCY INSURANCE COMPANY OF NEW MEXICO, INC. INSURANCE COMPANY
NATIONWIDE LLOYDS COMPANY Icommon Stack: 20,000 Shares [ AINC |
Common 5tock:300,000 Shares | Common Stock; 1,000 Shares [~ ‘Commonstoce 927,041 Common Stock 5,000 Shares ‘Conunen Stock; 292,000 Shares Common Stock: 1,000 Shares| Common Stack: 1,000 Shares
ATEXAS LLOYDS Shares (Common Stock lAGi-100%
Casualty-100% HGL100% P sic-100% THI100% Victoria ire-100%
- Casualty-100% a b
INC-100% G.B. I e OH MI A 1A OH NM OH
T —
NATIONWIDE VETERINARY PET
NATIONWIDE PROPERTY NATIONWIDE CASH ADVANTAGE MORTGAGE INSURANCE CO.
NATIONWIDE AFFINITY COLONIAL COUNTY MANAGEMENT COMPANY HARLEYSVILLE PREFERRED ALLIED TEXAS WPl TITAN INSURANCE VICTORIA SELECT
INSURANCE COMPANY AND CASUALTY MUTUAL INSURANCE INSURANCE COMPANY AGENCY, INC. COMPANY (NAMC) SERVICES, INC. INSURANCE COMPANY
OF AMERICA INSURANCE COMPANY COMPANY - ommon Stock: 333,837 Common Steck: 6935, —! —
 Common stack Common Stock:60,000 Shares Surplus Debentures Common Stock 100 Shares CommonStock 470000 iCommon Stock: 1,000 Shares hares Shares CommonStock: 1 Share, Common Stock: 1,000 Shares
Assurance
lAMco-100% lamco -87.3% THIF100% Victoria Fire-100%
Casualty-100% Casualty-100% Lone Star Hak-100% |Alied P&C -8.47% SIC-100%
OH ’ OH X Cosualty 100% OH PA RS [Depositors -4.23% 1A OH TX OH|
I
NATIONWIDE REALTY
NATIONWIDE SCOTTSDALE SERVICES, LTD. HARLEYSVILLE AGMC VICTORIA SPECIALTY
AGRIBUSINESS INDEMNITY COMPANY INSURANCE COMPANY REINSURANCE, LTD. DVM INSURANCE INSURANCE COMPANY
INSURANCE COMPANY Single Member Limited OF NEWYORK AGENCY -
CommonStock: 5,690 Shares. Common Stock: 58,334 Shares Liability Company Comman Stack: 11,000 Shares Common Stock; 1,000 Shares|
E— ‘Common Stock: 15,000 Shares. VPI-100%
HGI-100% NAMC-100% Victoria Fire-100%
Casualty-100% Casualty-100% Casualty-100% - -
1A OH OH PA T&C CA OH
HARLEYSVILLE LIFE NATIONWIDE SERVICES HARLEYSVILLE
HARLEYSVILLE
NATIONWIDE ASSURANCE INSURANCE COMPANY COMPANY, LLC WORCESTER
COMPANY (NsC) INSURANCE COMPANY INSURANCE COMPANY V.P.1. SERVICES INC.
ok I
Commonsiod 1750 5hares Shares e Single Member Limited Common Stack; 20000 Cmmonsiede 237500 VPI-100%
Liability Company Shares
Casualty-100% Casualty-100% . HGI-100%
OH ’ PA| Cosualty-100% QM Heroo PA PA cA
Subsidiary Companies  — Solid Line
Contractual Association = Double Line

(Casualty/Fire subsidiaries)

Limited Liability Company - Dotted Line

June 30,2017 Page 1



Statement as of June 30, 2017 ofthe. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

NATIONWIDE®

1210

FARMLAND MUTUAL
INSURANCE COMPANY NATIONWIDE MUTUAL NATIONWIDE MUTUAL
Guaranty Fund INSURANCE COMPANY FIRE INSURANCE COMPANY
(CASUALTY) (FIRE)
Casualty (See Page 1) OH (See Page 1) OH
1A
<
CORP)
Common Stock: 13,642,432 Shares.
Casualty-95.2% OH
Fire-4.8% i
I 1
NATIONWIDE GLOBAL NATIONWIDE FINANCIAL
HOLDINGS, INC. SERVICES, INC. (NFS)
Common Stock: 100 Shares
Common Stock 1 share
NW Corp-~100% OH EAGLE CAPTIVE NW Corp.~100% DE
REINSURANCE, LLC
OH NATIONWIDE LIFE NATIONWIDE FINANCIAL NFS DISTRIBUTORS, INC.
NW Life-100% INSURANCE SERVICES CAPITALTRUST [ (NFSDI)
NWD INVESTMENT COMPANY (NW LIFE) Common Stock: 100 Shares
MANAGEMENT, INC. NEWHOUSE CAPITAL Preferred Stock:
(NWD Invest) PARTNERS, LLC JEFFERSON NATIONAL Commonsiodk. 3814779 shares NFS-100% NFS-100% DE
‘Common Stock: 958,750 Shares [——— NWD Invest -19% FINANCIAL CORP. NFS-100% OH| DE
NW Corp 100% Casualty-70% (NFQ)
Preferred Stock: - 500,000 Share -10% NATIONWIDE LIFE AND
Nv‘;ecw u;au:a - freone ANNUITY INSURANCE NATIONWIDE FUND NATIONWIDE FUND
DE| DE| NLIC-100% DE COMPANY — ADVISORS |  MANAGEMENTLLC
(NLAIC)
T C Stode 560005 NES- 100% Managing Unitholder
NWD ASSET CommonStodk 66,000 Shares DELAWARE BUSINESS TRUST NFSDI-100% DE
NATIONWIDE EMERGING ml:’l:ﬁgsmmg JEFFERSON NATIONAL NW Life-100% OH DE| )
MANAGERS, LLC , INC. JEFFERSON NATIONAL LIFE INSURANCE
,,,,,, | — (NAMHI) SECURITIES INF ADVISORS, INC. T
CORPORATION (UNLIC) REGISTERED INVESTMENT NATIONWIDE FUND
NWD Invest-100% |Common tock: 20,000 Shares OLENTANGY ADVISORS SERVICES, INC. DISTRIBUTORS LLC
. NWD Invest-100% DE | [NFe-100% DE INFC-100% DE REINSURANCE, LLC — -
DI ‘ NFC-100% LR Common Stocks 201,300 Shares
I NFS-100% NFSDI-100%
RIVERVIEW NATIONWIDE GLOBAL e VT X Dt
+ INTERNATIONAL VENTURES, INC. JEFFERSON NATIONAL
GROUP, INC.  INC. LIFE INSURANCE NATIONWIDE INVESTMENT NATIONWIDE
4 NATIONWIDE BANK
— Wev) [COMPANY OF NEW YORK| SERVICES CORPORATION SECURITIES, LLC
— CommonStock: 2,800,000 Shares -
Common Stock: 100 Shares Common Stock: 5,000 Shares
NWD Invest - 100% - 00% ommontock 5/ .
DE NAMHI-100% DE INLIC-100% NY W Life-100% oK NFS-100% FED NFSDI - 100% DE
i NATIONWIDE FINANCIAL NATIONWIDE FINANCIAL
ASSIGNMENT GENERAL AGENCY, INC
NEWHOUSE CAPITAL COMPANY H . Sock 10005
— ommon Stock: 1,000 Shares
PARTNERS I, LLC Common Stock: 100 Shares
NFSDI - 100%
NW Life-100% OH PA
NGV-99%
DE NATIONWIDE INVESTMENT NATIONWIDE RETIREMENT
ADVISORS, LLC SOLUTIONS, INC.
| commonstock: 236,494 Shares
- % NFSDI-100%
NW Life-100% OH DE
Subsidiary Companies  — Solid Line
Contractual Association = Double Line
Limited Liability Company -~ Dotted Line
June 30,2017 Page 2

(Nationwide Corp. subsidiaries)
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Statement as of June 30, 2017 ofthe. NATIONWIDE LIFE AND ANNUITY INSURANCE 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

>

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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saementas ofune 30, 2017othe. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Is an

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing
Group| Group Compan D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
ﬁ?ﬁﬁbers Name Code Number RSSD CK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | Nationwide..........ccoeuvverevenens | ovrvreienns 31-14863009.. | ....4595018 | ....oovvvrvines [ e 10 W. Nationwide, LLC........ccovevvrrnererniniinens Nationwide Realty Investors, Ltd.............cc.c..... ownership.......... ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1486309.. | ....4810074 1000 Yard Street, LLC.......ccovveveinrerecnerreris Nationwide Realty Investors, Ltd.............c..c..... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1486309.. | ....4869474 1015 Long Street, LLC.......cocovcvverrerrerieirnene Nationwide Realty Investors, Ltd...........cc.c...... ownership.......... ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....4810047 1050 Yard Street, LLC.......ocovveveeneiieineirnis Nationwide Realty Investors, Ltd. ..............c..... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1486309.. | ....4810038 1125 Rail Street, LLC.......ovvvvireirecrecrecncs Nationwide Realty Investors, Ltd...........ccccc.u... ownership.......... ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1733036.. | ....4594963 120 Acre Partners, LLC.........coccovnevreennieneineennns Nationwide Realty Investors, Ltd...........c.cccc..... ownership.......... | ... 95.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 26-2451988.. | ....4288132 1492 Capital, LLC......ovvevererrereeseereiersnns Nationwide Mutual Insurance Company........... ownership ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....5113932 .| 111 Rivulon Boulevard, LLC.... . ..| Nationwide Realty Investors, Ltd... .| ownership.......... | ...100.000 |Nationwide Mutual Insurance Company..
0140 | Nationwide.... 31-1486309.. | ....4810083 155 Rivulon Boulevard, LLC..........c.coconvvvinennee. Nationwide Realty Investors, Ltd.............cc.c..... ownership ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1486309.. | ....5113923 161 Rivulon Boulevard, LLC.........c.cccouvrirvcnne Nationwide Realty Investors, Ltd..........c.......... ownership ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 31-1580283.. | ....5042171 .| 170 Marconi, LLC................ ..| NWD Investments, LLC .| ownership.......... | ...100.000 |Nationwide Mutual Insurance Company..
0140 | Nationwide.... 31-1580283.. | ....4960960 245 Parks Edge Place, LLC NWD Investments, LLC ownership ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1486309.. | ....4810092 275 Rivulon Boulevard, LLC.........ccccovcvncrennnn. Nationwide Realty Investors, Ltd............ccccc.u... ownership ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....5092952 .| 343 N. Front, LLC............ ..| Nationwide Realty Investors, Ltd... .| ownership.......... | ...100.000 |Nationwide Mutual Insurance Company..
0140 | Nationwide.... 31-1580283.. | ....4590835 400 West Nationwide Boulevard, LLC............... NWD Investments, LLC........ccccovvrrrernrerrernienns ownership ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1580283.. | ....4591140 425 West Nationwide Boulevard, LLC............... NWD Investments, LLC........cccoocvenernineirnnenee ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1486309.. | ....4595009 44 Chestnut, LLC.......ccovevverreerercrssecis Nationwide Realty Investors, Ltd.............cc.c..... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....4890843 | ......cocovvrveves | cevrrerrrerirerirerienes 75 Rivulon Boulevard, LLC..........cccovevnvvinriens Nationwide Realty Investors, Ltd............ccccc..... ownership.......... ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 20-4939866.. | ....4590750 775 Yard Street, LLC NRI Equity Land Investments, LLC ownership.......... ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 20-4939866.. | ....4810104 780 Yard Street, LLC NRI Equity Land Investments, LLC ownership.......... ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 20-4939866.. | ....4671583 795 Rail Street, LLC........cocovivrrrvcrireiierieiiene NRI Equity Land Investments, LLC.................. ownership.......... ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 20-4939866.. | ....4590602 800 Bobcat Avenue, LLC.........ccccovvvvevrerierinnnne NRI Equity Land Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 20-4939866.. | ....4671499 800 Goodale Boulevard, LLC..........ccccoeuuvrunnnc. NRI Equity Land Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 20-4939866.. | ....4671789 800 Yard Street, LLC.......coeevvrereirrneireireeieene NRI Equity Land Investments, LLC.................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 20-4939866.. | ....4590778 805 Bobcat Avenue, LLC GVY Residential, LLC........cccoervrvrrrrrrrerirninns ownership.......... ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 20-4939866.. | ....4890834 808 Yard Street, LLC GVY Residential, LLC..........cccooovivmernirrerincnene ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 20-4939866.. | .... 4869465 | ......cccoovrivrins [ cerrrrerrririeieinins 820 Goodale Boulevard, LLC.........c..cccoevrrrnnen. NRI Equity Land Investments, LLC.................. ownership.......... ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 20-4939866.. | ....5042612 | ....cocvvirrirns | crrrerirericrienienens 825 Junction Way, LLC........coocovvemeemerrnirinis GVY Residential, LLC........ccovcvverrerrirircricnene ownership.......... ...100.000 | Nationwide Mutual Insurance Company
828 at the Yard Condominimums Home

....................................................... Nfa.ninees | M, Owners Association Other non-Nationwide............cccccoevvnrevnnineiones | MAuiiciiisiiiiiinnis [ v | Other non-Nationwide..........ocvvciciiniinni,
0140 | Nationwide 20-4939866.. | ....5012286 . | 828 Bobcat Avenue, LLC. ..|NRI Equity Land Investments, LLC... . | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... 20-4939866.. | ....4890759 840 Third Avenue, LLC NRI Equity Land Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 20-4939866.. | ....4590611 845 Yard Street, LLC........ccoovvvevereieieriisiiennns GVY Residential, LLC.........cooeveverererrerierrnnns ownership ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 20-4939866.. | ....4590787 . | 850 Goodale Blvd., LLC.. ..|NRI Equity Land Investments, LLC... . | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... 20-4939866.. | ....4903921 860 Third Avenue, LLC........cccccoevvivrrrnriinienns NRI Equity Land Investments, LLC ownership ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide..........cccoevrerierecns | covrerrenns 20-4939866.. | .... 4903912 | ...coovveririns [ v 880 Third Avenue, LLC.........cccovevvevvrreeererinn, NRI Equity Land Investments, LLC.................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company
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saementas ofune 30, 2017othe. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

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

Name of Type of

Securities Control

Exchange (Ownership Is an

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing
Group| Group Compan D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | Nationwide.... 20-4939866.. | ....4869438 895 W. Third Avenue, LLC........cccccoevererriirirnnnns OH....cc..... NRI Equity Land Investments, LLC.................. ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... Neoroo [ e
0140 | Nationwide.... 20-4939866.. | ....coverererine 950 Dorchester Way, LLC.........ccocovevercrererinnnn. OH.......c.... GVY Residential, LLC........c.coocoverrerncrrcrincnene ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... [\ ISR P
0140 | Nationwide 31-1486309.. | ...5092943 | .....ccooivines [ e 960 Bobcat Avenue, LLC..........ccccoereeneerrineneens OH............ Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Necreoe | e
0140 | Nationwide.... 31-1486309.. | ....4810029 975 Rail Street, LLC......covvvveveerierinrieeisieeeens OH............ Nationwide Realty Investors, Ltd.............cc.c..... ownership.......... ...100.000 | Nationwide Mutual Insurance Company........... | ..... Nucoere | e
0140 | Nationwide.... 31-1486309.. | ....5082001 Nationwide Realty Investors, Ltd...................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... |\ ISP PR
0140 | Nationwide 31-1680808.. | ....4594833 Nationwide Realty Investors, Ltd.............cccc..... ownership.......... | ... 60.000 |Nationwide Mutual Insurance Company.......... | ..... Neoeen. | P
0140 | Nationwide.... 31-1580283.. | ....4590992 NWD Investments, LLC........ccccoovrrrernrireirnienns ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... |\ /S I
0140 | Nationwide.... 52-2227314.. | ...4287247 Nationwide Advantage Mortgage Company..... | ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nucrens | e
0140 | Nationwide 42-1011300.. | ....4287229 | ....cocoovvrvirns | crrrerrrerrericreenens ALLIED General Agency Company............cc..... A, A AMCO Insurance COmMPaNy..........cccceeeveevennens ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... [\ ISR P
0140 | Nationwide.... 42-0958655.. | ....1677548 ALLIED Group, INC.....c.ovevrurrerenrerrincensereieeeeeens A S Allied Holdings (Delaware), Inc...........c.cocenrenee ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... Nerrooe [
0140 | Nationwide.... 46-4628790.. | ....4613462 Allied Holdings (Delaware), InC.........cccceevvuinnee DE....cccoee. A Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... | (U DR
0140 | Nationwide .| 27-0114983.. | ... 4288169 | ....covvvvvrrvnee | covrrrereireireeireiens ALLIED Insurance Company of America............ OH........... S Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... NS I
ALLIED Property and Casualty Insurance
0140 | Nationwide . |42-1201931.. | ... 4287144 | ..o [ Company ALLIED Group, INC......cooeveereerienrnirinerincreenene ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 42-1527863.. | ....4287238 ALLIED Texas Agency, INC..........cccoovunererniennn. AMCO Insurance Company ownership.......... ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide . | 42-6054959.. | ....4287153 . | AMCO Insurance Company......... . | ALLIED Group, Inc..... ..| ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... 59-1031596.. | ....4288011 American Marine Underwriters, Inc............c.c..... Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 81-4532504.. | ....5082029 American Tax Credit Fund 2017-A, LLC............ Nationwide Life Insurance Company ............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 82-2001573.. . | American Tax Credit Fund 2017-B, LLC.. . ..| Nationwide Life Insurance Company ... ...| ownership.......... | ...100.000 |Nationwide Mutual Insurance Company..
0140 | Nationwide.... 31-1580283.. Arena District CA L, LLC......ccovevvevrerrereinieneene NWD Investments, LLC.........cccoocnerernireirnnenes ownership.......... ...100.000 |Nationwide Mutual Insurance Company
.................................................................... NA.eeveirieees | M [ v | cevveiisseneennen. | Arena District Garage Condominium Association OH............ | OTH..............| Other non-Nationwide...........c.cccovvrrniviverncinee [ MAuciiiviiviiniinens | corveirneeneenner | Other non-Nationwide..........covceevevrerneenvennes | veedNuciiii | 21,
.................................................................... 90-0280710.. | N/a...covrvres | werrrerrernenenns | cevneeneereesnnennenenne | Arena District Owners Association............c........ Other non-Nationwide.............ccccrrererrrrninrences | Mauiiosioniininiine | covveinnenenn. | Other non-Nationwide.........ocoeeeveenvnennicncenecnns [N | 21
.................................................................... M@ [ NAne, Arena District Swim Club Association................ Other non-Nationwide.............ccccoeervenerervneenens | M@ | cevrvinenen | Other non-Nationwide........coeeeveenencnciinincenes [N | 21
0140 | Nationwide..........ccooevererermrenes | vevereeereees 31-1486309.. | ....5012277 Ballantrae Woods, LLC........ccocvvevererrerrniinenns Nationwide Realty Investors, Ltd..................... ownership.......... ..100.000 | Nationwide Mutual Insurance Company........... | ..... |\ TSP P
0140 | Nationwide..........ccocuvvenerrennes | ovvereenenns 26-4083207.. | ... 4869447 | .....covvvvines | e Berkshire Crossing Development, LLC.............. NorthStar Commercial Development, LLC....... ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Necrene | e
0140 | Nationwide..........ccocvvevererens | ovvireenenns 31-1184438.. | ....4594842 Boulevard Inn Limited Liability Company........... Nationwide Realty Investors, Ltd.............c..c..... ownership.......... | ... 94.800 |Nationwide Mutual Insurance Company........... | ..... N | P
0140 | Nationwide...........corevererererenes | vevererirenes 31-1555487.. | ....4593658 Broad Street Retail, LLC........cccovvvrerrerrnirnnns Nationwide Realty Investors, Ltd............ccccc.u... ownership.......c.. | «.... 60.000 |Nationwide Mutual Insurance Company........... | ..... Noooe I
0140 | Nationwide..........cccoevververecns | covrerrenns 20-3624379.. | ....A4595531 | ...coovvvvrivrns [ e Brooke School Investment Fund, LLC................ Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... N Y-
Limited partner

0140 | Nationwide..........ccocvvvnercrens | ovrvreenenne 26-0899413.. | ...3730540 | ....ccovvrvirer | e CHP New Markets Investment Fund, LLC......... Nationwide Mutual Insurance Company........... /nocontrol | ... 50.000 |other non-Nationwide..........c.cocvevrererenerninines [ e Neoene 2
0140 | Nationwide...........corcvererererenes | verererirenes 20-1618232.. | ....4595241 CNRI-Cannonsport Condominium, LLC............. CNRI-Cannonsport, LLC.........cccouvnrineiirerinens ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... N
0140 | Nationwide 20-1618232.. | ....4595045 . | CNRI- Cannonsport, LLC. ..| Nationwide Realty Investors, Ltd... .| ownership.......... | ...100.000 | Nationwide Mutual Insurance Company.. N
....................................................... Naeiee | M. Co-Investment Fund, LLC... Other non-Nationwide reververeeennenn | Other non-Nationwide.........c.ccoeveveeveevicieeeens | N
0140 | Nationwide.... 31-1579973.. | ....2998688 COLHOC Limited Partnership...........c.cccocreureenne NRIArena, LLC........ccooenevreeneineireeneeneereencenees | OWNESAIP..ccs | oo 30.760 | Other non-Nationwide...........cocvveenevreereeneneens [ e N
0140 | Nationwide.... .| 74-1061659.. | ....4288057 . | Colonial County Mutual Insurance Company..... Other non-Nationwide.............covvvrernrnnrrerrenes | COMTACE v [ o Other non-NationWide..........c.veveverrerrerrernnins | oens N
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.................................................................... 45-4901238.. | n/a.............. Columbus Arena Management, LLC.................. | OH............ | OTH..............| Other non-Nationwide..........ccccccoevvrnerevernes | MAuciiiiiiiiniinis [ cvvrerninenn. | Other non-Nationwide........coeeevevvencnccniineines [N | 21
0140 | Nationwide..........c.cccrevererrnennn. 18961... | 68-0066866.. | ....4288178 Crestbrook Insurance Company............c.ccrevenne. OH.......c.... A Nationwide Mutual Insurance Company........... ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... [\ ISR P
0140 | Nationwide..........ccoeurmenrrrnnee | ovevreeenns 31-1486309.. | ...4590255 | ......ccoooviimines | e Crewville, L. OH............ NIA...ccene Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Necreoe | e
0140 | Nationwide..........ccovrvrrrerrnnn. 42587... | 42-1207150.. | ... 4287162 | ..coovvervrvrnns | cevereirerreineeereiens Depositors Insurance Company..............ccc.een. A, A ALLIED Group, INC.......ccvervnrerrrererrereissineinns ownership.......... ...100.000 | Nationwide Mutual Insurance Company........... | ..... |\ S I
Discover Affordable Housing Investment Fund |
.................................................................... 46-4104813.. [ Nfa...coovcevrs | covrreirnrnniens | weeveereerssenssnnnnns | LLC OH............ | OTH.............. | Other non-NationWide............ccccevrerrmrnrrerrnrens [ MArivivivriiriinnns | veveirevennenenns | Other non-Nationwide..........ooevvvvnrrrrnicnninees | veeelNuviiis [ 200,
0140 | Nationwide.... 33-0096671.. | ....4287694 DVM InSurance AgeNCY.........ccveueermeeeueerseeeenas CA.oooven NIA...coiene Veterinary Pet Insurance Company................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nucieors | e
0140 | Nationwide.... .| 47-4523959.. | ....4890825 Eagle Captive Reinsurance, LLC.........cccccoevnne. Nationwide Life Insurance Company................ ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... |\ JSU E
0140 | Nationwide...........covevererererenes | veverererenes 20-1945276.. | ....4590590 | ....cocooverrerene | crvrerirerecricrecnens East of Madison, LLC........ccocnvirmirnrrneinecnes 120 Acre Partners, Ltd.........ccoeonrvrnirnirerine. Nationwide Mutual Insurance Company........... | ..... Noooe | I
0140 | Nationwide..........ccoeuvverenenees | ovvvreienns 20-1945276.. | ....4590590 East of Madison, LLC.........ccccoevvinerneirnineireens ND La Quinta Partners, LLC...........ccoocvivrrenne. Nationwide Mutual Insurance Company........... | ..... Neeene T
.................................................................... 30-0951639.. | n/a.............. ERN-4 Property Owners Association, Inc........... Other non-NationWide.............cocveeneerneeneienens Other non-Nationwide............cccuvverevenerenerennes
0140 | Nationwide.... . |42-0618271.. | ....4569372 Farmland Mutual Insurance Company............... Other non-Nationwide.............cocreureneererrnennns Other non-Nationwide............coceererreercereinnenn.
0140 | Nationwide .| 75-6013587.. | ....4287676 . | Freedom Specialty Insurance Company.. . . | Scottsdale Insurance Company Nationwide Mutual Insurance Company..
....................................................... 46-4736379.. |nfa.............. GPN-1 Property Owners Association, Inc.......... Other non-Nationwide.............cccouevneereirernens other non-Nationwide............cccooceverncrncrnerenns
0140 | Nationwide.... 20-4939866.. | ....4590808 Grandview Yard Hotel Holdings, LLC................ NRI Equity Land Investments, LLC ownership ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 20-4939866.. | ....4590826 . | Grandview Yard Hotel, LLC. ..| Grandview Yard Hotel Holdings, LLC . | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... 20-4939866.. | ....5036200 GVY Residential, LLC NRI Equity Land Investments, LLC ownership ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 51-0241172.. | ....3582909 Harleysville Group INC.......c..occvvvereunivniincinenns DE.....cccooee. NIA...ccoene Allied Holdings (Delaware), InC...........cocccvvunnce ownership ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide. . |41-0417250.. | ....4442260 . | Harleysville Insurance Company. . | Harleysville Group, Inc . | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... . |23-2253669.. | ....4442158 Harleysville Insurance Company of New Jersey | NJ............. A Harleysville Group, INC.......ccocceveereunirniireininnes ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nuciene | e
0140 | Nationwide.... .| 23-2864924.. | ....4442242 Harleysville Insurance Company of New York... [ PA............. S Harleysville Group, INC.......cccovevrernrenrireirrienns ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... |\ JSU E
0140 | Nationwide .138-3198542.. | ....4442251 Harleysville Lake States Insurance Company.... | Ml............. A Harleysville Group, INC........ccoveneeneineinernens ownership.......... ..100.000 | Nationwide Mutual Insurance Company........... | ..... [\ ISR P
0140 | Nationwide.... . |23-1580983.. | ....4440659 Harleysville Life Insurance Company................. PA..ooen. A, Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nucoeore | e
0140 | Nationwide.... . 123-2384978.. | ....4442288 Harleysville Preferred Insurance Company........ PA..ooen. A Harleysville Group, INC.........ccovemeeneinecneinens ownership.......... ..100.000 | Nationwide Mutual Insurance Company........... | ..... |\ TSP P
0140 | Nationwide .| 04-1989660.. | ....4442372 Harleysville Worcester Insurance Company...... PA..ooen. A Harleysville Group, INC.......ccocceveerernirniereinennes ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Necrene | e
0140 | Nationwide..........ccccovvrervereins | wovrerrenns 32-0051216.. | ....4596903 Hideaway Properties Corporation..................... CA..ccoo.... OTH...oeveene. Nationwide Realty Investors, Ltd.............c..c..... ownership.......... | ..... 50.000 |Nationwide Mutual Insurance Company........... | ..... N | P
0140 | Nationwide...........corevererererenes | vevererirenes 31-0871532.. | ....4288020 Insurance Intermediaries, INC..........cccoevrererncuneee OH.......c.... A Nationwide Mutual Insurance Company........... ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... [\ ISR P
0140 | Nationwide..........cccoevververecns | covrerrenns 20-3289512.. | ....3848436 Jefferson National Financial Corp.............ccc..... DE.......... NIA....ccooieae Nationwide Life Insurance Company................ ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... | (RN T
0140 | Nationwide..........cccovrvrrrerrnnn. 64017... | 75-0300900.. | ....3332887 Jefferson National Life Insurance Company...... TXeovrieis S Jefferson National Financial Corporation......... ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... |\ /S I
Jefferson National Life Insurance Company of
0140 | Nationwide.... . |47-1180302.. | ....5111899 New York Jefferson National Life Insurance Company.... | ownership ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 61-1340595.. | ....5113503 . | Jefferson National Securities Corporation... ..| Jefferson National Financial Corporation......... | ownership.......... | ...100.000 |Nationwide Mutual Insurance Company..
0140 | Nationwide.... 31-1486309.. | ....4097802 Jerome Village Company, LLC........c.cccoonevunnnnn. Nationwide Realty Investors, Ltd................c..... ownership.......... ..100.000 | Nationwide Mutual Insurance Company
Jerome Village Master Property Owners
.................................................................... 46-2974590.. | N/a.....ccieers | ovveveeieieens | eereerisieeennn.. | ASSOCHALION, InC. OH............ | OTH..............| Other non-Nationwide.............cccccovuerververrveces | MaAuieciicivieriees | cvireveennenen.. | Other non-Nationwide..........cocveeveevccieceecien | eedNeiiii [ 20
0140 | Nationwide..........cccoevrerierecns | wovrerrenns 20-8945345.. | ....5111938 | ...cocevvvrvrins [ crrrrerrrieierieiinins JINF AQVISOrS, INC....oovvrrreriiieeseieree s DE............. NIA.....coriene Jefferson National Financial Corporation......... ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... Neoroo [ e
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Jerome Village Residential Property Owners
.................................................................... 46-2956640.. [ N/a.......ccooev. | covrrerrerriins | cererireiienennnenn. | ASSOCHatiON, INC. OH............ | OTH..............| Other non-Nationwide.............cccceevemrvmrvnrcnn | M@ | v | Other non-Nationwide............cocoovcvneineinenivenns | N | 2
0140 | Nationwide.........ccovvvvrrvrens | covrerreens 31-1486309.. | ....4590312 | ...ovovvvirivrns [ cerrererreirireieireens JV Developers, LLC.......cocovvvvvrnrnneeriseieninens OH........... OTH..covverenee Nationwide Realty Investors, Ltd...........c.ce...... ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Neooen -
0140 | Nationwide.... 74-1395229.. | ....4613350 Lone Star General Agency, Inc..........c.cccovvvenee. T A Nationwide Mutual Insurance Company........... ownership.......... ..100.000 | Nationwide Mutual Insurance Company...........| ..... Necreoe | e
0140 | Nationwide.... . | 38-0865250.. | ....4288187 National Casualty Company............ccocereereeneenee OH.....c.cc... A Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nucreore | e
0140 | Nationwide.........ccccrevrvrrrerrrnee | ovrernieens AC000920.... | ... 4614900 | ...coorvrimrrnes | cermrererrerrrernnennenns National Casualty Company of America, Ltd...... GBR.......... S National Casualty Company.........c..ccereveeeennen. ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nerrooe [ e
0140 | Nationwide...........ccoeverevermrens | corerevienes 42-1154244.. | ...2889795 | ....cocovvvveins | o Nationwide Advantage Mortgage Company....... A, N AMCO Insurance Company............c.ccccuevennen. ownership.......... | ... 87.300 |Nationwide Mutual Insurance Company........... | ..... Yo | I
ALLIED Property & Casualty Insurance
0140 | Nationwide.... 42-1154244.. | ....2889795 Nationwide Advantage Mortgage Company....... Company ownership Nationwide Mutual Insurance Company
0140 | Nationwide.... 42-1154244.. | ....2889795 Nationwide Advantage Mortgage Company....... Depositors Insurance Company............c.c....... ownership Nationwide Mutual Insurance Company
Nationwide Affinity Insurance Company of
0140 | Nationwide.... . | 48-0470690.. | ....4288196 America Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide . |42-1015537.. | ....4288208 . | Nationwide Agribusiness Insurance Company... . | Nationwide Mutual Insurance Company........... | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... 31-1578869.. | ....4288075 Nationwide Arena, LLC........cccovvverrnenernenens NRIArena, LLC.......ccovvenreeienereieeeeiseieeees ownership.......... | ... 90.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 20-8670712.. | ....4288114 Nationwide Asset Management, LLC................. Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... .195-0639970.. | ....4288217 Nationwide Assurance Company...........c.c........ Nationwide Mutual Insurance Company........... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 31-1592130.. | ....2729677 | ..ovveverrrnines | evrreeeeeersneneieens Nationwide Bank..........c.ccovvereererneencneieineincenns Nationwide Financial Services, Inc................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1036287.. | ....4288123 Nationwide Cash Management Company.......... Nationwide Mutual Insurance Company........... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-4416546.. | ....3828081 Nationwide Corporation............c.coceeeeerueerecnen. Nationwide Mutual Insurance Company........... ownership.......c.. | «.... 95.200 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-4416546.. | ....3828081 | ....ccovvivres | cererrerrereiereiinins Nationwide Corporation............cccvueverreirevennnn. Nationwide Mutual Fire Insurance Company... | ownership.......... | ....... 4.800 | Nationwide Mutual Insurance Company
0140 | Nationwide 04-3679407.. | ....4286839 | .....ceovvvvrns [ verrererreirireieireens 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 | ......ccocovvrreres | cervrerrerierirenienes Group, LLC Insurance Intermediaries, INC.........ccc.covvrvrennce. ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1667326.. | ....4286932 Nationwide Financial Assignment Company...... Nationwide Life Insurance Company................ ownership.......... ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 23-2412039.. | ....4287087 Nationwide Financial General Agency, Inc......... NFS Distributors, INC........cccvverrirernrrnrirrininnes ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-6554353.. | ....4286978 Nationwide Financial Services Capital Trust...... Nationwide Financial Services, Inc. ...... ownership ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486870.. | ....3828063 . | Nationwide Financial Services, Inc.. ..| Nationwide Corporation..... ..| ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... 52-6969857.. | ....4286996 Nationwide Fund AdVISOrs...........ccourveirenirinnen. Nationwide Financial Services, Inc. ownership ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1748721.. | ....4287050 Nationwide Fund Distributors LLC...........ccc....... NFS Distributors, INC.........ccovvereerernernirreininnns ownership ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-0900518.. | ....4287041 . | Nationwide Fund Management LLC........ ..|NFS Distributors, INC..........cccoeererererinnee . | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... .| 31-4425763.. | ....4287957 Nationwide General Insurance Company........... Nationwide Mutual Insurance Company........... ownership ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1570938.. | ....4286398 Nationwide Global Holdings, Inc...........ccccveunee. Nationwide Corporation..........ccccccveeevierernnnns ownership ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 04-3732385.. | ....4286857 . | Nationwide Global Ventures, Inc. ..| NWD Asset Management Holdings, Inc . | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... . 131-1399201.. | ....2839398 Nationwide Indemnity Company...........ccccoeveneenee Nationwide Mutual Insurance Company. ownership ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... .195-2130882.. | ....4287180 Nationwide Insurance Company of America...... OH.......c.... A ALLIED Group, INC. ...coouverririrnieniinericneenene ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... .1 31-1613686.. | ....4287966 Nationwide Insurance Company of Florida........ OH............ A Nationwide Mutual Insurance Company........... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
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0140 | Nationwide.... 41-2206199. | ....4286950 Nationwide Investment Advisors, LLC............... OH....cc..... Nationwide Life Insurance Company ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... Neoroo [ e
0140 | Nationwide.... 73-0988442.. | ....4286923 Nationwide Investment Services Corporation.... | OK............ Nationwide Life Insurance Company ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... A (RIS I
Nationwide Life and Annuity Insurance
0140 | Nationwide.... .1 31-1000740.. | ....2995098 Company OH............ RE...ci. Nationwide Life Insurance Company ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Necreoe | e
0140 | Nationwide.... . | 31-4156830.. | ....2819288 Nationwide Life Insurance Company................. OH.....c.cc... UDP.....ccconee. Nationwide Financial Services, Inc ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nucreore | e
Nationwide Life Tax Credit Partners 2002-A,
0140 | Nationwide...........corevererermreres | vevereeernees 13-4212969.. | ...A4596127 | ..ooovvvcrrcrns | v LLC OH......cco... NIA...ooe. Nationwide Life Insurance Company................ Other....ceverers | e 0.010 | Nationwide Mutual Insurance Company........... | ..... Neooene T
Nationwide Life Tax Credit Partners 2002-B,
0140 | Nationwide..........cccocvvereereees | covrerenns 01-0749754.. | ....4595960 | .....ccoeovrvries | corerrerrireierernnns LLC OH........... NIA...ccorine Nationwide Life Insurance Company................ Other...cceecres | e 0.010 | Nationwide Mutual Insurance Company...........| ..... N | P
Nationwide Life Tax Credit Partners 2003-A,
0140 | Nationwide..........ccoeuvvenerrennns | ovrvreeenns 54-2113175.. | .. 4596127 | .oooeeivines [ e LLC OH.....ccco.. NIA...coorinne Nationwide Life Insurance Company................ Other...cerereis | e 0.010 | Nationwide Mutual Insurance Company........... | ..... Neoeene T
Nationwide Life Tax Credit Partners 2003-B,
0140 [ NationWide..........ccoeveerermrnns | veverneernees 58-2672725.. | ... 4596163 | .....ovvvvrrrvres | cevreererineieeinees LLC OH............ NIA....ccooen. Nationwide Life Insurance Company................ Other. ..o | v 0.010 | Nationwide Mutual Insurance Company........... | ..... N T
Nationwide Life Tax Credit Partners 2004-A,
0140 | Nationwide...........coreverererereres | vevererernes 20-0382144.. | ...4596707 | ..coovvvvcrrcrns | crrrerirereericneenens LLC OH.......c.... NIA....ccoon. Nationwide Life Insurance Company................ Other. ..o | e 0.010 | Nationwide Mutual Insurance Company........... | ..... Nooe I
Nationwide Life Tax Credit Partners 2004-B,
0140 | Nationwide..........ccoeureneerennes | ovrereenenns 20-0745944.. | ...4596211 | ..oovivvirinees | cereerreirereerneineins LLC OH............ NIA...cooeiene Nationwide Life Insurance Company................ Other...cceereis | v 0.010 | Nationwide Mutual Insurance Company........... | ..... Neoeene T
Nationwide Life Tax Credit Partners 2004-C,
0140 | Nationwide..........ccocuvenerrerens | ovrvreenenns 20-0745965.. | ....4596239 | ......cccorvriviner [ cerrrrereieerineienns LLC OH........c... NIA...cconinn. Nationwide Life Insurance Company................ Other...cerrcs | e 0.010 | Nationwide Mutual Insurance Company........... | ..... Neoeene T
Nationwide Life Tax Credit Partners 2004-D,
0140 [ NationWide...........cooeveerererenns | vererneernees 20-1128408.. | ... 4596332 | ...ccovrevrirnies | e LLC OH......cc.... NIA....coooen. Nationwide Life Insurance Company................ Other. ..o | e 0.010 | Nationwide Mutual Insurance Company........... | ..... Nooe T
Nationwide Life Tax Credit Partners 2004-E,
0140 | Nationwide...........cveverererereres | verererirenes 20-1128472.. | ... 4596350 | ....cocvvrerercris | crvreriericricninenene LLC OH............ NIA....ccoon. Nationwide Life Insurance Company................ Other. ..o | e 0.010 | Nationwide Mutual Insurance Company........... | ..... Noooe T
Nationwide Life Tax Credit Partners 2004-F,
0140 | Nationwide..........ccocuvvererennns | ovrvreenenns 20-1918935.. | ...3318117 | coooieinines [ e LLC OH.......cc... NIA...cooinne Nationwide Life Insurance Company................ Other...cerereies | v 0.010 | Nationwide Mutual Insurance Company........... | ..... Neoeene | P
Nationwide Life Tax Credit Partners 2005-A,
0140 [ NationWide.........ocoeeveerermrenns | veverneenees 20-2303694.. | ... 4596369 | .....ccocorrrrnies | cerrrerreriineieiinees LLC OH.......c.... NIA....coooen. Nationwide Life Insurance Company................ Other. ..o | e 0.010 | Nationwide Mutual Insurance Company........... | ..... Noe I
Nationwide Life Tax Credit Partners 2005-B,
0140 | Nationwide..........cccoevvereereees | covrrrennns 20-2303602.. | ... 4598378 | ...covvvrrrrees | cerrrrrrererreernnennenns LLC OH........... NIA. ..o Nationwide Life Insurance Company................ Other.. e | v 0.010 | Nationwide Mutual Insurance Company........... | ... Neooeee | P
Nationwide Life Tax Credit Partners 2005-C,
0140 | Nationwide..........ccoeurmenrrenees | ovevreeneens 20-2450960.. | ... 4596387 | ....ovvvrrrenees | cerrerreirereenneineinas LLC OH............ NIA...ccoeiene Nationwide Life Insurance Company................ Other...oeeereis | e 0.010 | Nationwide Mutual Insurance Company........... | ... Neoene | P
Nationwide Life Tax Credit Partners 2005-D,
0140 | Nationwide..........ccocevenenerens | wovvvreienns 20-2451052.. | ... 4596396 | ......ccorvrrines | e LLC OH........c... NIA...ccorinn. Nationwide Life Insurance Company................ Other...cerercis | e 0.010 | Nationwide Mutual Insurance Company........... | ..... Neoeene T
Nationwide Life Tax Credit Partners 2005-E,
0140 | Nationwide.........ccccoevrvrmrrrrnns | orrernirenns 20-2774223.. | ... 4596408 | ......cccoevivrives | cerrrrrrrrrererinninnns LLC OH............ NIA...ccomrnn. Nationwide Life Insurance Company................ (011011 SSRR IR 0.010 | Nationwide Mutual Insurance Company........... | ..... N..ooo.. | P
Nationwide Life Tax Credit Partners 2007-A,
0140 | Nationwide...........coveverererernns | veverererenes 21-1288836.. | ... 4596426 | ......cccocoverne | crrerirerircrirenienene LLC OH......cc.... NI Nationwide Life Insurance Company................ Other. ..o | e 0.010 | Nationwide Mutual Insurance Company........... | ..... Noooe I
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Nationwide Life Tax Credit Partners 2009-A,
0140 | Nationwide..........ccocuvmenerenees | ovrvreenenns 26-3427373.. | ... 4596435 | ......coovvvines [ e LLC OH............ NIA...cooiene Nationwide Life Insurance Company................ Other...cerereis | e 0.010 | Nationwide Mutual Insurance Company........... | ..... N | P
Nationwide Life Tax Credit Partners 2009-B,
0140 [ NationWide..........ccooeveerererinns | veverneernees 26-3427435.. | ... 4596444 | .......ooovvvvis | e LLC OH............ NIA....coooen. Nationwide Life Insurance Company................ Other. ..o | e 0.010 | Nationwide Mutual Insurance Company........... | ..... Nooe T
Nationwide Life Tax Credit Partners 2009-C,
0140 | Nationwide...........covevererererenes | vevererernes 26-3427479.. | ...4596499 | .....ocovvvvirne | crrerirerircrircrienene LLC OH.......c.... NI Nationwide Life Insurance Company................ Other. ..o | v 0.010 | Nationwide Mutual Insurance Company........... | ..... Noo T
Nationwide Life Tax Credit Partners 2009-D,
0140 | Nationwide..........ccoeermenrrennee | ovrvreeeens 26-3427525.. | ... 4596510 | ..oorvererinces | e LLC OH............ NIA...ccriene Nationwide Life Insurance Company................ (011011 SSRRI IR 0.010 | Nationwide Mutual Insurance Company........... | ..... [\ I | P
Nationwide Life Tax Credit Partners 2009-E,
0140 | Nationwide..........cccoevveriereins | woererrenns 26-4737055.. | ....4596529 | .....cccoeovrvries [ crerreririeieieiinis LLC OH.....c...... NIA....ccooinne Nationwide Life Insurance Company................ ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Neoroo [
Nationwide Life Tax Credit Partners 2009-F,
0140 | Nationwide...........corevererererenns | vevereeernees 26-4737157.. | ... 4596547 | ...oovvvvvvrcrns | crrrerirerircricrienene LLC OH......cc.... NIA...ooe. Nationwide Life Insurance Company................ ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... 1 TSP P
0140 | Nationwide...........coreverererereres | verererienes 27-1362364.. | ....4596622 | ......cccocooverne | crrerirerirericrienene Nationwide Life Tax Credit Partners 2009-I, LLC| OH............ NI Nationwide Life Insurance Company................ Other. ..o | e 0.010 | Nationwide Mutual Insurance Company........... | ..... Nooe T
0140 | Nationwide..........ccocuvvenerenees | ovrereeenns 45-0469525.. | ...3779811 | .o | e Nationwide Life Tax Credit Partners No. 1, LLC | OH............ NIA. ..o Nationwide Life Insurance Company................ Other...cercreis | v 0.010 | Nationwide Mutual Insurance Company........... | ..... Neeene T
0140 | Nationwide.... 42110... | 75-1780981.. | ....4287984 Nationwide LIOYdS.........cccverrvniinerernirrireriniinee LT T OSSO CONract.......ocooes | v Nationwide Mutual Insurance Company........... | ..... Neooene 2
0140 | Nationwide.........c.ccoeumerrrennes | ovevreenenns 42-1373380.. | ....4287210 . | Nationwide Member Solutions Agency Inc......... ..| ALLIED Group, Inc. ..| ownership.. ...100.000 |Nationwide Mutual Insurance Company..
0140 | Nationwide.... 31-4177175-3191025.. | ....4597094 Nationwide Mutual Capital I, LLC............cc.vv.... Nationwide Mutual Capital, LLC............ccevvnne ownership.......... ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-4177175-3191025.. | ....4595269 Nationwide Mutual Capital, LLC.........c.cccccrrene.. Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 23779... | 82-0549218.. | ....3828090 Nationwide Mutual Fire Insurance Company..... OH.......cc... OTH..covvnee Other non-Nationwide...........c.cocreunenerrernennns 117 ISR IR Other non-Nationwide............coceerrrniereereinenn.
0140 | Nationwide...........ccoererrvnnnnn. 23787... | 31-4177100.. | ....3828072 | ..ooovrerrrnres | cerrrerneireeieeinees Nationwide Mutual Insurance Company............. OH............ UP....ooven. Other non-NationWide.............cocereeneerneerneinens 11 OIS DOV Other non-Nationwide...........cccevvvrevnerneeenenns
0140 | Nationwide...........cveverererererns | vererererenes 34-2012765.. | ....4288084 | ......cocovvveve | cerererierireirenies Nationwide Private Equity Fund, LLC................ OH............ N Nationwide Mutual Insurance Company........... ownership.......... ..100.000 | Nationwide Mutual Insurance Company
Nationwide Property and Casualty Insurance
0140 | Nationwide..........ccovvereereernrenee 37877... | 31-0970750.. | ...4287993 | ....covvvrveres [ e Company OH............ Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1486309.. | ....4288105 Nationwide Realty Investors, Ltd............ccoevrenee OH........... Nationwide Mutual Insurance Company........... ownership.......... | ... 96.800 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1486309.. | ....4288105 Nationwide Realty Investors, Ltd............ccooeuenee. OH........... Nationwide Indemnity Company.............c....... OWNership.......c.. | v 3.200 | Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ...4590264 | ......cccocvoviver | cervrrrereirineienne Nationwide Realty Management, LLC................ OH............ Nationwide Realty Investors, Ltd.............cc.c..... ownership.......... ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 117 IO ....4288066 Nationwide Realty Services, Ltd......c.cccovrrnrenee. OH........... Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 73-0948330.. | ....4287096 Nationwide Retirement Solutions, Inc................ DE....ccco. NFS Distributors, INC.........ccoveereerernerniereininns ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 36-2434406.. | ....4287078 Nationwide Securities, LLC........cccocrvrivrrrerrnrenns OH............ NFS Distributors, INC.........cccvveerrernrenrirrininnes ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-4177100.. | ....4288093 Nationwide Services Company, LLC.................. OH.......c.... Nationwide Mutual Insurance Company........... ownership.......... ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 27-0743545.. | ....4564041 Nationwide Tax Credit Partners 2009-G, LLC.... | OH............ Nationwide Mutual Insurance Company........... Other....covrres | v 0.010 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 27-0768791.. | ....4596891 Nationwide Tax Credit Partners 2009-H, LLC.... | OH............ Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 46-1952215.. | ....4596556 . | Nationwide Tax Credit Partners 2013-A, LLC.... ..| Nationwide Life Insurance Company................ | Other......ccccccees | oeencd 0.010 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... 46-1971926.. | ....4596592 Nationwide Tax Credit Partners 2013-B, LLC.... Nationwide Life Insurance Company................ | Other......cocencvnis | oveene 0.010 | Nationwide Mutual Insurance Company
0140 | Nationwide...........creverererereres | verererirenes 20-5976272.. | ...4595410 | ..coovvvvcrvcrns | o Nationwide Ventures, LLC........c.cccocvvvverrvrrnnn. Nationwide Mutual Insurance Company........... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
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0140 | Nationwide..........ccocuvenererens | ovrvreienns 11-3651828.. | ....4588168 ND La Quinta Partners, LLC Nationwide Realty Investors, Ltd.............cc.c..... ownership.......... | ..... 95.000 | Nationwide Mutual Insurance Company........... | ..... Neeene | P
0140 | Nationwide...........coreverererereres | veverererenes 20-0585594.. | ....4286866 Newhouse Capital Partners Il, LLC Nationwide Global Ventures, Inc...........cccoc..u... ownership.......c.. | «.... 99.000 |Nationwide Mutual Insurance Company........... | ..... No T
0140 | Nationwide..........ccoeurmenrrrnnee | ovevreeenns 13-4110716.. | ....4286679 Newhouse Capital Partners, LLC...........c..ccc...... NWD Investment Management, Inc.................. ownership.......... | ... 19.000 | Nationwide Mutual Insurance Company...........| ..... [\ I | P
0140 | Nationwide..........cccovvverrvrens | covrerrennns 13-4110716.. | ....4286679 Newhouse Capital Partners, LLC...........c..ccc...... Nationwide Mutual Insurance Company........... ownership.......... | ... 70.000 |Nationwide Mutual Insurance Company........... | ..... N | P
0140 | Nationwide...........coreverererereres | verererirnes 13-4110716.. | ....4286679 Newhouse Capital Partners, LLC............ccocounee. Nationwide Mutual Fire Insurance Company... | ownership.......... | ..... 10.000 | Nationwide Mutual Insurance Company........... | ..... Noooe I
0140 | Nationwide..........ccoeuvenerennns | ovrvreeenns 31-1630871.. | ....4287032 NFS Distributors, INC.......c..ccueeeereereerernineiieinne Nationwide Financial Services, Inc. ................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Neoeen. | P
0140 | Nationwide..........ccocrvvrnrrerens | ovrrreirenne 14-1892640.. | ....4596677 NHT Xl Tax Credit Fund, LLC Nationwide Life Insurance Company................ ownership.......... | ... 49.990 |Nationwide Mutual Insurance Company........... | ..... Neooene T
0140 | Nationwide..........creumerrreneee | ovevreienns 14-1892640.. | ....4596677 NHT XII Tax Credit Fund, LLC Nationwide Assurance Company .............c...... ownership.......... | ... 25.000 |Nationwide Mutual Insurance Company........... | ..... Neoeene |
0140 | Nationwide.........cccovrrerrvrens | wovrerrennns 14-1892640.. | ....4596677 NHT XII Tax Credit Fund, LLC.........ccccoererernne. Nationwide Mutual Insurance Company........... ownership.......... | ... 25.000 |Nationwide Mutual Insurance Company........... | ..... N | P
0140 | Nationwide...........ccreverererereres | vevererereees 46-3762545.. | ....4750442 NNOVS8, LLC.....oiviririreriieeiseseseiseiienines Nationwide Mutual Insurance Company........... ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... Necroe | e
0140 | Nationwide..........ccoeuvvenerenens | ovrereenenns 20-4939866.. | ....4590817 North of Third, LLC......c.cocoveurerririrrnireireieeine NRI Equity Land Investments, LLC.................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nucoene | e
0140 | Nationwide..........ccocuvrnrrrerens | ovrrrrirenns 26-4083207.. | ....4590385 Northstar Commercial Development, LLC......... Nationwide Realty Investors, Ltd...........c....c..... ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company........... | ..... N T
Northstar Master Property Owners Association,
.................................................................... 61-1753500.. | n/a.............. Inc. Other non-Nationwide.............cocevereerrrneeneenees | MAuriiiiieiieincnnns | ovineireenen. | Other non-Nationwide.......coeeeceeeereecencineien.
0140 | Nationwide.... 26-4083354.. | ....4594909 Northstar Residential Development, LLC........... Nationwide Realty Investors, Ltd.............cc.c..... ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....459479%4 . INRI Arena, LLC.... ..| Nationwide Realty Investors, Ltd... .| ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... 31-1486309.. | ....4594815 NRI Brooksedge, LLC Nationwide Realty Investors, Ltd.............c.c...... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1486309.. | ....4595027 NRIBuilders, LLC.........covevrerrerirerireriseineinenene Nationwide Realty Investors, Ltd.............cc.c..... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....4590246 . | NRI Communities/Harris Blvd., LLC ..| Nationwide Realty Investors, Ltd... .| ownership.......... | ...100.000 |Nationwide Mutual Insurance Company..
0140 | Nationwide.... 31-1486309.. | ....4590282 NRI Cramer Creek, LLC Nationwide Realty Investors, Ltd...........c.cc.c..... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 20-4939866.. | ....4590460 NRI Equity Land Investments, LLC.................... Nationwide Realty Investors, Ltd...........c..c...... ownership.......... | ... 80.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 26-0212217.. | ....459039%4 NRI Equity Tampa, LLC.......c.covereerrrnereinincenees Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....4590376 NRIMaxtown, LLC........covcuirernerinerierienineens Nationwide Realty Investors, Ltd.............cc.c..... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 30-4939866.. | ....4590406 NRI Office Ventures, Ltd........cocoveveevecrenrinnnnns Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1486309.. | ....4596912 NRITelecom, LLC......cocueiineieeneireeseineines NWD Investments, LLC........cccoocovenernireirenene ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....4590349 NRERIVUION, LLC......oovveveieririeiesesieiessenens Nationwide Realty Investors, Ltd............e...... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 26-4083354.. | ....4869456 NS Developers, LLC.........cccvrrminrrerrerricnes Northstar Residential Development, LLC......... ownership.......... ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 45-3123274.. | ....4595438 NTCIF-2011 Georgia State Investor, LLC.......... Nationwide Property and Casualty Company.. | ownership.......... ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 90-0729552.. | ... 4596695 | ......cocvvrreres | cerererierierierieees NTCIF-2011, LLC....oorircrrcrrcrirerieeieenienene Nationwide Life Insurance Company................ ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 90-0729552.. | ....4596695 NTCIF-2011, LLC....eveverirereiireireieeiseireiineines Nationwide Mutual Fire Insurance Company... | ownership.......... | ..... 50.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 27-4700627.. | ....4596716 NTCP 2011-A, LLC...orrreieeireineerecresrsei Nationwide Life Insurance Company................ Other. ..o | e 0.010 | Nationwide Mutual Insurance Company
0140 | Nationwide 46-0741029.. | ...4464703 | ....cocoovvvverre | crrerirerircrirenienene NTCP 2012-A, LLC.....vorvireireirecrerrec Nationwide Life Insurance Company................ Other. ..o | e 0.010 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 46-3309896.. | ....4586164 NTCP 2013-C, LLC....covvieeiireireeereireieinee Nationwide Life Insurance Company Other...covrnees | v 0.010 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 46-4111078.. | ....4596743 NTCP 2014-A, LLC.....ooovvrrereireirecrecree Nationwide Life Insurance Company Other. ..o | e 0.010 | Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoeumerrnennee | ovevreeneens 47-1404116.. | ... 4802734 | ..coovvvirnee | e NTCP 2014-B, LLC.....coveieerereeereireieineieenne Nationwide Life Insurance Company................ Other...ouceeres | e 0.010 | Nationwide Mutual Insurance Company
0140 | NationWide..........ccooeveerermrenns | ceverneenees 47-1413242.. | ...4809948 | ......ccocvvvvns | crrrerrrerircricnienene NTCP 2014-C, LLC....coecorvercrcrircrirerienienne Nationwide Life Insurance Company................ Other.....ovneiees | e 0.010 | Nationwide Mutual Insurance Company
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0140 | Nationwide..........ccocuvenererens | ovrvreienns 47-3909345.. | ....4869483 NTCP 2015-A, LLC Nationwide Life Insurance Company Other...cerres | e 0.010 | Nationwide Mutual Insurance Company
0140 | Nationwide.........cccovvrvrrrrrrnee | orverreens 47-4148470.. | ....4890807 NTCP 2015-B, LLC Nationwide Life Insurance Company (011011 SS IS 0.010 | Nationwide Mutual Insurance Company
.................................................................... 81-3836925.. | ....5048678 NTCP 2016-A, LLC Other non-Nationwide............cccccouvvnrvnevnerenens | OthEM s [ v | Other non-Nationwide..........ocvvciciiniinii,
0140 | Nationwide...........coevrvrerrerens | orrrrrrnnns 82--2015085. | .....covvrrrrnes NTCP 2017-A, LLC Nationwide Life Insurance Company................ ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide...........coreverererereres | verererirnes 81-0936428.. | ....4966663 NW Private Debt, LLC........cccoevnrenmirnirerirerines Nationwide Mutual Insurance Company........... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoeuvenerennns | ovrvreeenns 26-1903919.. | ...5012295 | .....ccoovirviner [ e NW REL LLC....oevrieirerniieeineiseeeseeeenes Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccocrvvrnrrerens | ovrrreirenne 81-2326191.. | ....5011609 NW-442 Ocean, LLC........coccvvemmirecerniereiirncinens NW REI(NLIC), LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide..........creumerrreneee | ovevreienns 46-3654078.. | ....4593621 NW-Amesbury, LLC........ccovinienrinereieinees NW-REI, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccocvveverrerens | wovvireienns 81-1263284.. | ... 4960979 | ....ocovrvvvirer [ e NW-Amesbury Il, LLC........cccnveermermernirneiniinees Nationwide Mutual Insurance Company........... ownership.......... ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide...........ccreverererereres | vevererereees 81-1246932.. | ....4958855 NW-Baseling, LLC........ccocemermerrerirerirerieninenene Nationwide Mutual Insurance Company........... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoeuvvenerenens | ovrereenenns 81-1869861.. | ....4984911 NW-Beech, LLC.......ccvevrieeirerineireieiinineieenns NW REI, (NMFIC), LLC......ccovvrirerreirirreircirens ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccocuvrnrrrerens | ovrrrrirenns 47-4999493.. | ...4902223 | ......covovivens | e NW-Belleview, LLC.........cocoverrerrerircricrierinnnns Nationwide Mutual Insurance Company........... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide...........coreverererereres | verererirnes 81-1211881.. | ....4962151 NW-Castle Rock, LLC.........c.ccvcvrerrerrnirencrienene Nationwide Mutual Insurance Company........... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide..........ccevvrerierens | wovrerrenns 46-3674167.. | ....4595090 NW-Cedar Springs, LLC........coccovrvrnirerininiinens NW REL LLC....coveieieiereieresie e ownership.......... ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 81-1285433.. | ....4961024 NW-College Park, LLC.........ccccoueermrermeerneernirnens Nationwide Mutual Insurance Company........... ownership ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 31-1580283.. | ....4591038 . |NWD 205 Vine, LLC........ ..| NWD Investments, LLC .| ownership.......... | ...100.000 |Nationwide Mutual Insurance Company..
0140 | Nationwide.... 31-1580283.. | ....4591261 NWD 225 Nationwide, LLC NWD Investments, LLC ownership ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1580283.. | ....4591056 NWD 230 West, LLC.......ovvrereererercereereeeneeeens NWD Investments, LLC ownership ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1580283.. | ....4590545 . | NWD 240 Nationwide, LLC.. . ..| NWD Investments, LLC .| ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... 31-1580283.. | ....4590273 NWD 250 Brodbelt, LLC........ocoverrurerrrerrerrieneenee NWD Investments, LLC ownership ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1580283.. | ....4981134 NWD 250 West, LLC.......ccovreriereerrrncireirereneeenns NWD Investments, LLC ownership ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1580283.. | ....4590554 . |NWD 265 Neil, LLC..... ..| NWD Investments, LLC .| ownership.......... | ...100.000 |Nationwide Mutual Insurance Company..
0140 | Nationwide.... 31-1580283.. | ....4590518 NWD 275 Marconi, LLC.......ccccovvvierrirernirciennne NWD Investments, LLC ownership ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1580283.. | ....4590509 NWD 300 Neil, LLC.....ocverieirerceeeineiees NWD Investments, LLC........cccooevenernireirenene ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1580283.. | ....4590572 NWD 300 Spring, LLC......ccveverrerirerireririrnnnne NWD Investments, LLC........ccoocvneemerrneerecnns ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 31-1580283.. | ....4590527 NWD 355 McConnell, LLC.........cccooverieneernirnienee NWD Investments, LLC.........cccooenenmrnineirenenee ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1580283.. | ....4590581 NWD 425 Nationwide, LLC NWD Investments, LLC.........ccccovcverererireinienns ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1580283.. | ....4590536 NWD 500 Nationwide, LLC NWD Investments, LLC.......ccccooevnevnrinrcrerns ownership.......... ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 31-1580283.. | ....4591298 NWD Arena Crossing, LLC.........cccccouunerininennee. NWD Investments, LLC........cccoourenerniireirenene ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1580283.. | ....4591083 NWD Arena District I, LLC..........ccoucererernrerniernens NWD Investments, LLC........ccooevneemerrneerecnns ownership.......... ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1580283.. | ....4591300 NWD Arena District Il, LLC........cocreereenerreineenee NWD Investments, LLC.........cccooenerernineirnnenes ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1580283.. | ...4591113 | ..o [ e NWD Arena District MM, LLC...........cccovvrrernnnnen. NWD Investments, LLC.........cccocovrvrerirrrininnn. ownership.......... ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1580283.. | ....4591319 NWD Arena District PW, LLC........ccoccrrrrvrences NWD Investments, LLC.......cccooevvevneenrcnernns ownership.......... ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-1580283.. | ....4591131 NWD Arena District V, LLC........cccooovvvrrerrirrrnnn. NWD Investments, LLC.........cccocovvererirriinnnnnn. ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccocvvrnercrens | ovrereeenne 04-3679396.. | ....4286848 | .......ccocvovvver [ e NWD Asset Management Holdings, Inc............. NWD Investment Management, Inc.................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide...........coreverererernes | verererirnes 31-1580283.. | ...4591328 | .....ccvvvvrvei | e NWD Athletic Club, LLC.......c.cccovrvmirriirerinnen. NWD Investments, LLC........ccoovvnevnrinrirerins ownership.......... ..100.000 | Nationwide Mutual Insurance Company




8'¢lo

saementas ofune 30, 2017othe. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE'Y

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

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group| Group Compan D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | Nationwide..........cccoevvververens | woererrenns 30-0876022.. | ....4810010 | ..ovevvrrrrrres [ crrerrerrrieiereriens NWD Franklinton, LLC........cccocvvvereiveierrireinnnes NWD Investments, LLC.........cccocovverrerirrrininnn. ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Neoroo [
0140 | Nationwide..........ccoevreriereins | woererrens 31-1636299.. | ....4286594 NWD Investment Management, Inc. Nationwide Corporation..........c.ccccoeueeeiererrnnns ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Neoroo [
0140 | Nationwide..........ccreumeneerennes | ovrvreeenns 31-1580283.. | ....4587965 NWD Investments, LLC.........cccovrevneermerneeneenes Nationwide Realty Investors, Ltd...........c.cccc..... ownership.......... | ... 80.000 |Nationwide Mutual Insurance Company........... | ..... Neoene | P
0140 | Nationwide..........ccoeumenrrennes | ovevreienns 47-4036460.. | ....4869492 | .....oocovovivee | e NW-Deerfield, LLC........ccocvrurrreerereireeneireineenee Nationwide Mutual Insurance Company........... ownership.......... | ... 74.030 |Nationwide Mutual Insurance Company........... | ..... [\ I | P
Nationwide Life and Annuity Insurance
0140 | Nationwide..........cccoevrerierens | wovrerrenns 47-4036460.. | ... 4869492 | ....ccoovvvvviiens | e NW-Deerfield, LLC.......cccovvrerrererirrereseienine Company ownership.......... | ... 24.970 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 81-2327221.. | ....5013443 NW-Deerfield Il, LLC........cccovvenirrerrrnerernineinns NW REL LLC.....ooiiieerereinesereeceis ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 81-4401901.. | ....5082010 NW-Grapevine Bluffs, LLC.........cccccoenrrnruneennn. Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 46-4330384.. | ....4750443 NW-Hudnall, LLC NW REL LLC.....ooririrrienieiieneeeeesiesiees ownership.......... ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 82-1881115.. | ovovverrerene . | NW-Ironhorse, LLC.. .. | Nationwide Mutual Insurance Company........... | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... 47-2482818.. | ....4810122 NW-Jasper WAG, LLC NW REL LLC.....tveeinierieeieeieeeciecieciees ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 47-1497429.. | ....4809957 NW-Jefferson, LLC.........cocvevrerrermernncnneninenens NW REL LLC....ovrrieiitcrieeieieeeciecieeiees ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 81-1232565.. | ....4961042 NW-Lenexa, LLC.........ocoveurerrrerirerierinissinennne NW REI(NLAIC), LLC......ooorvvrierireeeecirneirnnes ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 81-1671648.. | ....4981116 NW-Lenexa Il, LLC.........cocvueveerirrrnirneierinenne NW REI(NLAIC), LLC......ooorevrirniernreneirneenees ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 81-5146596.. | ....5092961 . |NW-Logan, LLC... ..|NWREI, LLC ..| ownership.......... | ...100.000 |Nationwide Mutual Insurance Company..
0140 | Nationwide.... 81-5146266.. | ....5092989 NW-Millenia, LLC.... NW REI, LLC ownership.......... ..100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 46-2457568.. | ....4591467 NW-Montrose, LLC........ccoreeneereeneeneereineenenees NW REL LLC.....oriiieiinerereieeseeieceis ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Necreos | e
0140 | Nationwide.... 46-3888719.. | ....4593603 NW-Park 288, LLC........cocoveurrrrerneereirscineireieeenas NW REL LLC.....oiiieieieererieesese s ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... Nucreos | e
0140 | Nationwide 47-1740812.. | ....4809966 NW-Peachtree, LLC.........cocooeureeniereiseineireineenes NW REL LLC.....oriireiierereieesee s ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nucreos | e
0140 | Nationwide.... 46-2469044.. | ....4591494 NW-Portales, LLC NW REL LLC.....oririerierienieeeeciecieciees ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... [\ ISR P
0140 | Nationwide.... 47-2449044.. | ...4810113 NW-Promenade at Madison, LLC.... NW REL LLC.....vririerierieeieceeecieciecies ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... [\ OO P
Nationwide Life and Annuity Insurance
0140 | Nationwide 81-1603024.. | ....4981086 NW REI(NLAIC), LLC.....cvoreeireeeeircireieirneineinas OH............ NIA .o Company ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nucreos | e
0140 | Nationwide.... 81-1619428.. | ....4981107 NW REI (NLIC), LLC Nationwide Life Insurance Company................ ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 81-1861190.. | ....4984902 . | NW REI (NMFIC), LLC. ..| Nationwide Mutual Fire Insurance Company... | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... 46-1100378.. | ....4591524 NW-Triangle, LLC NW REL LLC.....vveeirierieeieeeeeeiecieeiees ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 46-5764783.. | ....4809939 NW-Tysons, LLC.......ccvermrrinriirecirecereeireeiees NW REL LLC....otririierieeiecieeeeiecieeiees ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-0947092.. | ....4590479 OCH Company, LLC Nationwide Realty Investors, Ltd............cc.c...... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 31-0947092.. | ....4590442 Ohio Center Hotel Company Limited................. Nationwide Realty Investors, Ltd. ... ownership.......... | ... 55.250 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-0947092.. | ....4590442 . | Ohio Center Hotel Company Limited....... . ..| OCH Company, LLC..... . | ownership.......... | ....... 1.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... 26-0263012.. | n/a.............. Old Track Street Owners Association, Inc.......... Other non-Nationwide 172 OOOROONRN BTN Other non-Nationwide...........cccoouvvivniinrienns
Nationwide Life and Annuity Insurance
0140 | Nationwide..........ccoeverierernrenee 13999... | 27-1712056.. | ...4286914 | .....ocovvvivie | e Olentangy Reinsurance, LLC.........cccccconvvnriennee VT A, Company ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... Necene | e
On Your Side Nationwide Insurance Agency,
0140 | Nationwide.... 47-1923444.. | ....4809975 .| Inc. Nationwide Mutual Insurance Company. ownership ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... 117 IO ....4596462 OYS Fund LLC Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
Investor member
0140 | Nationwide...........cveverererereres | verererirnes 1T TR 4596480 | ..o | e Park 288 Industrial, LLC........c.coccruvrmrerniirerines L NI Nationwide Mutual Insurance Company........... /nocontrol | ... 95.000 | other non-Nationwide............cceeveereeneeneenrenens | o Noooe T
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1 2 3 4 5 6 7 10 1 12 13 14 15 16
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Parks Edge Condominium Home Owners
.................................................................... NfA.ieirnies | Mo [ v | e, | ASSOCHAtION OH........... Other non-Nationwide............ccccoevvnrinninercnens | M@ [ o | Other non-Nationwide........c.oocvvcvvcincincinenns | veedNuciii | 21
0140 | Nationwide.........ccovvvvrrvrens | covrerreens 31-1486309.. | .... 4590358 | .....cccovovvvrns [ ververerreirireneireens Perimeter A, Ltd........covevivineercseeseseens OH........... Nationwide Realty Investors, Ltd...........c.ce...... ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... |\ S I
0140 | Nationwide..........ccoeurmenrrrnnee | ovevreienns 20-1169305.. | ....4564032 Polyphony Fund LLC........ocoveniereenineireirnincenes DE....ccco. Nationwide Mutual Insurance Company........... ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Necreoe | e
0140 | Nationwide..........ccoeuvvevencnees | ovvireeenns 39-1907217.. | ....4287201 Premier Agency, Inc ALLIED Group, INC........occvmienereiniinireirsiineinns ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nucreore | e
0140 | Nationwide...........corevererermrenes | vevereeernees 75-2938844.. | ... 4287005 | ...occovvervrreees | cevererieeieeirecieees Registered Investment Advisors Services, Inc... | TX............. NIA...ccre. Nationwide Financial Services, Inc................... ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... 1 TSP P
0140 | Nationwide.... 82-0549218.. | ....4288244 Retention Alternatives Ltd...........ccccoevvercerernenn. BMU.......... A Nationwide Mutual Fire Insurance Company... | ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nucieors | e
0140 | Nationwide.... 20-2726014.. | ....4595278 Riverview Diversified Opportunities, LLC........... DE.....cc... OTH..covverenee Nationwide Mutual Insurance Company........... OWNETShIP...covvrs | wovrirerrrrieinns Nationwide Mutual Insurance Company........... | ... N Y2
0140 | Nationwide 20-2726014.. | ....4595278 Riverview Diversified Opportunities, LLC........... DE.....ccccco.. OTH...cccvenene Nationwide Mutual Fire Insurance Company... | ownership.......... | coccvvcencvenee Nationwide Mutual Insurance Company...........| ..... Noooe 2,
0140 | Nationwide.... 20-2726014.. | ....4595278 Riverview Diversified Opportunities, LLC........... DE.......... OTH..covvee Nationwide Life Insurance Company OWNErShiP.....coee | v Nationwide Mutual Insurance Company........... | ..... N -
0140 | Nationwide.... 22-3655264.. | ....4286530 Riverview International Group, InC..........c.coeconue. DE.....cooee. NIA..oce. NWD Investment Management, Inc ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... Necorre | e
0140 | Nationwide. 26-0384865.. | ....4595287 . | Riverview Multi Series Fund, LL - Class Event.. ..| Nationwide Mutual Insurance Company........... | ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... 20-8027258.. | ....4595335 Riverview Multi Series Fund, LL - Class N......... Nationwide Mutual Insurance Company........... ownership ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide.... . 131-1117969.. | ....4288002 Scottsdale Indemnity Company. Nationwide Mutual Insurance Company........... ownership ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide .131-1024978.. | ....3091988 . | Scottsdale Insurance Company... . . | Nationwide Mutual Insurance Company...........| ownership.......... | ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide.... .| 86-0835870.. | ....4287649 Scottsdale Surplus Lines Insurance Company... Scottsdale Insurance Company...........c.cc.evene. ownership ..100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide...........corevererererees | vevererirenes 91-2158214.. | n/a.............. The Hideaway Club.........c.coccnevreirniineincrncrines Other non-Nationwide.............cccourenrireinernens 172 FOROONOROOTRN SOV Other non-Nationwide...........ccccevvvervnirniiennnes
0140 | Nationwide..........ccoevvveverrennes | ovrvreenenns 86-1094799.. |n/a.............. The Hideaway Owners Association................... Other non-Nationwide.............cocrevrenierernennes 117 ISR IR Other non-Nationwide.............ocoeveniercerernenn.
0140 | Nationwide.........occvvvrvrrrerrrnee | ovvernieens 20-3541511.. | n/a.............. The Madison Club..........ccccovrenrerrerneenrereeniennens Other non-Nationwide...........o.courevrrrenrerrenienns 117 IS I Other non-NationWide............ovevenrenrerreniennen.
0140 | Nationwide.... 20-3541507.. | n/a.............. The Madison Club Owners Association............. Other non-Nationwide.............ccccourunrinrineinens 172 OOORORONN BTN Other non-Nationwide............ccccovuervnrinrienns
0140 | Nationwide.... 31-1610040.. | ....2989882 The Waterfront Partners, LLC............cccvvvrrrnnn. Nationwide Realty Investors, Ltd.............c...... ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company........... | ..... [\ | P
0140 | Nationwide 52-2031677.. | ....4287751 THI Holdings (Delaware), InC...........cccvcvucrennn. Nationwide Mutual Insurance Company........... ownership.......... ..100.000 | Nationwide Mutual Insurance Company.......... | ..... A (TS I
0140 | Nationwide.... 74-2825853.. | ....4287863 Titan Auto Insurance of New Mexico, Inc........... NM...ooovnne A, THI Holdings (Delaware), Inc ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nucoeore | e
0140 | Nationwide.... . | 74-2286759.. | ....4287797 Titan Indemnity Company............ccovevvernerencnen. TXeorireres A THI Holdings (Delaware), Inc ownership.......... ..100.000 | Nationwide Mutual Insurance Company........... | ..... |\ TSP P
0140 | Nationwide .| 86-0619597.. | ... 4287845 | ......coovvvives | e Titan Insurance COMPaNy..........occevereeerereerernnes 1Y/ Titan Indemnity Company.........ccccceererneeneunns ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Necrene | e
0140 | Nationwide.... 75-1284530.. | ....4287890 Titan Insurance Services, INC..........ccovcvrerennenes TXeorirernes THI Holdings (Delaware), INC..........coocrvveeennes ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Necoene | e
0140 | Nationwide.... 81-1456923.. | ....4975937 US Regional Logistics Program, L.P....... Nationwide Mutual Insurance Company........... ownership.......c.. | «.... 23.330 |Nationwide Mutual Insurance Company........... | ..... Noooe I
0140 | Nationwide 81-1456923.. | ... 4975937 | ...oovvrirvines [ e US Regional Logistics Program, L.P....... Nationwide Life Insurance Company................ ownership.......... | ... 13.330 | Nationwide Mutual Insurance Company........... | ..... Neeene | P
Nationwide Life and Annuity Insurance
0140 | Nationwide 81-1456923.. | ... 4975937 | ...oovvvrirvines [ e US Regional Logistics Program, L.P....... Company OWNership.......... | ... 6.660 | Nationwide Mutual Insurance Company
0140 | Nationwide.... 81-1456923.. | ....4975937 US Regional Logistics Program, L.P....... Nationwide Mutual Fire Insurance Company... | ownership.......... | ...... 6.660 | Nationwide Mutual Insurance Company
0140 | Nationwide 33-0160222.. | ....4653196 .| V.P.l. Services, InC.........coeeruunce ..| Veterinary Pet Insurance Company.. . | ownership.......... | ...100.000 |Nationwide Mutual Insurance Company..
0140 | Nationwide.... . 195-3750113.. | ....4287685 Veterinary Pet Insurance Company. Scottsdale Insurance Company...........c.cc.evene. ownership.......... ...100.000 |Nationwide Mutual Insurance Company
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. | 34-1785903.. | ....4287911 Victoria Automobile Insurance Company........... OH.....c.co.. A, Victoria Fire & Casualty Insurance Company.. | ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... Nucrere | e

0140 | Nationwide....

0140 | Nationwide.... .| 34-1394913.. | ....4287827 Victoria Fire & Casualty Company...........c.c....... OH.......c.... A THI Holdings (Delaware), InC..........coccrvvvrcnnnee ownership.......... ..100.000 |Nationwide Mutual Insurance Company........... | ..... [\ ISR P

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

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

0140 | Nationwide.... . | 34-1842602.. | ....4287948 Victoria Specialty Insurance Company.............. OH............ A Victoria Fire & Casualty Insurance Company.. | ownership.......... ..100.000 |Nationwide Mutual Insurance Company...........| ..... [\ IO P

0140 | Nationwide..........ccoeuvenerennns | ovrvreeenns 31-1486309.. | ....5080696 | .......ccovvvirer | cerrrrrrerreeririniirenns Wellington Park, LLC.........c.oouneurmrninerriniiniene OH.......cc... NIA...ccoine Nationwide Realty Investors, Ltd.............cccc..... ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Nucveons | e

0140 | Nationwide.........cccovverrerernrenee 37150... | 86-0561941.. | ... 4287667 | ....ccoovvvvrer [ e Western Heritage Insurance Company.............. AL A Scottsdale Insurance Company............c.c.c.... ownership.......... ...100.000 |Nationwide Mutual Insurance Company........... | ..... Necorre | e
Nationwide Mutual Insurance Company Investor member

0140 | Nationwide..........cccoevverrvreins | wovrerrenns 117 IO ...4613341 Westport Capital Partners Il Nationwide Defined Benefit Master Trust /nocontrol | ... 71.000 | other non-Nationwide Y-
limited member /

0140 | Nationwide.........cccoevrvrrmrrrrnns | orrernienns 117 IO 613323 | s [ Zais Zephyr A4, LLC.......covvvvvrererrerersrisiens DE....cco.. OTH..covvrenee Nationwide Life Insurance Company................ nocontrol | .. 60.000 | other non-NationWide............ceververererenrrnrinnenns | oene N Y

Aster Explanation

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

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




saementas otsune 20,2017t NATIONWIDE LIFE AND ANNUITY 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. Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

with the NAIC? NO
4. Will 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. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXV be filed with

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

be filed with the state of domicile and electronically with the NAIC? NO
7. Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV (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 gk N

Bar Code:

* 926 5720174900000 2 = * 926 5720174470000 2 =*
* 926 5720173650000 2 = * 92 6 57 2 01744280000 2 =*
* 926 5720174450000 2 *

Q14
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Overflow Page for Write-Ins

NONE
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satmentas ot une 0,2017orhe. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© ©® N o oA w

-
- o

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisition

Total gain (loss) on disposals............

Deduct amounts received on disposals
Total foreign exchange change in book/adjusted carrying value......
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation....................
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
Deduct total nonadmitted amounts...................
Statement value at end of current period (Line 9 minus Line 10

2.2 Additional investment made after acquisition.
Current year change in encumbrances

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N ook w

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of prior year.

Cost of acquired:
2.1 Actual cost at time of acquisition

2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.
Accrual of discount..........ccoerervivieninnee
Unrealized valuation increase (decrease).
Total gain (loss) on disposals................
Deduct amounts received on disposals

Deduct amortization of premium and mortgage interest points and commitment fees.
Total foreign exchange change in book value/recorded investment excluding accrued interest..
Deduct current year's other-than-temporary impairment recognized

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

Total valuation allowance
Subtotal (Line 11 plus Line 12)......
Deduct total nonadmitted amounts

Statement value at end of current period (Line 13 minus Line 14)

.............................. 2,340,390,164

343,327,000
..8,883,836
521,502

.............................. 1,409,740,972

998,798,662
.19,985,990
..128,543

.88,864,003

...2,061,786,814

.(11,438,270) | ...

...2,650,348,544

2,650,348,544

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© ©® N o oA w

N
w = o

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisition

2.2 Additional investment made after acquisition
Capitalized deferred interest and other.

Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total NONAAMItIEA BMOUNLS.........cc et s bbb snnn
Statement value at end of current period (Line 11 minus Line 12)

................................. 129,792,798

................................... 70,470,006

....44,834,576
....13,991,458

424,702
1,640,000

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© © N oA W=

N
e

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bonds and SIOCKS BCUIMEM...........ccuuiuriiiiiriicri bbb

Accrual of discount.

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

Deduct consideration for bonds and stocks disposed of.

Deduct amortization of premium

Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
. Deduct total nonadmitted amounts
Statement value at end of current period (Line 10 minus Line 11)

9,503,445,600
....... 2,073,127,590
..... 3,166,062
....1,684,160
........ (4,883,204)
300,041,234
10,576,022
19,317,190
470,996

7,218,519,626
2,877,380,553
...14,114,290
(1,695,130)
(14,777 509)
539,910,646
...20,758,895
(23,307,456
6,119,233

....11,284,769,056




saementas ofune 30, 2017othe. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE D - PART 1B

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

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 ():.vvverrieieerereieiercieisie e ennis | orersseeseeneiesieene 4,877,379,960 | ....coovvreriirnnnne 549,522,321 | ..o 92,734,642 | ...ooovviiiriend 64,938,776 | ....coveriiriinnes 4,877,379,960 | .....cocevvvvvrienes 5,399,106,415 | ..o | e 4,548,197,238
NAIC 2 (@).-vevirvrieireesieieieiseiessee ittt sessnsesennnes | oeeessesseenssessenns 4,848,425,351 | ..o, 430,107,669 |.....covvivirrrririirinns 73,531,599 | oo (43,602,690) | ....oocvvvirirrnee 4,848,425,351 | ..o 5,161,398,731 | oo | e 4,315,947,032

502,490,629 | .......ccovvirnnnne. 111,965,062 |......coocvvveevrcrnnes 19,260,018 | ..o (18,205,692) 502,490,629 576,989,981 | ..o | e 496,539,023

20ISO

NAIC 4 (8).....corveeiieieicis s | v 127,519,802 | oo, 2,249,375 | 13,749,217 | oo 7,293,561 | oo 127,519,802 | ..ooviiiiinns 123,313,521 | oo [ 123,818,036
NAIC 5 ().t | eeiesineeinnies s 17,829,704 | .o | s 404,866 | ..o (2,504,105) | ..o 17,829,704 | ..ocvivii 14,920,733 | oo [ e 18,126,704
NAIC B (). nisnene | e enes 793,784 | .o | 35264 | .o 5,055,144 | .o 793,784 | oo 5,813,664 | ..o | s 817,564
Total BONAS. ... s | s 10,374,439,230 | .o 1,093,844,427 | ..o 199,715,606 |...ooovviviiiiiinnnes 12974994 | .o 10,374,439,230 | ..ooovviiiiinnnn 11,281,543,045 | .o [ P 9,503,445,597
PREFERRED STOCK

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

T0. NAIC Bt | ettt | ettt | s bbb | ettt | eeh ettt | b 0 | i [

NAIC 4.t eierens | et bbbttt eies | bbbttt | Shesieb ettt bbbttt b n st | aebenett ettt b ettt nenes | eteaeb ettt eien | bt bbb 0 [ oot | s
12, INAIC Bttt | ettt ettt niens | cherene ettt ettt er e | ftaeb bttt et eb ettt s | ettt ettt bbbt | eeeehet ettt | erenetiet et 0 | e | e
130 INAIC Bt | ettt | ehebeni sttt | deeier sttt enes | ettt | ettt | ebenni ettt 0 i |
14, Total Prefermed SOCK.........cocoriiiiriciiccnsciccnins | o 0 ] e 0 ] e 0 | s 0 | s 0 | s 0 oo 0 oo 0
15.  Total Bonds and Preferred StOCK..........coviciiiiniiciiiiniicnscsinns | eveesninisininneas 10,374,439,230 | ...ooovevricnnns 1,093,844,427 | ...covevviiiins 199,715,606 |.....covovvnrricnnes 12,974,994 | oo, 10,374,439,230 | ...occvvriicnnnnns 11,281,543,045 | ..o [ I 9,503,445,597

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 18......... 0; NAIC2S.......... 0; NAIC3S...... 0; NAIC4S.... 0; NAIC5S......... 0; NAIC6S.......... 0.




Statementas of June 30, 2017 ofthe

SCHEDULE DA - PART 1

Short-Term Investments

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

Book/dejusted ’ Ac?ual Interest ‘éollected Paid for Accfued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999 | e 677,137,075 | ..o XXX | v, 677,137,075 | oo, 447,989 | .o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEN 31 O PHIOF YEAI......c..vrvrirrieierisrieissiseiss e ssssisssses st ssessssssessens | sssssssessassssssessassssssessessens 388,123,241 | ..o 229,045,226
2. Cost of Short-term iNVEStMENLS ACGUINEM. ..........criirieierieieiesssieiss ettt s s estenssnssensenes | essssssestesssssessensnssnsss 5,551,803,201 | .ovvvvvvrrrereieirerieriene 6,801,160,171
3. ACCTUAI OF GISCOUNL. ......veevevverresisrisis it ee bbbtttk | etb sttt bbbttt | etbsee e st
4. Unrealized valuation INCTEASE (EBCTEASE).........c...rvuururiurriiiiseeseriseetseesse s ssesssss sttt ettt ees | eebeeebeee s et s et s bt a bbbt bt b e sienees | Hhbseebeeebeee b e e bbb bbbttt
5. Total gain (I0SS) ON GISPOSAIS..........cvurerirrirrirririieeiee e siseseests e bbbt es bbbt bbbttt | etb sttt et bbbttt | eeesee e
6. Deduct consideration reCeIVEd ON QISPOSAIS. .........c.uiueuiuureriiniieiiiseireiseesseeesbseeeesestsse et b s sbssbs bbb es e bssssesbssbins | esbsssestessssssessessssasean 5,262,789,367 | ..eevverereneereiereeeeineinn 6,642,082,156
7. Deduct amOrtiZation Of PIEMIUML........cc.iuriueieieeeeeieeereise et eess sttt bbb bbb s st s s b et enses | £4ebseEeebeeb e bR b ee bbb e R b e bR AR s e s b enb e bans | oeebeeb et ebbeebee b b s e bbb bbbt
8. Total foreign exchange change in DOOK/AQJUSIEA CAITYING VAIUE..........ccuiuuriuiueieiireieiesiseise e eesssises s sssssssienies | corebssessst b s s st bbbttt enis | esbetb e bbbt bbbt bbb
9. Deduct current year's other-than-temporary impairment FECOGNIZEA. ...........euuiueuuierirrieiireireieeisessiseessises e esisenes | fhrtsses st te sttt sensehs bbb enies | esbesb st sensetb sttt
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-748-9)..........ccovuurireinirniiirinercinrnererninenns | v B77,137,075 | oo, 388,123,241
11. Deduct total NONAAMILIEA BMOUNES............ciiiiiii bbb bbb | fonas st | bbb
12. Statement value at end of current period (Line 10 MINUS LINE 11).......cvuererernrninresissiesssiseesesesiessssssssessssssessssssssnes | sosssessessesssessessesssssessessad B77,137,075 | ovvvverrreererereereiinene 388,123,241

Qsio3




sakmentas ofune 0,2017orhe. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior YEar (LINE O, PHIOT YEAT).........cuuriururrureereeeeeeseeseeeseeseesessseaseesesseessessessesssss s e sse st s sses s ss s estesses st essasssessessassaneas 324,610,842
2. Cost paid/(consideration reCEIVEA) ON AAGIIONS............cucureuuririeeieiseereere et b et ee st bbb £ Rt b bbbt 112,934,725
3. Unrealized valuation INCIEASE/(AECTEASE). ..........cuurrierruueereeseteisesseetseeesseessee e st see s ese bbb E e 8 £ RR £ AR bbbt 9,666,439
4. Total gain (10SS) ON tErMINALION TECOGNIZEU. .......cuueerieiireiseriiireis ettt bbb bbbt 16,084,632
5. Considerations received/(Paid) ON tEIMINGLONS. .........cuueuuriuiirieiieiiseiesi st b b8 Rt 30,062,636
8. AMOIHIZAION. ...

7. Adjustment to the book/adjusted carrying Value 0f NEAGE HEM...........c.uuiuiiriiic bbb

8. Total foreign exchange change in boOK/adjUStET CAITYING VAIUE............cvuuiuuiuuieiieiiiieeii ittt bbb bbbk (20,921,225)
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 -5+ 6+ 7 4 8.ttt 412,312,777
10, DEdUCE NONAAMIIIEA @SSELS...........ceuiereiiscieiieiei ettt

11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).......cc.evuuiimiiiiiiriieeieciesie ettt bbb 412,312,777

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEar (LINE 6, PrIOT YEBAI).........cuuuuueuuririeeieeeeseeiseesesssessesseesest e eesse i bbb bbbt 17,991,000

2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN)...........coviiieicrninieeee e 1,013,860

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

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

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

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus............cc.ccceeeenee. (2,078,490)
3.14 Section 1, Column 18, PriOr YEaN..........ccewervirrereereeeeeereeeereeesnees (97,780) (1,980,710) (1,980,710

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

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

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

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..........c.ccccvernienee (2,078,491)
3.24 Section 1, Column 19, PriOr YEAI..........ccreererinreeerereeerirereeerineeenes (97,780) (1,980,710) (1,980,710)

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

4.1 Cumulative variation margin on terminated contracts during the year.............cc.coenenminnrnneennenneeneennnes

42 Less:
4.21 Amount used to adjust basis of hedged item...........ccoucvriverrerinnens

4.22  AMOUNE FECOGNIZEM. ... .vourveerverrerreeeeieereseeiseeiee e eees 0

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

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

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

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PrIOF YEAI..........c..cuuiiiiici b
6. Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 - 4.3 = 5.1 = 5.2).....ouiiiimeieiei e 19,004,860
7. DeduCt NONAAMILEA @SSELS.........c.iiiiiiiiiciiii bbb R8s
8. Statement value at end of current period (LINE 6 MINUS LINE 7)........c.uevuuiumiumiiiericiieriesisesiscsiesieses st ess st eb bbb 19,004,860

Qsi04
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saementas ofune 30, 2017othe. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions

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

NONE




90ISO

saementas ofune 30, 2017othe. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

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

Beginning INVENLOTY.........cccvieriiiiincincrncrinerineniesiesssnnes | ceeneenesnesnesnesinesines | coneenesnesnesnesessessesenesenns | ssssessnsssssnssinnnsQ. | coernernnsnnsnnesnensesesenn0 | a0 | 0. [ nenn0 | icneeen 0 | . 0 | oo 0
Add: Opened or acquired tranSaCtoNS..............ceeererieiries | crerireriennsnnnsrncnneis | ernernensnennnensnssnssnensesnenenes | ronerinennenenssensnnssonns | veveeeeee SRR o D NI I . [ e | e | s | e 0 | e 0
Add: Increases in replication (synthetic asset)

transactions statement value............ccoocvnenrineinernis | corennnee XXX [ | revoeees XK Kt [ e | e XKKetrnrinnriinns | sevsrrssrnnennennennsnssneseneses | oo XKKerieninniins | veresiseinenesnessesnesisesenessenene | crenesene XXXt [ v 0
Less: Closed or diSpoSed Of rANSACHONS...........c.rrrririrines | cernrerernerinerinesienines | rreieineiesesesiesiesiesiesieens | sessessessssssessesisesie | chieesssesssese s st essesssesssesssens | esssesssesssesssesssessiessss | sestestesssssssnessnesnessesssesssnsssnsssns | thsetssstssesssnessntssnnssnnes | oeeseesess ettt ettt | enentene ettt enees 0 | oo 0
Less: Positions disposed of for

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

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




sakmentas ofune 0,2017orhe. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A SECHON 1, COIUMN T4ttt et et bbbttt bbbt s bbbt st st st st st st st st st st st et st st et et et st seenan s en s 412,312,777

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance............ccocveumineenenerneneenercniees 19,004,860

3. TOLAl (LINE 1 PIUS LINE 2)....evevvrveveerireiesseriseesieseseesiseeesssssseessseess s8££ 431,317,637
4. PartD, SECtion 1, COIUMN B.........ooiiiiiii bbb 436,469,302

5. Part D, SECHON 1, COIUMN B.....c.vuiiiirriiiieieisie ettt se s (5,151,665)

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

Fair Value Check

7. Part A, SECHON 1, COIUMN 1B.......cviiieiieiicreieecee ettt sttt a et s et s et s st et es st as bt es s et es et benant et s snaetanas 409,772,573

8. Part B, SECtON 1, COIUMN 3. bbb 240,345

9. TOHAI (LINE 7 PIUS LINE 8)....eueeirieeireiiiitietieisssi ettt bbb R £ bR E £ 410,012,918
10. Part D, SECtion 1, COIUMN ..o 414,575,478

11, Part D, SECHON 1, COIUMN O....euiiiiici bbb (4,562,560)

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

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 271 ......oveeiceeie ettt bbbt bbb bbb b s e bt s et 7,436,237

14, Part B, SECHON 1, COIUMN 20.........co ittt st bbbt bt 19,004,860
S = T A DR Y=Yex 110 o NI 0o (1744 I B TR 26,441,097
16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15)......cu vttt s8££ E bbb s 0

Qslo07



saementas otsune 20,2017t NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Deduct consideration received on disposals

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

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

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

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

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

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

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

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

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

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

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

QsSI08
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saementas ofune 30, 2017othe. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

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

NONE




2030

saementas o ine 3020170 NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type | Date Acquired Rate of Inferest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1102634 WALKER MI 04/05/2017..... 3.860 20,875,000 30,440,000
00-1102660 WILDOMAR CA 05/23/2017..... 3.980 12,350,000 18,703,000
00-1102685, SAN DIEGO. CA 05/10/2017.... 3.800 15,000,000 41,430,000
00-1102692 GRANDVIEW HEIGHTS OH S 02/01/2017.... ATAD | oo 6,000,000 55,490,000
00-1102704 SEATTLE WA, 04/06/2017..... 5.500 4,750,000 18,690,000
00-1102707 SEATTLE WA, 04/11/2017..... 4.000 10,000,000 13,623,810
00-1102712 VALENCIA. CA 05/15/2017..... 4.070 3,800,000 6,226,000
00-1102719, AUBURN WA 04/13/2017.... 4.070 10,300,000 16,979,000
00-1102720. BILLERICA MA 05/01/2017.... 4.220 3,102,000 8,470,000
00-1102721 BROOKLYN NY. 06/01/2017.... 4.240 14,000,000 25,505,500
00-1102727 CHARLESTON SC 05/22/2017..... 4.180 17,750,000 24,356,000
00-1102734 WASHINGTON DC 05/31/2017..... 4.170 49,000,000 69,920,000
00-1102736 LAS VEGAS NV. 06/05/2017.... 4.070 8,300,000 14,128,840
00-1102747 ATHENS GA 06/23/2017.... 4.040 14,750,000 21,706,000
00-1102750 NAPERVILLE I 06/29/2017.... 3.740 16,500,000 26,150,198
00-1102753 ENCINITAS CA 06/23/2017.... 4.340 6,300,000 8,791,000
00-1102774 VERNON CA 06/30/2017.... 3.730 15,500,000 22,844,000
0599999. Total - Mortgages in Good Standing - Commercial MOMGAGES - All OHr..........uuu s s sesessissssss s ssssssss s sssssssssss s | svssees XXX........ XXX 222,277,000 6,000,000 423,453,348
Mortgages in Good Standing - Mezzanine Loans
99-0000053, GREENVILLE NC 09/09/2016.... 11500 | oo 2,883,836 36,900,000
99-0000061 PHILADELPHIA PA 05/15/2017..... 11.500 .0 34,115,151
0699999. Total - Mortgages in Good Standing - MEZZANINE LOANS.............c...ivuriiuiiiierieiiiieieis et sessseesss s ssss st sessssssises | sesssessssssesssessssessssseesssssssssessssssssssessssnes | eoseone XXX........ XXX .0 2,883,836 71,015,151
0899999, Total - MOMGAYES N GOOG SHANGING..vvvvvvvvvvveeesssrrrieeeessss st eseesssssssss e ssssssssss 1R R ettt et | srseees XK XXX 222,277,000 8,883,836 494,468,499
3309999, TOMAI MOTGAGES.......vvvvveveveeeesseerreeesesssssssseeeeesessssssssssss e eessssesss 881188 R R et AR et | srssees XX XXX 222,277,000 8,883,836 494,468,499
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Mortgages Closed by Repayment
00-11003%4......cvvrrverrmmmrrr FORT WAYNE........omivvvvvvierrinnneeseessssssssssessssssssssssssnsssssnes [\ /SR o 05/14/2004.... | 04/28/2017.... TAT1,537 [ coervessssesennenes | covvvseennesessssssssssenns | s (U SOOI ISP 1,087,188 | ..........1,087,188 0
00-1102374........cvveerrrernne SANTA ROSA [SF. U [P 06/30/2015.... | 06/13/2017.... 8,997,885 | ... | vt | e 0 8,939,362 8,939,362 0
0199999. Total - Mortgages Closed by Repayment 10,109,422 0 0 0 0 0 0 [ o 10,026,549 | ......... 10,026,549 0 0 0
Mortgages With Partial Repayments
00-1001049... WAYNE ...t sssnes PA .| 10/24/2002.... 94,188 0 25,540 0
00-1001237... DALLAS | TX .| 11/20/2002.... 2,879,266 0 . 126,140 0
00-1001260.......ccrrrvevvvverrrrnnee PITTSBURGH PA. oo | v 03/05/2003.... | wecovvveerrmnrrrrnens 242,257 | coovvvvveennneennnieins | v | s 0 covvrnneeenen 44,534 44,534 0
00-1001267............ TROY. OH.ooovvvverens | worvveens 03/07/2003.... | wcooovevererrrrnnns 836,437 | ooorerverenenririnnenes | eevvernsnnsssnsnensessnens | conesseinnnns 0 po—c ) 28,816 0
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00-1002012... . | CEDAR GROVE.....cirivvviimiisssnnsessseessismsssssssssesssssssssssns NJ .| 03/04/2003.... 1,226,979 0 25,590 25,590 0
00-110010 MILFORD OH 09/23/2003.... 161,865 0 22,507 22,507 0
00-1100141... ... | GRAND RAPIDS MI .| 10/30/2003.... 705,371 0 88,551 88,551 0
00-1100202.........orrvvvvveerrrrnees BALDWINSVILLE NY.in [ s 12/10/2008.... 385,591 0 44,579 44,579 0
00-1100265.............coovveeee ALTAMONTE SPRINGS FL .| 12/18/2003.... 786,434 0 28,749 28,749 0
00-1100347 VISALIA CA .| 07/14/2004.... 480,862 0 42,809 42,809 0
00-1100375........orvvevvvverr ALGONQUIN......ooooovirrrrrciiiiissssssssssssssssssssssssssssssssssasaanns L | s 09/15/2004.... 495,329 0 42,656 42,656 0
00-1100406 EDISON NJ .| 05/18/2004.... 2,001,650 0 55,552 55,552 0
00-1100421.......corvvvevvviriies PORT ORANGE........ooovvvvveoeeesseeeesssoesssssessesssssssssss s FL .| 09/16/2004.... 388,745 0 17,828 17,828 0
00-1100497 KENT. WA oo | s 08/23/2004.... 519,736 0 44,321 44,321 0
00-1100600... FARMERS BRANCH TX .| 12/16/2004.... 695,250 0 8,726 8,726 0
00-1100669... ... | BATTLE CREEK.. MI .| 11/29/2004.... 650,078 0 52,300 52,300 0
00-1100719..ccccvrrrveervrnrrrnee FARMERS BRANCH T | s 12/16/2004.... 138,276 0 1,735 1,735 0
00-1100729 PHOENIX AZ .| 03/30/2005.... 719,267 0 8,366 8,366 0
00-1100844.............ccooccciriees ORLAND PARK [ . 07/22/2006.... 2,508,310 0 60,189 60,189 0
00-1101147 oo SOUTH HAVEN (VL SRS [P 04/20/2006.... 950,684 0 50,660 50,660 0
00-1101525 AUSTIN TX . 07/18/2007.... 2,272,002 0 21,838 21,838 0
00-1101660... ... | BUFFALO GROVE.... [ 06/08/2009.... 2,035,020 0 25,626 25,626 0
00-1101702... ... | CLINTON UT. .| 10/08/2010.... 3,059,338 0 46,414 46,414 0
00-1101713... [ SAN DIEGO.......oooiiennrieiiiicsssssssssssssssssssssssssssssssssssssssnnnas CA .| 10/05/2010.... 5,671,055 0 127,925 127,925 0
00-110171 LYNDHURST NJ 12/01/2010.... 7,965,012 0 41,522 41,522 0
00-1101727... ... | WEST BABYLON NY. .1 02/15/2011.... 779,195 0 8,754 8,754 0
00-1101780..cccccrrrveevvvrrrrrnnee MINNEAPOLIS. MN.n [ 09/20/2011.... 9,124,767 0 48,674 48,674 0
00-1101800... . | CHICAGO. Il .| 11/30/2011.... 9,149,824 0 48,602 48,602 0
00-1101813... ... | RALEIGH NC .| 03/28/2012.... 3,278,651 0 22,899 22,899 0
00-1101817 oo OAKLAND CA.rrrvvvv | s 06/27/2012.... 9,562,065 0 48,242 48,242 0
00-1101864... . | SUNSET VALLEY. X | 07M712012.... 8,045,403 0 155,580 155,580 0
00-1101866... ... | BUFFALO GROVE.... Il .| 08/09/2012.... 3,782,850 0 43,418 43,418 0
00-1101867 ... BUFFALO GROVE.... [ESSSSSRSRO 08/09/2012.... 3,782,850 0 43,418 43,418 0
00-1101897 PHOENIX AZ [ 12121/2012.... 3,254,188 0 121,168 121,168 0
00-1101908.......crrrvvevrvrriis OCEANSIDE NY. [ 11/28/2012.... 10,626,929 0 74,218 74,218 0
00-110191 e GRAND LEDGE... M | s 12127/2012.... 3,900,660 0 28,264 28,264 0
00-1101919... BLOOMINGTON IN . 12/05/2012.... 9,248,084 0 103,458 103,458 0
00-1101927... ... | BRICK NJ .| 12112/2012.... 18,503,637 0 104,401 104,401 0
00-1101928......ccvrrveervrrrre ANAHEIM CA.ovvvvvvrr | s 12/14/2012.... 18,683,901 0 105,729 105,729 0
00-1101979 SEATTLE L S— . 08/01/2013.... 13,210,975 0 144,743 144,743 0
00-1102007... . | LAKEWOOD OH 06/28/2013.... 14,749,230 0 180,669 180,669 0
00-1102009 AVON OH .| 08/22/2013.... 14,912,055 0 89,714 89,714 0
00-1102015 BOSTON MA..cco. .1 07/30/2013.... 12,780,884 0 98,397 98,397 0
00-1102026 KNOXVILLE......cocoeceecerteessesesesesesseesssse s N 10/15/2013.... 5,133,631 0 50,264 50,264 0
00-1102029........covvvvvvvurris BROKEN ARROW. OK .1 10/110/2013.... 12,247,125 0 147,494 147,494 0
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00-1102037... INDEPENDENCE TWP. Ml .1 09/05/2013.... 9,806,545 0 58,362 58,362 0
00-110205 GAINESVILLE FL 11/01/2013.... 2,896,661 0 13,211 13,211 0
00-1102054... . | COLUMBUS OH .| 05/14/2014.... 12,987,245 0 55,615 55,615 0
00-1102080 GAINESVILLE SO O 12/12/2013.... 6,516,784 0 44,805 44,805 0
00-1102081... ... | GAINESVILLE FL .| 12112/2013.... 1,303,357 0 8,961 8,961 0
00-1102082... ... | TORRANCE CA . 10/28/2013.... 5,117,137 0 35,859 35,859 0
00-1102096.............coooorriies BALTIMORE MD..ovvvve | s 1112/2013.... 5,902,001 0 25,464 25,464 0
00-1102099.........oovoovvvurriies BEAVERTON OR .[12/10/2013.... 9,327,702 0 62,561 62,561 0
00-1102103 PHOENIX AZ .| 11/26/2013.... 11,000,000 0 47,016 47,016 0
00-1102147 ... WALNUT CREEK CA.vvvvvvvs | s 09/29/2014.... 14,953,455 0 70,974 70,974 0
00-1102153......ccrrrvvvivvrii SANTA ANA CA .| 05/28/2014.... 2,008 441 0 9,803 9,803 0
00-1102157 EXTON PA .| 05/07/2015.... 12,391,378 0 62,292 62,292 0
00-1102176....ccrrrvevvvvrrrrnee PORTLAND (013 PRI I 07/01/2014.... 13,693,347 0 142,820 142,820 0
00-1102210... . | COLUMBUS OH .| 08/20/2015.... 12,447,565 0 53,733 53,733 0
00-1102216... BELLEVUE WA....cocns . 10/16/2014.... 10,257,104 0 94,944 94,944 0
00-1102219 NASHVILLE L SO 09/29/2014.... 5,376,053 0 33,794 33,794 0
00-1102237... [ SHERIDAN......oooiiinnrrrccssssssssssssssssssssssssssssssassaninnas (¢0) .1 10/07/2014.... 9,969,902 0 67,314 67,314 0
00-110224 BEAVERTON OR 10/16/2014.... 4,115,483 0 20,174 20,174 0
00-1102249... ... | JERICHO. NY. .1 12/19/2014.... 11,576,847 0 58,083 58,083 0
00-1102254... . | LONGMONT (¢0) . 11/06/2014.... 7,599,703 0 52,683 52,683 0
00-110225 ZEELAND Ml 12/18/2014.... 2,767,336 0 39,195 39,195 0
00-1102264... ... | CHARLOTTESVILLE LV W— .| 01112/2015.... 4,125,498 0 39,385 39,385 0
00-1102276........cvvvvevvevrrrrinee STRONGSVILLE.......covvvvvvvrrrervrvrrrsnesns s [0 FOVOO IO 12/23/2014.... 15,418,175 0 147,229 147,229 0
00-1102278 DENVER (¢0) .| 01/16/2015.... 5,725,668 0 39,265 39,265 0
00-1102280.......crrvvvevvvrrrrrnnee BOULDER CO. .1 02/02/2015.... 9,082,678 0 62,432 62,432 0
00-1102308......rrvvvevveerrraes HENDERSON [\ \VZSSSSRRRSS [P 01/29/2015.... 7,928,486 0 38,951 38,951 0
00-1102304........rrvvvevieeiii ORLANDO FL .1 02/117/2015.... 13,975,000 0 63,454 63,454 0
00-1102305 SEATTLE L S— .1 03/10/2015.... 16,947,078 0 164,985 164,985 0
00-1102309........corrvvvvvvuri JACKSONVILLE |/ OSSR 01/29/2015.... 15,212,438 0 76,941 76,941 0
00-1102310...c.ccrrrvvevvriirs JACKSON HEIGHTS NY. . 03/31/2015.... 20,121,610 0 137,752 137,752 0
00-1102315 ROCKVILLE MD .1 06/01/2015.... 5,051,633 0 34,441 34,441 0
00-1102319.....cccrrrivvivririenes BIRMINGHAM........... AL | v 05/07/2015.... 13,786,947 0 124,631 124,631 0
00-1102331..cccvcrriveiviii FREMONT CA .1 10/01/2015.... 4,848,294 0 67,104 67,104 0
00-1102333 NASHVILLE N .| 09/04/2015.... 13,577,430 0 93,549 93,549 0
00-1102335.......crrrvvvvvvrrrrinnee SCOTTSDALE [V AR 03/31/2015.... 6,773,458 0 35,442 35,442 0
00-1102350 MELVILLE.......cocerrrrissreenssssssssssssssssssssssssssssssssss s NY. .| 04/29/2015.... 17,447,402 0 90,872 90,872 0
00-1102354... ... | SAN ANTONIO. X 05/18/2015.... 8,088,177 0 54,218 54,218 0
00-1102356... ... | SAN JUAN CAPISTRANO. CA .| 04/16/2015.... 11,356,995 0 106,456 106,456 0
00-1102365... . | STRONGSVILLE .| 05/14/2015.... 18,282,928 0 119,703 119,703 0
00-110236 WILMINGTON 06/18/2015.... 7,788,889 0 38,780 38,780 0
00-1102368... ... | TORRANCE . 10/23/2015.... 8,785,741 0 51,551 51,551 0
00-1102370......ccrrrvvevrrirr CHICAGO. (S 06/10/2015.... 12,830,615 0 86,224 86,224 0
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00-1102371... NORTH LAS VEGAS NV. .| 05/20/2015.... 8,740,812 0 44,950 44,950 0
00-110239 ANN ARBOR MI 07/31/2015.... 19,351,128 0 126,660 126,660 0
00-1102399... . | WEST FARGO............ ND .1 09/11/2015.... 8,329,571 0 38,000 38,000 0
00-1102402 LEHI. [U1 PSSRSO [P 08/17/2015.... 4,687,308 0 65,060 65,060 0
00-1102412... MADISON Wi .1 09/29/2015.... 8,176,976 0 38,509 38,509 0
00-1102413... ... | KANSAS CITY. KS .| 08/27/2015.... 7,238,249 0 33,688 33,688 0
00-1102420..........ooocoovccrriees COLUMBUS [0 IS IV 11/19/2015.... 7,138,127 0 29,150 29,150 0
00-1102421......crvvvvciri COLUMBUS OH .| 11119/2015.... 1,462,034 0 9,936 9,936 0
00-1102425 DALLAS. X .| 04/04/2016.... 12,500,000 0 15,698 15,698 0
00-1102426 DALLAS. T | s 11/25/2015.... 15,000,000 0 57,934 57,934 0
00-1102427 FOLSOM PA oo | s 10/23/2015.... 11,892,275 0 109,330 109,330 0
00-1102428..........ovvcovvemrrr COLUMBUS OH ..S... | 11/05/2015.... 16,153,023 0 141,795 141,795 0
00-1102434.........ovveovcirrs VANCOUVER......coiiemmmrrrriveesisssssessssvesssssssnssssssssssssssssnnes WAoo | s 10/13/2015.... 18,603,823 0 118,709 118,709 0
00-1102435 AURORA (¢0) . 10/09/2015.... 5,156,369 0 32,034 32,034 0
00-1102440..........ovvvvvcrriis AMERICAN FORK. UT. .| 10/08/2015.... 7,950,061 0 71,759 71,759 0
00-1102441......crvvvcciri SOMERVILLE MA e | s 12/18/2015.... 16,648,921 0 98,599 98,599 0
00-1102442... | SAN DIEGO......ooovvieeerereesnssissssssssssssssssssssssssssssssssssssssns CA .1 10/119/2015.... 3,895,944 0 24,893 24,893 0
00-110244 BELLINGHAM MA... 10/01/2015.... 11,939,249 0 57,934 57,934 0
00-1102449 SALEM OR .1 03/07/2016.... 9,091,766 0 41,736 41,736 0
00-1102454... . | GRANDVIEW HEIGHTS OH . [ 12/01/2015.... 21,800,000 0 273,566 273,566 0
00-110247 BOULDER (¢0) 02/08/2016.... 7,808,963 0 65,794 65,794 0
00-1102479... ... | MURRAY. UT. .1 12/10/2015.... 5,312,367 0 31,137 31,137 0
00-1102481.......crrrvvvvivrri CABIN JOHN MD.vvvvveernnn | v 02/10/2016.... 10,000,000 0 58,043 58,043 0
00-1102483........ovvvvevvvrrri SALT LAKE CITY. UT. .| 01/14/2016.... 5,156,471 0 44,510 44,510 0
00-1102488 MALDEN MA.ccoooe. .| 04/01/2016.... 38,517,439 0 185,702 185,702 0
00-1102489..........ooovoveciii ST CHARLES........... MO....ooooore | crrvveens 08/17/2016.... 14,928,478 0 72,769 72,769 0
00-1102490 LOUISVILLE KY. .| 03/09/2016.... 17,727,306 0 105,392 105,392 0
00-1102491.......vvvvciri MERIDIAN D .1 02/01/2016.... 11,769,665 0 71,429 71,429 0
00-1102493...........oooocccirieces RANCHO CUCAMONGA CA.ovrrvvvs | s 02/01/2016.... 6,427,434 0 53,649 53,649 0
00-1102496 PHOENIX AZ .1 01/21/2016.... 5,391,710 0 33,534 33,534 0
00-1102504..........ooooovvvirie PORTLAND OR .1 01/20/2016.... 22,000,000 0 97,775 97,775 0
00-1102511..ccccciri WINSTON-SALEM [\ G I 02/01/2016.... 23,045,078 0 141,010 141,010 0
00-1102513... ... | OCEANSIDE CA .| 03/28/2016.... 3,853,958 0 17,752 17,752 0
00-1102534... [ SAN DIEGO.......coouienerreiiniiissssessssseeessissssssesessesssssssssssnnnas CA .| 04/07/2016.... 7,000,000 0 13,873 13,873 0
00-1102541 GARDEN GROVE CA.ovvvvvvrr | s 03/29/2016.... 8,242,819 0 53,670 53,670 0
00-1102545... | WESTERVILLE......rrrevvecoiisssssssssssesssssssssssssssssssssssssssns OH .1 03/17/2016.... 7,317,274 0 31,966 31,966 0
00-110255 BENTONVILLE AR 04/21/2016.... 30,900,074 0 264,236 264,236 0
00-1102553... [ LEXINGTON......oooiiiimmnnnnnrssvccsissssssesssssssssssnsssnsssssssssssssasans SC .1 09/01/2016.... 5,565,680 0 34,957 34,957 0
00-1102557... ROWLAND HEIGHTS CA .| 06/30/2016.... 25,546,895 0 124,387 124,387 0
00-110255 ORANGE CA 06/30/2016.... 2,827,520 0 13,767 13,767 0
00-1102560... ... | ANAHEIM CA .| 06/30/2016.... 5,853,463 0 28,500 28,500 0
00-1102562..........oovcovvvuerrnaee WESTMINSTER CAuvvvvvvs | s 06/30/2016.... 15,179,320 0 73,907 73,907 0
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00-1102564... . | COSTAMESA CA .| 06/30/2016.... 14,732,870 0 71,734 71,734 0
00-110256 LAGUNAHILLS, CA 06/30/2016.... 7,837,688 0 38,161 38,161 0
00-1102569... . | SHEPHERDSVILLE KY. .| 04/19/2016.... 12,748,293 0 110,753 110,753 0
00-1102570 EVERETT WA....oovvvviine | s 05/03/2016.... 17,790,881 0 107,261 107,261 0
00-1102578... ... | LYNDHURST NJ .| 04/25/2016.... 14,491,538 0 80,161 80,161 0
00-1102599... . | OCCONOMOWOC Wi .| 06/01/2016.... 8,418,308 0 41,732 41,732 0
00-1102612 EDISON [N/ IO 08/04/2016.... 15,367,611 0 134,817 134,817 0
00-1102614 ROGERS AR .1 09/01/2016.... 24,593,277 0 210,745 210,745 0
00-1102617 ... CONCORD......ciiviiiiiiiiinnssssieis s ssssssssneens NH .| 06/23/2016.... 12,503,343 0 59,250 59,250 0
00-1102630........ccrrvevvvvuerrrenee EVERETT WA oo | s 09/15/2016.... 3,966,311 0 51,368 51,368 0
00-1102634 WALKER M .| 04/05/2017.... 0 85,802 85,802 0
00-1102635.........crvveevvvrerrrnnee WESTPORT. CT .1 09/26/2016.... 14,653,258 0 71,229 71,229 0
00-1102636 OVIEDO....ovvvvvvvvvvvvvssessssssssssssssssssssssssssssssssssssssssss s | O 08/08/2016.... 13,513,891 0 87,605 87,605 0
00-1102641... . | SAN ANTONIO TX .| 08/08/2016.... 9,638,584 0 62,483 62,483 0
00-1102643... coo | HILLSBORO.......oooooeiiiiiiieeiseieieesissssssssssssssssssssssssssssnnnnes OR .| 11/07/2016.... 11,000,000 0 70,737 70,737 0
00-1102649...........oocoooccrrires BEXLEY. [0 OSSO I 11/23/2016.... 6,825,000 0 41,452 41,452 0
00-1102653... . | CERRITOS CA .1 09/23/2016.... 6,956,301 0 44,349 44,349 0
00-110265 MOUNTAIN VIEW. CA 11/14/2016.... 18,000,000 0 85,980 85,980 0
00-1102656... ... | ELSEGUNDO CA .| 12/15/2016.... 12,000,000 0 75,567 75,567 0
00-1102660... . | WILDOMAR CA .| 05/23/2017.... 0 24,001 24,091 0
00-110267 ANN ARBOR Ml 12/09/2016.... 5,000,000 0 22,372 22,372 0
00-1102683... . | CHAPEL HILL NC . 01/30/2017.... 0 312,939 312,939 0
00-1102689 MACON 02/06/2017.... 0 45,999 45,999 0
00-1102704 SEATTLE .| 04/06/2017.... 0 7,724 7,724 0
00-1102719..cccucrrrvcerivrire AUBURN .| 04/13/2017.... 0 41,616 41,616 0
00-1102720.......nrrrvvvvrmeriins BILLERICA MA. e | s 05/01/2017.... 0 5,844 5,844 0
0299999. Total - Mortgages With Partial Repayments. 1,357,958,792 0 0 0 0 0 |.....10,622,070 | ........ 10,522,070 0 0 0
0599999. Total Mortgage: 1,368,068,214 0 0 0 0 0 20,548,619 20,548,619 0 0 0
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Typeand | Actual Costat Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisiion Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Ares Private Credit Solutions, L.P Wilmington DE... | Ares Private Credit Solutions 06/23/2017.... 2 568,646 4,431,355 | ... 0.200
GSO Capital Opportunities Fund Il LP Wilmington DE... | GSO Capital Partners LP 06/03/2016.... 2 214,043 8,328,012 0.150
Guggenheim Private Debt Fund 2.0-I, LLC Wilmington DE... | Guggenheim PDF 2.0 06/03/2016.... 2 5,117,777 981,910 2.000
Vista Credit Opportunities Fund Il - B, L.P. SN FranGisCo..........uurvrvveeeeeessnnnns CA... | Vista Credit Opportuniies Managment 06/01/2016.... 2 | s 2,257,952 2,338,438
Vista Credit Opportunities Fund I, L.P. Wilmington DE... | Vista Credit Opportunities Managment 05/10/2017.... 2 2,806,860 1,600,149
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unafliated 3,375,506 7,589,772 0 17,679,864
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Dyal Capital Partners Il New York NY.... | NB Dyal Associates Ill, LP. 09/30/2016.... K N 1,101,693 4,825,643
Fundamental Partners Ill, L.P Grand Cayman...........cooeuvvveenrerreerns CYM | Fundamental Advisors. 05/18/2017.... | covvevrcs K I 2,771,546 4,466,881
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 2,771,546 | .ooovvvvrr 1,101,693 0 9,292,524
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Crow Holdings Realty Partners VII, LP Wilmington DE... | Crow Holdings Capital Partners, LLC 05/01/2015.... | covveemreeerneen | o seseeeiens 1,085,532 3,117,167
DivcoWest Fund V, L.P. Dover. DE... | DivcoWest Fund V GP, L.P 06/23/2017.... 822,698 4,197,074
PCCP Equity VII, LP Dover. DE... |PCCP, LP 05/10/2016.... 1,423,305 3,816,274
Walton Street Real Estate Fund VIIl. LP Wilmington DE... | Walton Street Capital, LLC 05/18/2016.... R 3,760,362 11,239,638
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffliated 822,698 6,269,199 0 22,370,153
4499999. Subtotal - Unaffiliated 6,969,750 14,960,664 0 49,342,541
4699999. Totals. 6,969,750 14,960,664 0 49,342,541
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change |  Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss) on|  (Loss)on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Guggenheim Private Debt Fund 2.0-|, LLC Wilmington DE. ... | 06/03/2016 | 06/12/2017 | ....... 1,888,703 0 | oo | v 1,888,703 | ..... 1,888,703 0
Vista Credit Opportuniies Fund Il - B, L.P San Francisco. CA. ... | 06/01/2016 | 05/04/2017 | ....... 1,919,589 {0 [OUURURRTRR I 1,919,589 | ... 1,919,589 0
Vista Credit Opportunities Fund Il, L.P Wilmington DE. | Distribuion............cccceeeeevveevvvcsssssssnneneeeeenns | 05/10/2017 | 06/21/2017 | ....... 1,893,268 (V] [ [P 1,893,268 | ..... 1,893,268 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffliated...............ovvvverecrrerinnerreiiisiiioneesesossesseiisseeissssessssssssssssins | cvveens 5,701,560 0 0 0 0 0 0| . 5,701,560 | ..... 5,701,560 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
| Fundamental Parners lll LP..........ccccccorvverreernnrrreinnes | Grand Cayman................ | CYM| Distribution.............ccccccceninccnnrvnnniccsssnnnnnns | 06/18/2017 | 06/23/2017 | ........ 105,740 (V] [P [P 105,740 | ........ 105,740 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffliated................cccereueiiverneirenerineerireeeseceireeisieceveessinssnnesenienes | cvvvvees 105,740 0 0 0 0 0 () 105,740 | ........ 105,740 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
PCCP Equity VI, LP.... Dover. DE. | DiStribuion............ccoeeeevvvveeveeesssessrrveennennnns | 05/10/2016 | 06/29/2017 | ........ 162,348 (VI AR ISP 162,348 | ........ 162,348 0
US Regional Logistics Program, L.P. Dover. DE. | Distribuion............cccoeeevevveeevccsssnnnsrrennnnnen | 101182016 | 05/12/2017 | ....... 1,400,000 (] [ [P 1,400,000 | ..... 1,400,000 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 1,562,348 0 0 0 0 0 0 1,562,348 | ..... 1,562,348 0 0 0 0
4499999 SUDIOLAI = UNGHBIEG. .......crrrrvvvvvvee e eeeeeeiisss s 4R e | snneees 7,369,648 0 0 0 0 0 [ 7,369,648 | ..... 7,369,648 0 0 0 0
AB99999. TOMAIS.....vvvvvvvveeeeeereeeeessssssseeeeseeeeess e e840 R8RSR s | s 7,369,648 0 0 0 0 0 0 [ 7,369,648 | ..... 7,369,648 0 0 0 0
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter
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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)
Bonds - U.S. Political Subdivisions of States

544646  ZR 6 | Los Angeles CA Uni Sch Dist GO Bld Amer | | 06/08/2017........ Citigroup. 11,992,543 | ..o 8,745,000 265,944 | 1FE

2499999. Total - BONds - U.S. PONCAl SUDGIVISIONS Of SEAIES.........cc..irieeeuuesiessuieiiissssetiessssissiesssssisisssoetisss | osessssssssesssssseeees s sessss s8R0 eeR e HhEd e 11,992,543 | ..o 8,745,000 265944 | ... ., S
Bonds - U.S. Special Revenue and Special A

02765U  CR 3 | American Mun Pwr Ohio Inc Rev Bld Amer B 04/05/2017........ Samuel A Ramirez & Co Inc 5,385,184 | .cooovvnenns 4,480,000 41,429

13077C  TL 8 | California StUniv Rev Bld AmerBd 6.4 05/16/2017........ Citigroup. 5,778 476 4,400,000 14,265

249218  AK 4 | Denver CO Pub Schs Rev Taxable SerB 7. 04/04/2017........ Citigroup. 6,762,500 | ....oocooenn. 5,000,000 109,153

452024  GT 3 | llinois Mun Elec Agy Supp Rev Bld Amer. 05/02/2017........ Wells Fargo Securities LLC 21,304,740 | coovoooeerrrecereeeeneiinnne 17,000,000 303,265

463632 4P 1 | Irvin Ranch CA Wt Dist Rev Taxable Ser. 04/03/2017........ Citigroup. 13,212,100 10,000,000 285,114

544435  C3 2 |Los Angeles CA Dep of Arpts Bld Amer Bd 06/15/2017........ Citigroup. 7,041,503 | . 5,345,000 34,204

64971W  6E 5 | NY City NY Trans Fin Auth Rev Txbl-Sub-S 06/22/2017........ JP Morgan Securities LLC. 12,825,000 | ..coovvnes 12,825,000

64971W  6F 2 | NY City NY Trans Fin Auth Rev Txbl-Sub-S 06/22/2017........ JP Morgan Securities LLC 11,285,000 11,285,000

64986D EL 5 | New York StEnvrnmnt Facs Rev Txbl Ref. 04/06/2017........ Jefferies & Company Inc. 6,640,000 | . 6,640,000

64986D EM 3 | New York St Envrnmnt Facs Rev Txbl Ref. 04/06/2017........ Jefferies & Company Inc. 5,595,000 | ...ooooeeene 5,595,000

64986D EN 1 | New York StEnvrnmnt Facs Rev Txbl Ref. 04/06/2017........ Jefferies & Company Inc. 2,520,000 2,520,000

64990C  ZW 4 | New York StDorm Auth Rev Txbl NY Univ S 05/17/2017........ | Wells Fargo Securities LLC 1,500,000 1,500,000

677632  G9 6 | Ohio StUniv Gen Repts Rev Txbl Ser A 04/19/2017 Jefferies & Company Inc 6,611,418 6,600,000 106,125

73358W  CW 2 | PortAuth NY & NJ Rev Taxable Cons-164th 04/03/2017 Citigroup. 3,010,001 2,435,000 59,203

73358W  F8 2 | PortAuth NY & NJ Rev Txbl Ref Consol Bo. 05/03/2017........ | Various. 34,556,042 34,400,000

73358W  RP 1 | PortAuth NY & NJ Rev Transportation 4. 04/19/2017 Wells Fargo Securities LLC 1,985,489 1,695,000 19,383

85732P  CE 8 | State Pub Sch Bldg Auth PA Rev Const Bds 06/28/2017 Samuel A Ramirez & Co Inc 1,326,996 1,200,000 18,317

914713 P2 2 | University NC Chapel Hill Rev Txbl Ref S. 04/25/2017........ | Citigroup 10,152,487 10,195,000 138,502

977100 EL 6 | Wisconsin St Gen Fd Rev Txbl-Ref-Ser A. 06/07/2017........ Various. 10,452,719 | . ...10,225,000

977100 GH 3 | Wisconsin St Gen Fd Rev RefSer C 3.15 05/03/2017........ Wells Fargo Securities LLC 23,000,000 | ............. 23,000,000

3199999. Total - Bonds - U.S. Special REVENUE ANA SPECIAI ASSESSIMENTS. ................erreeuivererreserireeeesieeesas  eereseessssesssaeesssesssesesssseessasesssseessssesssseeesssessssesesssaeessasesssaesssseesssaesssssesssseessssesssaesssssesssssessssesssssessseessssassssnessssassssaessssass | 4essseessosessseessssessssssssnesssnsessssnesssesssns 190,944,655 | ....ovvvrerrreriecrriecries 176,340,000 | ..oovvvonrercrereceenerireeninns 1,268,185
Bonds - ial and Miscell

00115A  AE 9 | AEP Transmission Co LLC SrNt 3.100% 1 05/24/2017........ Tax Free Exchange. 7984972 | .o 8,000,000 126,067

00115A  AF 6 | AEP Transmission Co LLC Sr Nt 4.000% 1 05/24/2017........ Tax Free Exchange. 4,229,672 4,300,000 87,433

00122@ AA 9 | AES Southland Sr Sec Nt 4.500% 02/29/4. 06/30/2017........ MUFg Securities Inc 3,065,731 | .ooveerrenes 3,065,731

01959L  AB 8 | Allina Health System Nt 4.430% 04/15/4. 04/03/2017........ JP Morgan Securities LLC. 1,010,140 | ............. 1,000,000

032511 BN 6 | Anadarko Petroleum Corp Sr Nt 5.550% 0. 05/23/2017........ Various. 12,362,990 11,000,000 103,677

032511 BP 1 | Anadarko Petroleum Corp Sr Nt 6.600% 0. 05/16/2017........ Various. 3,708,810 | . 3,000,000 28,600

037833  CR 9 | Apple IncSrNt 3.200% 05/11/27 05/04/2017........ JP Morgan Securiies LLC 10,000,000 | ............. 10,000,000

049560 AM 7 | Atmos Energy Corp Sr Nt 4.125% 10/15/4 06/06/2017........ Various. 3,125,240 3,000,000 18,333

049560 AN 5 | Atmos Energy Corp Sr Nt 3.000% 06/15/2 06/05/2017........ | Wells Fargo Securities LLC 997,250 1,000,000

124857 AT 0 | CBS Corp SrNt 3.375% 02/15/28 06/27/2017 Various. 23,734,690 24,000,000

1248EP BT 9 | CCOHoldings LLC Sr Nt 5.125% 05/01/27 06/29/2017 Goldman Sachs & Company. 7,313,000 7,100,000 148,568

12589 BS 8 | CMS Energy Corp SrNt 3.450% 08/15/27 04/21/2017........ | Bank of America BISD Dealer. 17,646,650 ...17,500,000

14149Y  BJ 6 | Cardinal Health Inc Sr Nt 3.410% 06/15 06/01/2017 Bank of America BISD Dealer. 16,000,000 16,000,000

14268# AA 2 | Carlsbad Energy Holdings LLC Sr Nt Ser A 05/26/2017 MUFg Securities Inc 11,019,656 11,019,656

150190  AA 4 | Cedar Fair/Can/Magnum/M| Sr Nt 5.375%. 04/10/2017........ | JP Morgan Securities LLC 4,719,500 4,700,000 4FE

212015  AH 4 | Continental Resources Inc Sr Nt 5.000%. 04/04/2017........ Goldman Sachs & Company. 14,511,438 | . 14,350,000 43,375 | 3FE

212015 AL 5 | Continental Resources Inc Sr Nt 4.500% 04/18/2017........ Various. 13,689,063 | ..ooooveirriiii 13,850,000 56,200 |3FE

22534M  AA 8 | Credit Accept Auto Loan Tr LBASS Ser 201 05/31/2017........ Wells Fargo Securiies LLC 1,178,364 1,172,000 1,576 | 1FE

26443C  AA 1 | Duke University Health Sr Nt 3.920% 06 06/20/2017........ JP Morgan Securiies LLC 13,821,925 | . 13,750,000 6,942 | 1FE

27616#  AA 3 | Easterly Government Properties Sr Nt Ser 05/25/2017........ Citigroup 50,000,000 | ....ccooonent 50,000,000 2Z

29364D AU 4 | Entergy Arkansas Inc 1stMtg Bd 3.500% 05/09/2017........ JP Morgan Securities LLC 10,220,800 | ..oooovrvererrrniirrneiiin 10,000,000 43,750 | 1FE
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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)

29364W  AZ 1 | Entergy Louisiana LLC 1stMtg Bd 3.120 05/17/2017........ MUFg Securities Inc 1,999,020 | .covoo 2,000,000 1FE

30040W  AB 4 | Eversource Energy Sr Nt 3.350% 03/15/2 04/04/2017........ Bank of America BISD Dealer. 12,332,375 | oo 12,500,000 25,590 |2FE

32007U BV 0 | FirstData Corp 1stLien Sr Secd Nt 1 04/26/2017........ Tax Free Exchange. 264,730 274,868 3FE

404119 BV 0 [HCAInc 1stLien Nt 5.500% 06/15/47 06/08/2017........ Citigroup. 2,500,000 | ..ooovveener 2,500,000 3FE

41242*  BF 8 | Hardwood Funding LLC Sr Sec Nt Ser DD 06/07/2017........ Bank of America BISD Dealer. 7,000,000 | ..o 7,000,000 1Z

41242  BG 6 | Hardwood Funding LLC SrNtSer EE 3.53 06/07/2017........ Bank of America BISD Dealer. 6,000,000 6,000,000 1Z

446413  AH 9 |Huntington Ingalls Industries Sr Nt 5, 04/05/2017........ Bank of America BISD Dealer. 630,000 | ..oovvrreeee 600,000 12,083 | 3FE

449934  AD 0 | IMS Health Inc High Yield Corp 5.000%. 06/23/2017........ Bank of America BISD Dealer. 2,075,000 | .....ccccee 2,000,000 20,278 | 3FE

458140  AX 8 |Intel Corp SrNt 3.150% 05/11/27 05/08/2017........ JP Morgan Securities LLC. 24,917,000 25,000,000 1FE

459506  AE 1 |International Flav & Frag Inc Sr Nt 4 05/15/2017........ Various. 4,024,576 | . 4,000,000 2FE

46647P  AF 3 | JP Morgan Chase & Co Sr Nt 3.540% 05/0 04/18/2017........ JP Morgan Securiies LLC 30,000,000 | ..covevvene. 30,000,000 1FE

48305Q AC 7 | Kaiser Foundation Hospitals Sr Nt 3.15. 04/25/2017........ Goldman Sachs & Company. 14,945,250 15,000,000 1FE

48305Q AD 5 | Kaiser Foundation Hospitals Nt 4.150%. 04/25/2017........ Goldman Sachs & Company. 19,810,200 | . 20,000,000 1FE

513272 AB 0 | Lamb Weston HLD Sr Nt 4.875% 11/01/26. 05/17/2017........ Barclays Capital Inc. 2,214,000 | ..o 2,160,000 5,669 | 3FE

53117C  AQ 5 | Liberty Property LP Sr Nt 4.400% 02/15. 06/28/2017........ Various. 11,681,360 | . 11,000,000 | woooovvveeemrreerneeeieiseseeiii 131,267 | 2FE......coooveererenne

53621@ AJ 5 | Lion Industrial Properties LP Gtd Sr Nt 04/17/2017........ | Bank of America BISD Dealer. 5,750,000 5,750,000 2z

548661 DP9 | Lowes Cos Inc SrNt 3.100% 05/03/27 04/19/2017 Bank of America BISD Dealer. 19,969,200 20,000,000 1FE

559080 AG 1 |Magellan Midstream Partn St Nt 5.150%..........cuveurmurrveererresmmerissessesssseessessssnesessenne 04/04/2017 Morgan Stanley & Co LLC.......... 1,864,240 1,750,000 43,060 | 2FE

565849  AK 2 | Marathon Oil Corp Sr Nt 2.800% 11/01/2 05/31/2017........ | Barclays Capital Inc 7,826,560 8,000,000 21,156 | 2FE

565849  AM 8 | Marathon Oil Corp Sr Nt 5.200% 06/01/4 06/19/2017 Various. 7,970,280 8,000,000 87,967 | 2FE

615369 AL 9 | Moodys Corp SrNt 3.250% 01/15/28 06/01/2017 JP Morgan Securities LLC. 11,870,160 12,000,000 2FE

62952E  AE 7 | NYU Hospitals Center Nt 4.368% 07/01/4, 06/20/2017........ | Bank of America BISD Dealer. 10,458,480 ...10,000,000 22,325 | 1FE

65341K  AG 1 | Nexigear Floorplan Mast Ow Tr LBASS Ser...........coouurviiimnmricincrriimsriesisssssisnessenes 05/31/2017........ Wells Fargo Securiies LLC 3,848,635 | . 3,828,000 5,061 | 1FE

655044  AH 8 | Noble Energy Inc Sr Nt 3.900% 11/15/24 04/20/2017........ Various. 7416433 | ..cccoooeee. 7,250,000 122,633 | 2FE......coooovvviiirnrienns

68557N  AC 7 | Orbital ATK Inc Sr Nt 5.500% 10/01/23 05/24/2017........ Citigroup. 2,994,600 2,852,000 25,708 | 3FE

713448 DV 7 | PepsicoInc SrNt 4.000% 05/02/47 04/27/2017........ JP Morgan Securities LLC 14,437,215 | ... 14,500,000 1FE

756109  AS 3 | Realty Income Corp SrNt 3.000% 01/15/ 05/02/2017........ Suntrust Robinson Humprey Inc 6,629,980 | ..ccovvernene 7,000,000 64,167 | 2FE

774341 AK 7 | Rockwell Collins Sr Nt 3.500% 03/15/27. 04/19/2017........ Nomura Securities Intl LLC 10,169,300 10,000,000 13,611 | 2FE

784710  AA 3 | SSM Health Care SrNtSer A 3.823% 06/ 04/25/2017........ Goldman Sachs & Company. 20,041,550 | . 20,000,000 4,779 | 1FE

785592  AS 5 | Sabine Pass Liquefaction 1stLien Nt 5 05/11/2017........ Tax Free Exchange 4224527 | oo 4,200,000 32,667

785592 AV 8 | Sabine Pass Liquefaction 1stLien Nt 5 05/11/2017........ Tax Free Exchange 20,066,953 18,300,000 391,226

81211K  AX 8 | Sealed Air Corp Sr Nt 5.500% 09/15/25 04/03/2017........ Nomura Securities Inl LLC 5,300,000 | ..ccoorreeeee 5,000,000 16,042

83001A  AB 8 | Six Flags Entertainment Sr Nt 4.875% 0. 06/22/2017........ Various. 8,656,875 | ..cocveeeee. 8,550,000 169,609

83001A  AC 6 | Six Flags Entertainment Sr Nt 5.500% 0 05/25/2017........ Barclays Capital Inc. 2,249,375 2,200,000 10,267

858119  BE 9 | Steel Dynamics Inc Sr Nt 5.000% 12/15/ 05/09/2017........ | Various. 4,979,712 4,867,000 102,916

858119  BF 6 | Steel Dynamics Inc Sr Nt 5.000% 12/15/ 06/15/2017 Various. 3,924,375 3,830,000 67,775

858119  BF 6 | Steel Dynamics Inc Sr Nt 5.000% 12/15/ 05/22/2017........ Tax Free Exchange. 4,979,395 4,867,000 112,211

87264A AL 9 | T-Mobile USA Inc Sr Nt 6.625% 04/01/23 04/04/2017........ | Goldman Sachs & Company. 10,995,250 ...10,300,000 11,373

87264A AL 9 | T-Mobile USA Inc Sr Nt 6.625% 04/01/23 04/07/2017........ NW Life P S Def Comp. 5,005,500 4,700,000 5,190

87264A AN 5 | T-Mobile USA Inc Sr Nt 6.375% 03/01/25 04/04/2017 Nomura Securities Infl LLC 1,350,000 1,250,000 7,969

87264A AP 0 | T-Mobile USA Inc Sr Nt 6.500% 01/15/26 05/17/2017........ | Various. 16,429,625 ...14,950,000 285,567

87318*  AA 2 | TWE USA Parinership Sr Nt Ser A 3.7209 06/27/2017........ Bank of America BISD Dealer. 20,000,000 | . 20,000,000 2

87318*  AB 0 | TWE USA Partnership Sr NtSer B 3.820%. 06/27/2017........ Bank of America BISD Dealer. 10,000,000 | ............. 10,000,000 2

89469A  AC 8 | TreeHouse Foods Inc Sr Nt 6.000% 02/15. 05/23/2017........ Deutsche Bank Capital 2,033,000 1,900,000 31,983 | 3FE

902494  BD 4 | Tyson Foods Inc Sr Nt 4.550% 06/02/47. 05/23/2017........ Morgan Stanley & Co LLC........... 3,001,716 3,000,000 2FE

904764  AY 3 | Unilever Cap Corp Sr Nt 2.900% 05/05/2 05/02/2017........ Morgan Stanley & Co LLC........... 39,384,400 | ......cccc... 40,000,000 1FE
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913017 CP 2 | United Technologies Corp Sr Nt 4.050% 05/01/2017........ Citigroup 8,601,195 | ...ocoovvnnns 8,625,000 1FE

913017  CR 8 | United Technologies Corp Sr Nt 3.125% 05/01/2017........ Bank of America BISD Dealer. 30,000,000 | ..ccooee 30,000,000 1FE

C9716# AK 5 | Waste Connections Inc. Sr Nt Ser 2017A T, 04/20/2017........ JP Morgan Securities LLC 25,000,000 25,000,000 2z

L228%  AA 9 | DH Japan Finance SA Sr NtSer A 0.300% 05/11/2017........ MUFg Securities Inc 29,509,924 29,509,924 1Z

136385 AG 6 | Canadian Natural Resources Sr Nt 5.850 A 05/24/2017........ Morgan Stanley & Co LLC........... 2,225,020 | ..o 2,000,000 38,675 | 2FE

136385  AX 9 | Canadian Natural Resources Sr Nt 3.850. A 05/24/2017........ Variou: 30,455,175 30,500,000 2FE

136385  AY 7 | Canadian Natural Resources Sr Nt 4.950. A 06/06/2017........ Variou: 4,060,787 | ..covvvvvenne 4,000,000 1,774 | 2FE

05565Q DG 0 |BP Capital Markets PLC Sr Nt 3.216% 11 c 04/25/2017........ Citigroup. 10,138,100 | woooorerrerererrreeirrcneiiinenes 10,000,000 | ..ooevvveermnrrnerieeneireenneniees 134,000 [1FE......coovvervircrinenne
05565Q DH 8 | BP Capital Markets PLC Nt 3.723% 11/28, D 04/18/2017........ Citigroup 13,373,290 | wooovvvvrrrreerreiirrereninneee 13,000,000 | oo 185,633 | 1FE.....iccviicrirenns
822582  BX 9 | Shell International Finance Sr Nt 2.50 D 04/20/2017........ UBS Financial Services Inc 9,552,500 | . 29,861 | 1FE

G6970*  AK 2 | Peel Ports PP Fin Ltd Gtd Sr Nt Ser 11 B 06/24/2017........ Bank of America BISD Dealer. 44,530,500 | ...ccocevnee 44,530,500 2

Q1629% AN 7 | Brisbane Airport Corp Pty Ltd Sr Sec Nt D 06/15/2017........ Commonwealth Australia Sec LLC 13,000,000 13,000,000 2z

Q2308# AC 7 | Charter Hall Investment Mgt_td Sr Gtd Nt C 05/23/2017........ National Australia Bank 6,000,000 | ... 6,000,000 2Z

3899999.  Total - BONAS - INAUSHTIAl AN MISCEIANEOUS. .......vvvverieessisieesssesiessisetiassssssisssss s sesssssssseetesss s sss s8R0 8RR aR R HhEd et 890,907,229 | ............. 882,851,679 3,027,040

8399997. Total - Bonds - Part 3 1,093,844 427 ..1,067,936,679 ..4,561,169

8399999. Total - Bonds. 1,093,844 427 ..1,067,936,679 ..4,561,169

Common Stocks - Industrial and Mi

69120# 10 6 ‘ Owl Rock Capital Corp Com | | 06/09/2017........ Direct 214,352.710 | oo 3,213,026 XXX

Z'¥030

9099999. Total - Common Stocks - Industrial and Miscellaneous 3,213,026 XXX 0
9799997. Total - Common Stocks - Part 3 3,213,026 XXX 0
9799999. Total - Common Stocks. 3,213,026 XXX 0
9899999. Total - Preferred and Common Stocks. 3,213,026 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks. 1,097,057,453 XXX ] 4,561,169

(@)

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




saementas o ine 3020170 NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE D - PART 4

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

G030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F
0 Current Bond
r Year's Interest/
e Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
i Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
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Bonds - U.S. Government
36209M YH 1 | GNMAIPTC #476012 6.500% 05/15/28.. | ..| 06/01/2017. | Paydown 1,169 1,169 1,159 1,160 9 9 1,169 0 32 |05/15/2028. | 1....
Vendee Mtg Tr RMBS REMIC Ser 1998-2
911760 LQ 7 |Cl1 .| 06/01/2017. | Paydown ..17,203 17,450 (247) (247) 17,203 0 509 |06/15/2028. | 1..
912810 DY 1 |USTreasuryBd 8.750% 05/15/17............ ..| 05/15/2017. | Maturity .........400,000 403,250 | ..o | (3,250) (3,250) 400,000 0 . 17,500 | 05/15/2017. | 1..
0599999. Total - Bonds - U.S. GOVEIMIMENL............cc.urrverriiireieiesiiisniiiieeess evvssesessssssssesesssessssesssssessssssssssasssssssssassssssnsssasssssnsssssssssnnes | sssssesens 418,372 421,860 (U] [ (3,488) 0 (3,488) 0 418,372 0 0 [/ — 18,041 XXX
Bonds - U.S. Special Revenue and Special Assessment
3128H6 DC 5 | FHLMC Pool #£98199 3.500% 08/15/18.. | .| 06/01/2017. | PYAOWN......cccvevvvsrerrrrsssssssrsssssssssssss | sovvessssssssssssssssssssins | cvsssesssis 11,086 | ccocccce.... 11,086 | oovvvvenens 10,159 10,879 207 207 11,086 (0 169 |08/15/2018. | 1.....
3128H6 SG 0 | FHLMC Pool #E98619 3.500% 08/15/18.. | .. | 06/01/2017. [ PAYAOWN.......cvvvvvveemrrmmmeerriveessnnnnns | covvveessmmmssseeenssssnees | seseeeeeeens 14,087 | ... 14,087 | oo 12,912 13,807 281 281 14,087 0 212 |08/15/2018. | 1.....
3128H7 CB 6 | FHLMC Pool #£99066 3.500% 09/15/18.. | .. | 06/01/2017. | Paydown 20,510 20,510 18,796 20,107 404 404 20,510 0 298 |09/15/2018. | 1..
3128H7 JS 2 | FHLMC Pool #£99273 3.500% 10/15/18.. | .. | 06/01/2017. [ PAYAOWN.......cvvvvvveerrmmmmeerrrveessmnnnns | wevvveesssmmssseessssssness | soveeeeeeens 18,352 | ..........18,352 | ...........17,257 18,077 275 275 18,352 0 250 |10/15/2018. | 1..
3128H7 MX 7 | FHLMC Pool #E99374 3.500% 10/15/18.. | .. | 06/01/2017. [ PAYAOWN......ccvvvvvvemmrmmumreerrereessmnnnns | wevvveessmmmmssenssssseeess | seseeeeeeens 18,591 | coeerrrrn 18,591 | o 17,005 18,223 368 368 18,591 0 274 (10/15/2018. | 1.....
312884 BP 1 | FHLMC Pool #1Q0046 3.342% 03/15/36.. | .. | 06/01/2017. | Paydown 3,595 3,595 3,585 3,571 23 23 3,595 0 52 |03/15/2036. | 1.....
FHLMC REMIC Ser 1060-X 7.250%
312905 KJ 0 |03/15/21 .| 06/01/2017. | Paydown 889 889 909 898 9) 9) 889 0 27 |03/15/2021. [ 1.....
FHLMC REMIC Ser 1437-HD  7.000%
312913 ZE 9 |12/15/2 ..|06/01/2017. | Paydown 7,319 7,319 7,507 7,401 (82) (82) 7,319 0 220 | 12/15/2022. | 1....
FHLMC REMIC Ser 1504 Z 7.000%
312915 UF 6 |05/15/23 .| 06/01/2017. | Paydown 1,706 1,706 1,755 1,727 (21) (21) 1,706 0 49 [05/15/2023. | 1....
FHLMC Gold PC Pool #£01479 3.500%
31294K UC 7 | 091 .| 06/01/2017. | Paydown 39,174 41,124 578 578 41,702 0 597 |09/15/2018. | 1..
FHLMC REMIC Ser 1643-E  6.500%
313372 YE 4 [05/15/23 ..|06/01/2017. | Paydown 9,019 9,019 9,207 9,097 (77) (77) 9,019 0 258 | 05/15/2023. | 1....
FHLMC REMIC Ser 1837-Z 6.500%
313376 M4 0 |04/15/26 .| 06/01/2017. | Paydown 6,124 6,124 6,314 6,215 91) 91) 6,124 (U I 167 | 04/15/2026. | 1.....
FHLMC REMIC Ser 2064 M 6.000%
3133TE LG 7 |06/15/28 ..| 06/01/2017. | Paydown 681 681 699 692 (11) (1) 681 0 17 |06/15/2028. | 1.....
FHLMC REMIC Ser 2136-A 6.000%
3133TK 58 5 | 03/15/29 ..| 06/01/2017. | Paydown 1,363 1,363 1,278 1,338 25 25 1,363 0 32 |03/15/2029. | 1....
31340y DB 2 | 11115119 ..106/15/2017. | Paydown 156 156 164 157 0 156 0 6 |11/15/2019. | 1....
31340y QS 1 [09/15/20 .. 06/15/2017. | Paydown 73 73 67 7 1 1 73 0 2 109/15/2020. | 1....
FNMA REMIC Ser 1990-72B  9.000%
31358E  RK 0 |07/25)2 ..|06/01/2017. | Paydown 738 738 720 730 7 7 738 0 26 |07/25/2020. | 1....
FNMA REMIC Ser 1991-73A 8.000%
31358H GT 6 |07/25/2 .| 06/01/2017. | Paydown 1,740 1,740 1,672 1,718 23 23 1,740 0 62 |07/25/2021. | 1.....
FNMA REMIC Ser 1991-113 ZE  7.500%
31358 HU 8 | 092 ..| 06/01/2017. | Paydown 469 469 482 474 (5) (5) 469 0 15 |09/25/2021. | 1.....
FNMA REMIC Ser 1992-123Z 7.500%
31358N  4F 6 |07/25 ..|06/01/2017. | Paydown 2,340 2,340 2,350 2,339 1 1 2,340 0 76 |07/25/2022. | 1
FNMA ACES Ser 1997-M2 CIZ 7.125%
31359P DJ 2 |01 .| 06/01/2017. | Paydown 2,123 2,123 2,280 2,237 (114) (114) 2,123 0 63 [01/17/2037. | 1..
FNMA REMIC Ser 1989-67D 9.000%
313602 3E 2 |10/2511 ..| 06/01/2017. | Paydown 389 389 387 387 2 2 389 0 15 |10/25/2019. | 1.....
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FNMA REMIC Ser 1988-15A 9.000%
313602 DV 3 |06/25/1 ..| 06/01/2017. | Paydown 1,052 1,052 1,069 1,051 1 1 1,052 0 40 |06/25/2018. | 1.....
FNMA REMIC Ser 1989-62G  8.600%
313602 W4 2 | 10/25/1 ..| 06/01/2017. | Paydown 557 557 536 551 6 6 557 0 20 |10/25/2019. | 1.....
FNMA REMIC Ser 1989-86E 8.750%
313603 GW 6 | 11/2511 ..|06/01/2017. | Paydown 363 363 363 361 2 2 363 0 13 |11/25/2019. | 1....
FNMA REMIC Ser 1989-90E 8.700%
313603 JJ 2 |12/25/1 ..| 06/01/2017. | Paydown 116 116 127 18 (1) (1) 116 0 4 (12/25/2019. | 1..
31371H  FZ 6 | FNMA Pool #252284 6.500% 01/25/29..... | ..| 06/01/2017. | Paydown 8,197 8,197 8,153 8,155 42 42 8,197 0 234 |01/25/2029. | 1..
31371L D9 7 | FNMA Pool #254928 3.500% 08/25/18..... | .. | 06/01/2017. | Paydown 4,506 4,506 4,268 4,452 55 55 4,506 0 66 |08/25/2018. | 1..
31381M V2 8 | FNMA Pool #465133 6.040% 05/25/28..... | .. | 06/01/2017. | PQYAOWN.......cooocervvererrerrereennnn | covvveressmmsessessennennnes | eeeeveeees 10,431 | ... 10,431 | .. 11,832 11,526 | v | s (1,096) (1,096) 10,431 0 263 | 05/25/2028. | 1.....
FNMA DUS Pool #465115 6.470%
31381M VG 7 |05/25/28 ..| 06/01/2017. | Paydown 4,132 4132 5,047 4,885 (753) (753) 4,132 (U I 111 |05/25/2028. | 1.....
FNMA DUS Pool #465568 4.900%
3138IN  FH 1 |11/25/25 ..| 06/01/2017. | Paydown 4,569 (229) (229) 4,340 0 89 | 11/25/2025. | 1.....
3138IN X9 9 | FNMA Pool #466104 6.340% 10/25/28..... | ..| 06/01/2017. | Paydown 12,816 | ooecerreeennns | v (1,620) (1,620) 11,196 0 296 |10/25/2028. | 1.....
31381R  QF 4 | FNMA Pool #468554 6.935% 07/25/29.....| ..| 06/01/2017. | Paydown 9,771 ) (1,519) 8,252 0 241 | 07/25/2029. | 1..
31381R QU 1 | FNMA Pool #468567 6.935% 07/25/29..... | ..| 06/01/2017. | Paydown 9,771 — ) (1,519) 8,252 0 241 | 07/25/2029. | 1..
31381R WU 5 | FNMA Pool #468727 7.040% 07/25/26..... | ..| 06/01/2017. | Paydown 6,116 (926) (926) 5,190 (0 152 |07/25/2026. | 1.....
3138L7 PE 0 | FNMA Pool #AM6720 4.150% 10/25/44... | .. | 06/01/2017. | Paydown 77,853 | oo | v (5,169) (5,169) 72,684 0 | .. 1,258 |10/25/2044. | 1..
3138WH F6 4 | FNMA Pool #AS7388 3.500% 06/25/46.... | .. | 06/01/2017. | Paydown 3,058,549 | ... | v (45,593) | ..oovvvvvrvvrivenns | cersrres (45,593) 3,012,956 0. 45,002 | 06/25/2046. | 1..
3138WJ RD 2 | FNMA Pool #AS8583 3.500% 01/25/47.... | ..| 06/01/2017. | PAYAOWN.....covvserecrrrssmernssssivnnssss | wevssersmssssnesrsssees | wver: 1,368,454 | .......1,368,454 | ......1,390,798 | ......ccc 1,390,795 (22,341) (22381) | s | 1,368,454 0 | 20,784 | 01/25/2047. | 1.....
FHLMC SPC Ser T-45 CIA5 6.280%
31392R  SJ 1 |10/27/ ..| 06/01/2017. | Paydown 97,168 97,168 99,961 98,494 | oo | v (1,326) (1,326) 97,168 (R 2,444 110/27/2031. | 1.....
FHLMC REMIC Ser 2504 N 5.500%
313920 KL 7 |09/1511 ..| 06/01/2017. | Paydown 1,598 1,598 1,633 1,597 1 1 1,598 0 38 |09/15/2017. | 1.....
FHLMC Struc PTC Ser T50 CI A7
31392V XT 4 |5.048%1 ..|06/01/2017. | Paydown .109,120 109,120 ...107,790 108,514 605 605 109,120 0 2,272 (10/27/2031. | 1..
FNMA REMIC Ser 2003-34 CI ME
31393C CQ 4 |5500%05 - 06/01/2017. | PAYAOWN......ooovveveerviiivieeeeeenimimmimnnenns [ emmmmmenssmmmsssnmennnes | coveennnns 116,247 | ........ 116,247 | ........ 121,550 18214 | s [ e (1,967) (1,967) 116,247 0 .. 2,787 |05/25/2033. | 1.....
FNMA REMIC Ser 2003-W10 Cl 1A4
313930 TX 9 |4.505% .. 06/01/2017. | PAYOWN........oovvvevriiviiieeeeeeriiiimiiennens [ mimimmmesmmsssmsnninnes | covveinnnnns 15,116 | .....15116 | .......... 15,116 15,090 26 26 15,116 0 288 | 06/25/2043. | 1.....
FNMA REMIC Ser 2003-W12 CI 1A8
31393E  LF 4 |4.550% ..|06/01/2017. | Paydown 22,113 22,113 21,671 21,837 276 276 22,113 (VI 423 |06/25/2043. | 1....
FNMA REMIC Ser 2005-43 CI GC
31394D VB 3 |5.500%05 - 06/01/2017. | PAYAOWN......ooovveeeerrrimiiveeeeenmiimiiseenes [ iiimmiminemmmmsssssninnes | oveeenend 422316 | ........ 422,316 | ......... 444,488 430,405 | weoovvrneeerrnnns | e (8,089) (8,089) 422,316 0 9,889 |05/25/2035. | 1.....
FNMA REMIC Ser 2005-61 CILH
31394E LC 0 [5500% 07 ..106/01/2017. | Paydown 267,479 267,479 280,852 272,783 ..(5,305) (5,305) 267,479 0 6,040 |07/25/2035. | 1..
FHLMC REMIC Ser 2672 CI XB 5.500%
313%4H Z2Z 7 | 091 ..|06/01/2017. | Paydown 9,707 9,707 9,974 9,826 (119) (119) 9,707 0 219 |09/15/2023. | 1....
FHLMC REMIC Ser 2926 CIEW 5.000%
3139%5K 72 2 011 ..| 06/01/2017. | Paydown 29,580 29,580 29,196 29,422 158 158 29,580 0 584 |01/15/2025. | 1.....
FHLMC REMIC Ser 2935 CILM 4.500%
31395M QS 1|02/ ..| 06/01/2017. | Paydown 7,645 7,645 7,268 7,580 66 66 7,645 (U I 143 |02/15/2035. | 1.....
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FHLMC REMIC Ser 3068 CIZ 5.500%
31396F G3 1 | 1115 . | Paydown 310,236 | .oooveeenr 310,236 321,328 316,668 | .oovvvvveeerrrrrres | v (6,431) (6,431) 310,236 O 7,311 | 11/15/2035. | 1.....
FNMA REMIC Ser 2007-36 CI PH
31396V RY 6 |5500% 04 . | Paydown 67,373 67,373 | oo 70,574 68,542 | .ovvoevvreecerinns | e (1,168) (1,168) 67,373 (U 1,341 | 04/25/2037. | 1.....
FNMA REMIC Ser 2007-88 Cl AE

31396X UC 6 |6.000% 09 . . | Paydown 91,511 91,511 94,042 92,167 (656) (656) 91,511 0 | e 2,141 {09/25/2037. | 1..

31402Q NH 0 | FNMA Pool #734892 3.500% 08/25/18..... . . | Paydown 25,614 25,614 23,549 25127 487 487 25,614 385 |08/25/2018. | 1..

31403B 3K 7 | FNMA Pool #744302 3.500% 09/25/18..... . . | Paydown 33,461 33,461 31,495 32,985 476 476 334671 | oo [ e | e[ s 474 109/25/2018. | 1.....

31405E 6P 5 | FNMA Pool #787578 6.000% 07/25/35..... | .. . | Paydown 1,872 1,872 1,915 1,910 (38) (38) 1,872 47 |07/25/2035. | 1..

31409K Y3 5 | FNMA Pool #373830 5.940% 07/25/24.....| .. . | Paydown 1,916 1,916 2,187 2,111 (196) (196) 1,916 47 [07/25/2024. | 1..

lowa Student Ln Liq Corp Rev LBASS

462590 JL 5 |AMTS .| Call 100.0000 535,000 535,000 535,000 535,000 0 535,000 0 | 14,713 | 12/01/2025.

677555 XD 1 | Ohio StEcon Development Rev Txbl Ohio | .. .| Call  100.0000 150,000 ...150,000 150,000 0 150,000 | .ooovvenncrreenns | e | cevrrrvenninnnns0 | s 4,155 |12/01/2021. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS.. .............rrerrreeessssnnnnsesssseesssssssssessssssessssssssssssssesssssnas ,998,802 7,127,738 | ... 7,100,880 | ...ccooverrc 0 . (102,075) | ..ovveceercd (U (102,075) 0 6,998,802 0 0]... 127,442 XXX XXX
Bonds - Industrial and Miscellaneous

000759 CR 9 | American Business Fin Svcs Inc RMBS Ser| .. o PYAOWN..ccoovvvrrreveeennissseeenrenes | covvveeensenessnnsssseesens | o 75,196 | .oovoveens 157,204 | oo 157,168 157,033 160 160 157,194 | oo | (81,998) | ........(81,998) | ........ 3,844 |07/15/2033. | 5FM...

000759 CV 0 | American Business Fin Svcs Inc RMBS Ser| .. . | Paydown ...192,984 192,984 0 192,984 09/15/2033.

AEP Transmission Co LLC Sr Nt 3.100%
00115A AA 7 |1 . | Tax Free Exchange 7,984,972 | ... 8,000,000 | ... 7,984,240 | ... 7,984,371 602 602 | oo | e 7,984,972 0 ... 126,067 |12/01/2026. | 1FE............
AEP Transmission Co LLC Sr Nt 4.000%

00115A AC 3 |1 . . | Tax Free Exchange 4,229,672 | ...... 4,300,000 | ...... 4,229,007 ..4,229,125 546 546 — 7. XA 0. 87,433 | 12/01/2046.
00163M AK 0 | AMB Property LP Co Gtd Nt 6.625% 12/01] .. .| Call  100.0000 11,425,000 | ..... 11,425,000 3,057,479 12,112,709 N (110,536) | .. o(110,536) | oo | e 12,002,174 1,767,925 |12/01/2019.

00253C HH 3 |65 . | Paydown 26,166 26,166 26,155 26,401 (235) (235) 26,166 678 | 04/25/2031.

Aames Mtg Tr RMBS Ser 2002-1 CI M1

00253C HS 9 |55 . . | Paydown e 14,811 5,095 5,095 0 5,095 ...243 | 06/25/2032. | 1FM..

01877K AB 9 |Alliance Pipeline LP SrNt 6.996% 12/3..... | .. .| Redemption  100.0000. 3,086 3,086 3,076 3,083 3 3 3,086 | covvvvvvrvrrrens | wenneenninneeeens | o0 [ e 108 |12/31/2019. | 2FE...........

02149H AW 0 | Countywide Alternative Ln TrRMBS Ser2 | .. . | Paydown 234,953 270,759 230,134 230,134 0 230,134 | oo | 819 | 4,819 | 6,446 |03/25/2037. | 3FM...........
American Home Mtg Inv Tr RMBS Ser

02660T ER 0 |2005-2 o PYAOWN. ccooovverrrvceenninsseennrenes [ cvvvveeenseessssisssseeens | o A2,727 | oo 82,727 | 42,287 42,399 328 328 A2,727 | oo | eevirrrsnseeeens | s [ s 753 |09/25/2035. | 1FM...

03334@ AA 7 |AnchoragePermitCtr BldgLs TrCTL 6.3. .| Redemption ~ 100.0000. 26,156 26,156 26,156 26,156 0 26,156 691 |02/15/2025. | 1.....
Argent Securities Inc RMBS Ser 2003-WD

040104 BW 0 |C . | Paydown 66,348 66,348 66,280 68 68 66,348 | ..oooverrieees | e | eveerenineenen0 | s 1,646 |10/25/2033.

044209 AK 0 |Ashland Inc SrNt 3.875% 04/15/18.... .| Call  100.0000 1,000,000 | ....... 1,000,000 996,982 1,115 998,097 | .ovvvvvrrrrerns | ceeenenn 1,903 | 1,903 | i 44,209 |04/15/2018.
Asset Backed Securiies Corp RMBS Ser

04541G AS 1|20 . [ PaYAOWN.....ooiiciiieniiseniies | cevviessisiisesiieees | s 13,059 | ..........13,059 | ... 13,570 13,279 (220) (220) 13,059 395 |03/21/2029.

05164# AA 5 | Aurora Health Care (Badger RE) CTL 6.9 | .. . | Redemption  100.0000. 32,019 32,019 31,072 31,679 340 340 32,019 933 | 12/15/2022. | 1....
Bway Mortgage Trust CMBS Ser 2013-

05604F AA 3 |1515C . | Paydown 356,406 356,406 365,316 361,415 ....(5,009) (5,009) 356,406 03/10/2033. | 1FM.

05948K RM 3 | 200 . | Paydown 35,215 35,215 33,586 34,921 294 294 35,215 06/25/2019. | 1FM.
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05948K XQ 7 |200 ..| 06/01/2017. | Paydown 52,917 66,554 65,509 65,509 0 65,509 | covvvvvveeieeenns | e (12,591) | .. 03/25/2035. | 3FM.
05948K XS 3 |200 ..|06/01/2017. | Paydown 59,219 | oo TAATY | e 72,451 72,451 0 72,451 | o [ e (13,232) | .. 03/25/2035. | 3FM. .
07386H QG 9 |Bear Stearns Alt- A Tr RMBS Ser 2005-1 C| .. | 06/26/2017. | Paydown 229,975 229,975 222,645 223,813 6,163 6,163 229,975 01/25/2035. | 1FM...........
075887 AU 3 |Becton Dickinson & Co Sr Nt 5.000% 05/.. | ..| 06/19/2017. | Call  100.0000.........ccovvvrrrrrvermrree | corvvevrrrrmemermmmsmneees | woveees 3,000,000 3,000,000 3,532,740 3,214,929 | .oovveeeeverrreeees | e (41,438) | oo [ cevevninnns (41,438) 3,173,492 ..(173,492) 05/15/2019. | 2FE..
105667 AB 5 | Bravo Mtg Loan TrustRMBS Ser 2006-1 Cl| .. | 06/26/2017. | Paydown ..139,460 139,460 79,243 79,243 0,218 60,218 139,460 0 617 |07/25/2036. | 1FM.
C-BASS Tr RMBS Ser 2005-CB6 CI A4
12489W NP 5 |3.72 ..|06/01/2017. | Paydown 60,278 60,278 60,276 60,137 141 141 60,278 0 927 | 07/25/2035. | 1FM...........
CED Alamo 7 LLC Sr Sec Nt 4.210%
12519Q AA 5 |06/30 ..| 06/30/2017. | Redemption ~ 100.0000. 955,996 955,996 955,996 955,996 0 955,996 (0 - 20,236 |06/30/2041.
12644@ CA 1 | CTL Cap Tr CTL Ser 2004-17 Texas Instr.. | .. | 06/15/2017. | Redemption ~ 100.0000 .129,827 129,827 ...129,827 129,827 0 129,827 0 2,956 |01/15/2026.
CVS Caremark CTL Wells Fargo Bk NW
12665 AA 9 |78 ..| 06/10/2017. | Redemption  100.0000. 53,736 53,736 53,736 53,736 0 53,736 0 | 1,764 |10/10/2031. | 2.....
CVS Health Corp LBASS PTC Nt 7.507%
126650 BS 8 |01 .| 06/10/2017. | Redemption ~ 100.0000. 23,638 23,638 30,047 29,202 | oo | ered (5,564) (5,564) 23,638 [ 740 | 01/10/2032. | 2FE...........
CVS Health Corp ABS PTC Nt 4.704%
12665U AA 2 | 011 .| 06/10/2017. | Redemption  100.0000. 37,861 37,861 37,861 37,861 0 37,861 0 742 |01/10/2036.
12667F 4S 1 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2017. | PaYOWN.........cvevevrerreennrrrensnees | sovvrvesmsseressnsenseinns | conneend 653,890 | ........ 653,890 629,634 629,634 | ...vvvererincri | e 24,255 24,255 653,890 0 | 15,084 | 04/25/2035.
12667F TA 3 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 05/01/2017. | Paydown 634 634 634 632 2 2 634 0 11 |08/25/2034. .
12667G FD 0 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2017. | Paydown 26,716 26,716 26,887 26,722 (6) (6) 26,716 0 589 |05/25/2035. | 2FM...........
CWMBS Inc RMBS Ser 2006-6CB Cl 1A4
12668B RZ 8 |55 1| 0B/01/2017. | PYAOWN....cvoovvrrveaerrrrereeesmmssseneees | ssssssseseseessmmsssnns | seveeeennnns 45,083 | ... 55,917 | oo 47,994 47,994 0 Zy el /S OO I (2,910) | oo (P[0} — 1,281 | 05/25/2036. | 1FM...........
CWHL Inc RMBS Ser 2006-0A4 Cl A1
126694 E9 5 |1.692 .| 06/01/2017. | Paydown 227,690 227,690 147,998 93,816 | ...... 14,125 ..227,690 0 1,401 | 04/25/2046. | 1FM.
12669E 3P 9 | 1A6 1| 05/01/2017. | PYAOWN....vvoovrrveaeerrreveenssmsssseenens | rvsssseeeessvessssmnnnes | eevennnnns 466,176 | .......... 466,176 463417 2,758 466,176 0 ... 10,676 |10/25/2033. | 1FM...........
14912L  5Q 0 | Caterpillar Finl Svcs Corp SrNt 2.625....... .| 04/25/2017. | Morgan Stanley & CO LLC........couee | corvrerreveeersnmmssssneens | wovnnns 9,949,900 | ..... 10,000,000 | ....... 9,943,300 | ..oovvveees 9,963,302 | ..oveuuurerreeiins | e 1,764 (7 O 9,965,085 | ..ooovvvvuerreens [ vrven (15,165) | ........ (15,165) | .....172,813 |03/01/2023. | 1FE............
CBA Small Balance Comm Mtg Tr LBASS
149837 AA 4 |Fmnc .| 06/25/2017. | PYAOWN....ovvoovvrvvenrrrrvveceesmmnsseneees | sssseseeseseesssmnnnnes | seveeeennnns 40,221 55,125 21,906 21,867 39 39 21,906 | coovvrvereererenees | e 18,315 | ........ 18,315 ....272 | 06/25/2038. | 1AM............
Centerpoint Anchorage Tr CTL PTC Lease
15189@ AA 7 |B ..| 06/15/2017. | Redemption ~ 100.0000. 65,034 65,034 65,034 65,034 0 65,034 (VI I 2,142 |09/15/2022. | 2.....
Centex Home Equity Loan Tr RMBS Ser
152314 DP 2 | 2001 1| 08/01/2017. | PYAOWN....cvoovvrvveeeeerrreveeesmmsssseeees | sssssseesessessmmsssnns | seveesennnns 17,282 7,282 | 17,281 17,249 33 33 17,282 (U I 496 |07/25/2032. | 4FM...........
Centex Home Equity Loan Tr RMBS Ser
152314 FZ 8 | 2002 .| 06/01/2017. | Paydown 29,705 29,705 29,705 29,609 96 96 29,705 0 639 |11/25/2028. | 1FM...........
Chevy Chase Mtg Funding Corp RMBS
16678R DU 8 |Ser20 ..| 06/26/2017. | Paydown 30,219 30,219 29,615 29,758 461 461 30,219 (V1 178 |07/25/2036.
173060 CE 6 | Citifinancial Mig Sec Inc RMBS Ser 2004-.. | .. | 06/01/2017. | Paydown 16,425 16,410 16 16 16,426 0 285 | 04/25/2034.
17307G MC 9 |H .| 06/25/2017. | Paydown . e 19,171 19,165 (15) (15) 19,150 0 77 | 12/25/2034.
21036P AF 5 | Constellation Brands Inc Co Gtd Nt 7.2...... .| 05/15/2017. | Maturity. 2,500,000 2,500,000 | ....... 2,543,750 2,502,921 (2,921) (2,921) 2,500,000 (U - 90,625 |05/15/2017.
22357@ AA 9 | Cox Tower IIPTC CTL 5.409% 01/02/40.. | .. | 06/02/2017. | Redemption  100.0000. 26,746 26,746 26,746 26,746 0 26,746 0 603 | 01/02/2040.
CS First Boston Mtg Sec Corp RMBS Ser
225458 XJ 2|20 ..|06/01/2017. | Paydown 61,643 61,643 60,449 61,107 536 536 61,643 (VI I 1,161 |07/25/2035. | 1FM...........
Delta Funding Home Eq Ln Tr RMBS Ser
24763L FN 5 |199 ..| 04/01/2017. | Paydown 2,706 2,706 2,706 2,699 7 7 2,706 0 36 |08/15/2030. | 1FM...........
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Deutsche Alt-A Sec Inc RMBS Ser 2003-
251510 AW 3 |2XS .| 06/01/2017. | Paydown 21,321 21,321 21,317 21,306 15 15 21,321 (U I 472 |09/25/2033. | 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-4
251510 FX 6 |C .| 06/01/2017. | Paydown 55,034 12,284 67,819 67,819 0 67,819 | covvevveereeeees | e (12,786) | ........ (12,786) | ...cccc.. 1,648 |09/25/2035. | 2FM...........
251563 CB 6 | Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl| .. | 06/01/2017. | PAYAOWN.........uuuuuurvvvvveemmmmmmensreenees [ covveeessessssssmsssssseees | consesnes 14,648 ..14648 | ... 14,644 14,782 (134) (134) 14,648 0 313 [12/25/2033. | 1FM..........
EMC Mtg Loan Tr RMBS Ser 2006-A Cl A
268668 FD 7 |1 ..| 06/26/2017. | Paydown 69,840 69,840 55,364 55,364 | ..ooovererriiinens | e 14476 | oo | e 14,476 69,840 0 343 |12/25/2042. | 1FM...........
Equity One ABS Inc RMBS Ser 2002-1 CI
2094754 AS 5 |M1 .| 06/01/2017. | Paydown 29,766 29,766 29,766 29,724 42 42 29,766 0 221 | 08/25/2032.
302567 AA 0 | FPL Energy American Wind LLC SrNt 6.6] .. | 06/20/2017. | Redemption ~ 100.0000.........cccccv. | corssrrrereeereemmmmmmnnns | cevevnnnns 212,266 | .......... 212,266 | .......... 211,508 211,710 556 556 212,266 (I - 14,092 | 06/20/2023.
32007U BR 9 |FirstData Corp 1stLien New Ext Term Ln.. | ..| 04/26/2017. | Tax Free Exchange 264,730 274,868 263,501 263,990 740 740 264,730 (VI I 4,167 |03/24/2021.
First Plus Home Ln Owner Tr RMBS Ser
337925 ES 6 |199 1| 0810172017 | PQYAOWN...cvvvvvvrvveeeeerrvrreeesnssssseees | sssssseesessssssmnsnnas | eesesssnnnns 15481 | .ceeeer 15,481 | e X7 T 7,586 | oo 7,878 18 7,896 15,481 (U I 457 |12/10/2024. | 3FM...........
GRMT Mtg Loan Tr RMBS Ser 2001-1A CI
36226M AE 3 | A5 .| 06/01/2017. | Paydown 7,831 7,831 7,831 7,831 0 7,831 0 205 |07/20/2031. | 1FM...........
GS Mortgage Securiies Corp RMBS Ser
36228F 3Q 7 |200 < 05/01/2017. | PaydOWN......ooovmrrerrcrrersmesressineens | eevvvsssseesisnsnessessnns | sonneseenns 10,707 | e 10,707 | e 10,706 10,673 33 33 10,707 0 226 | 04/25/2034. | 1FM...........
38119 AA 2 | Golden Spread Elec Cooperative 1stMtg B | ..| 05/06/2017. | Redemption ~ 100.0000.............cc | corveerrvvrverrmmmsmneecns | woveerrnas 78,551 | ... 78,551 | oo 78,551 78,551 0 78,551 0 2,227 |05/06/2025.
404122 AU 7 |HCAIncTerm Ln B8 Nt1 3.472% 02/15/2| .. | 06/30/2017. | Redemption ~ 100.0000 699 699 699 0 699 0 6 |02/15/2024.
44919  AC 2 |1595Express LLC SrNt 3.310% 12/31/31. | .. | 06/30/2017. | Redemption  100.0000 ..136,823 136,823 ..136,823 136,823 0 136,823 0 2,264 (12/31/2031.
IMPAC CMB Tr RMBS Ser 2003-11 CI
45254N  GA 9 [2A1 2 ..| 06/26/2017. | Paydown 1,662 1,662 1,637 1,639 23 23 1,662 0 12 |10/25/2033. | 1FM...........
IMPAC CMB Tr RMBS Ser 2005-5 Cl A2
45254N PV 3 |16 1| 08/26/2017. | PAYAOWN. ...ovvvvvrrveeeerrvvveeesmsssseseees | sssssseesessssssnssnnas | sesesssennns 71,076 ...711,076 69,578 69,578 | wovvevevrrreeeeenns | i 1,498 1,498 71,076 (U I 403 |08/25/2035. | 1FM...........
IMPAC Secd Assets CMN Owner Tr
45254T PM 0 | RMBS Ser ..|06/01/2017. | Paydown 22,551 22,551 22,551 22,509 42 42 22,551 (0 [ IO 416 | 08/25/2034. | 1FM...........
IMPAC Secd Assets CMN Owner Tr
452547 PY 4 | RMBS Ser ..| 06/26/2017. | Paydown 23,106 23,106 23,167 23,137 (31) (31) 23,106 0 | s 173 [11/25/2034. | 1FM...........
IMPAC Secd Assets CMN Owner Tr
45254T TN 4 | RMBS Ser ..| 06/26/2017. | Paydown 95,661 95,661 95,661 95,661 0 95,661 (U I 444 |05/25/2036. | 1FM...........
Residential Asset Sec Tr RMBS Ser 2004-
45660N YZ 2 |R ..| 06/01/2017. | Paydown 29,767 29,767 27,162 29,168 47 47 29,215 552 552 | oo 463 |08/25/2033.
50026* AA 3 | Kohls Corp CTL Shelby MI 7.600% 12/15/| .. | 06/15/2017. | Redemption ~ 100.0000.............c. | wevvveevmmmmmmmeeermeneees | cvveeerenens 15,769 L5769 | 16,659 16,082 (313) (313) 15,769 0 500 |12/15/2022. | 2.....
LB-UBS Comm Mtg Tr CMBS Ser 2008-
50180L AC 4 |C1CIA ..|06/11/2017. | Paydown 221,839 221,839 228,754 222,344 (505) (505) 221,839 0 5,509 | 04/15/2041. | 1FM..
Legg Mason Mtg Cap Corp LBASS Ser
52465# BF 1 |2001-C ..| 04/10/2017. | Redemption  100.0000. 6,360 6,360 6,897 6,363 (3) (3) 6,360 0 95 | 04/10/2017.
52467@ BC 8 |Cl ..| 06/15/2017. | Redemption ~ 100.0000. 54,688 54,688 60,151 55,449 (760) (760) 54,688 0 | e 1,880 |11/15/2018.
Lehman Structured Sec Corp RMBS Ser
52518R CD 6 |2005 ..| 06/26/2017. | Paydown 27,765 22,034 22,034 0 22,034 09/26/2045. | 1FM.
576434 A2 0 | Master Asset Securitization Tr RMBS Ser... | .. | 06/01/2017. | Paydown 58,118 58,700 58,306 (187) (187) 58,118 01/25/2035. | 4FM.
576434 J5 4 | Master Asset Securitization Tr RMBS Ser... | .. | 06/01/2017. | Paydown 35,975 36,615 36,257 (282) (282) 35,975 03/25/2035. | 1FM..
576434 N2 6 | Master Asset Securitizaton Tr RMBS Ser... | .. | 06/01/2017. | Paydown 17,574 17,279 17,390 184 184 17,574 04/25/2035. | 2FM.
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576434 UH 5 | Master Asset Securitization Tr RMBS Ser... | .. | 06/01/2017. | PQYAOWN.......coovormrvvvrcerernserrennn | ovseesvessessessseeness | svevsenenes 11,624 L1624 | 11,624 11,624 0 11,624 0 249 |08/25/2034. | 1FM.
576434 WD 2 | Master Asset Securitization Tr RMBS Ser... | .. | 06/01/2017. | Paydown 21,942 21,942 22,113 21,894 48 48 21,942 0 573 |09/25/2034. | 1FM. .
57643M UM 7 | Master Asset Securitization Tr RMBS Ser... | .. | 06/01/2017. | Paydown 20,743 20,743 20,354 20,621 122 122 20,743 0 555 |12/25/2034. | 1FM...........
589929 XZ 6 | Merrill Lynch Mtg Investors RMBS Ser 200 | .. | 06/01/2017. | Paydown 34,119 34,119 34,105 34,015 (28) (28) 33,987 | oo | cevrrnniinns 132 | e 132 | s 1,142 |09/25/2032. | 1FM.
59549W AB 9 | Mid State Tr LBASS Ser 11 CIM1 5.598%] .. | 06/15/2017. | Paydown 21,874 21,874 21,874 21,874 0 21,874 0 506 |07/15/2038. | 2AM.
629568 AQ 9 | Nabors Industries Inc Co Gtd Nt 6.150%.... | .. | 05/24/2017. [ Call  100.0000........ccovcrvererrrrreecees | covvvcceneermmmmemmmmnnnes | v 1,464,000 | ...... 1,464,000 | ...... 1,597,283 | ... 1,488,524 B [ (8,462) (8/462) | .vvvvevvvveencerree | s 1,480,062 | .ooovvvvvvver | e (16,062) | ........ (16,062) | .....118,968 |02/15/2018.
NARA Caves Lease Tr CTL  5.300%
63080# AA 5 |09/152 ..|06/15/2017. [ Call ~ 100.0000..........eerrvverrmrreenn | errrrerrseerirrssenreenn | srrseeeenns 77,780 | oo 77,780 | oo 77,780 77,780 0 77,780 (VI I 1,719 |09/15/2028. | 1....
63651P AA 2 | National Inst Health Twinbrook CTL B BId... | .. | 06/15/2017. | Redemption ~ 100.0000. 32,948 32,948 32,948 32,948 0 32,948 0 801 [01/15/2019. | 1.......
637432 HT 5 | National Rural Utliies Coop ABS Coll T..... | ..| 04/10/2017. | MAHUIIY......ooourrvmmmcerrrveeemmmmmnrennnrnnes | covvveeerreesssssaennnnens | coneens 4,000,000 | ... 4,000,000 | ... 4,050,560 | .......... 4,002,130 (2,130) (2,130) | woveeevrveenreerene | e 4,000,000 0 .. 109,000 |04/10/2017. | 1FE............
New Century Home Equity Ln Tr RMBS
64352V EF 4 |Ser2 < 06/01/2017. | PyOWN.....vvoovmurrerrerrerneerressineens [ eevvvsssseesisnssesseinnns | snnessenns 43818 | ... 43,818 | .o 43,809 43,677 141 141 43,818 0 897 | 11/25/2033. | 1FM...........
653240 AA 9 | Newtown CTL Ser 2002 6.082% 05/15/23 | .. | 06/15/2017. | Redemption ~ 100.0000. 34,686 34,686 34,684 34,685 1 1 34,686 0 880 |05/15/2023. | 1....
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 | AP1 | 06/01/2017. | PydOWN....oovoovmeveeercrreenmerressineens [ eevvvsssneesissssensesinns | eonneseenes 14,220 | ......... 14,220 | ... 14,220 14,180 40 40 14,220 0 277 | 03/25/2034. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V DC 9 |AP2 1| 08/01/2017. | PQYAOWN....vvvvvvvrveeeerrvvveeesnssssneees | sssssseesesesssmmssnnas | seveessennns 16,679 | .oveeerrn 16,679 | oo 16,547 16,602 77 7 16,679 0 387 |07/25/2034. | 1FM...
Nomura Asset Sec Corp RMBS Ser 2004-
65535V GH 5 |AP3 ..| 06/01/2017. | Paydown 9,341 9,341 9,340 9,310 30 30 9,341 0 218 |10/25/2034.
70466@ AA 6 |Peach State Labs Inc Sr Sec Term Ln Nt 1. | ..| 06/30/2017. | Redemption ~ 100.0000. 233,871 233,871 233,871 233,871 0 233,871 0 8,224 |06/30/2020.
73019 AD 4 | PNC Equip Finc LLC LBASS Priv PINt Ser| ..| 05/15/2017. | Redemption  100.0000. \.....133,339 133,339 133,339 133,339 0 133,339 0 2,033 [11/15/2027.
737446 AH 7 |PostHoldings Inc SrNt 7.750% 03/15/2.... | ..| 06/07/2017. | Call ~ 100.0000 2,200,000 2,200,000 2,214,660 2,212,956 (598) (598) 2,212,358 | ooorererererrrn | e (12,358) | ........ (12,358) | ....417,199 | 03/15/2024.
74340X AN 1 | Prologis LP SrNt 7.375% 10/30/19.... .1 06/30/2017. [ Call  100.0000.....vcvvvvrererrrrrrerereees | rmssmmmemmessmsmmmmnmnnees | coveeen 3,505,000 | ....... 3,505,000 097,240 RO Z YR X I OO IV (40,072) | wooovvvvvvvveveenns | cererrs (40,072) 3,707,361 ...(202,361) | ...... (202,361) | .....651,252 | 10/30/2019.
74340X AV 3 | Prologis LP SrNt 2.750% 02/15/19.... .| 06/30/2017. | Call ~ 100.0000 3,000,000 ,000,000 2,999,576 97 97 2,999,673 02/15/2019.
74922P  AC 8 | Residential AccreditLoans Inc RMBS Ser.. | .. [ 06/26/2017. [ PAYAOWN.......coovvvvemmmmmmrerreveesmmmnnns | crvveeesmmmmsssensssssesess | soseeeeeeend 40,299 39,836 26,083 573 573 26,655 02/25/2037.
Residential Asset Secs Corp RMBS Ser
75406W AE 2 |200 .| 06/26/2017. | PAYAOWN.....covvrvveaerrrvrveenenssssseesnnees | covsveesenseessssssssneees | coveens 1,203,734 | ...... 1,203,734 | ... 1,069,818 | ........... 1,098,803 | ..ooovvrrrrerninnns | cerrrnen 49,131 | oo | e 49,131 | e | e 1,147,934 | oo | o 55,800 | ......... 55,800 | ......... 7,068 | 11/25/2035. | 1FM...........
755920 AF 2 | Receipts on Corp Sec Tr ABS Coll Tr Ser.. | ..| 05/15/2017. | Redemption ~ 100.0000.........ccccvvv | crovsrveeererreemmmmmmmnes | wevevnnnns 175,049 | ... 175,049 | ... 198,796 176,346 | ..ooooecerrvevrinns | o (1,297) (1,297) 175,049 0 5,580 |05/15/2017. | 3AM...........
760985 M9 9 |Residential AssetMtg Prod Inc RMBS Ser. | ..| 06/01/2017. | PAYAOWN.........urrrvveeemmmmmsennerenees [ covveeessensesssmsssssseees | sonssssnen 18,254 | ..........18,254 | ............ 18,254 18,201 52 52 18,254 0 365 |01/25/2034.
760985 US 8 |Residential AssetMtg Prod Inc RMBS Ser. | ..| 06/01/2017. | Paydown 5,387 5,387 4,965 5,136 251 251 5,387 0 90 |03/25/2033.
760985 ZF 1 | Residential AssetMtg Prod Inc RMBS Ser. | ..| 06/01/2017. | PAYAOWN.........rrrrvveeemmmmmnennnennees [ eovveeesseseesssnsssssseens | sonmsssnee 14,655 14,655 | ........... 14,655 14,609 46 46 14,655 0 311 |09/25/2033.
Residential Asset Secs Corp RMBS Ser
76110W MC 7 |200 1| 06/01/2017. | PQYAOWN....ovvvevvvveeeerrrvvveeesmmmsseneees | sssseeesesesssssssnnas | seveesnennns 10,154 10,154 | 10,152 10,116 38 38 10,154 0 278 |09/25/2031. | 1FM..........
Residential Asset Secs Corp RMBS Ser
76110W MF 0 | 200 ..106/01/2017. | Paydown 66,335 35,264 35,264 0 35,264 09/25/2031.
76112B SN 1 |Residential Asset Mtg Products RMBS Ser. | .. | 06/01/2017. | Paydown 20,512 20,512 | oo 19,544 20,364 147 147 20,512 09/25/2034.
76114H AK 1 | Residential Asset Sec Tr RMBS Ser 2007-A .. | 06/01/2017. | Paydown 5,772 8,677 7,904 7,904 0 7,904 | oo | e (2,132) | coovvveens (2,132) ..211 | 05/25/2037. | 3FM...........
RACERS Tr ABS Ser 1998-CCE-1 Cl A1
76126C DE 9 |66 ..|05/15/2017. | Redemption  100.0000.........vvvvs | wovvsvmvrmsssnerrsssene | srnvenes 123,742 | ........ 123742 | ......... 121,305 123,432 310 310 123,742 0 | e 4,099 |05/15/2018. | 1.....
SC Commercial Mtg Pass Through CTL
78402C AA 1 |Ser2 ..| 06/01/2017. | Redemption  100.0000. 23,632 23,632 24,711 24,084 (451) (451) 23,632 0 679 |11/01/2026.
785592 AP 1 | Sabine Pass Liquefaction Hgh YId Corp 1s. | ..| 05/11/2017. | Tax Free EXChaNge........ccoovueeervveees | wovvevrvvveeermnnsnneneeene | onee 20,066,953 | ..... 18,300,000 | ... 20,119,150 ..4,123,594 i (44,791) | .. .(44,791) 20,066,953 0 .. 391,846 | 06/30/2026.
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785592 AR 7 | Sabine Pass Liquefaction High Yield Corp.. | .. | 05/11/2017. | Tax Free EXChange.......c..ccvmmerveies | onmnvrvvevmmerrennnennes | cvvenns 4,224,527 | ...... 4,200,000 | ....... 4,225,625 | ........... 4,225,219 (693) (IS I IR 4,224 527 0. 133,000 |03/15/2027. | 2FE...........
805564 PB 1 | Saxon Asset Securiies Tr RMBS Ser 2003-| .. | 06/01/2017. | Paydown 8,187 8,187 8,187 8,187 0 8,187 0 | e 164 | 12/25/2033.
81441P  BZ 3 | Security Nati Mtg Loan Tr RMBS Ser 2004-| .. [ 06/01/2017. [ PAYAOWN.......covvvveummmmmmmeerreveesmmmmnns | wvvveeesmmmmsssensssssesess | soseeeeeeens 19,548 | ..........19,548 19,548 0 19,548 (I I 464 | 11/25/2034.
83413U A* 1 | Solar Capital Sr Nt 5.875% 05/11/17......... [ 05/11/2017. | MAIUIIY...ccvvvvevverveereeerieniseerininsenns [ eevveeseenesissesseiies | o 12,500,000 | ..... 12,500,000 | .....12,500,000 | ........ 12,500,000 0 | o | e 12,500,000 0 1. 367,188 |05/11/2017.
858119 BE 9 | Steel Dynamics Inc Sr Nt 5.000% 12/15... | .. | 05/22/2017. | Tax Free EXChange.........ccovvvvvesss [ wovvssvveesssicnssssins | o 4,979,395 | ....... 4,867,000 (318) (CHE:) ) IR I 4,979,395 0 ... 112,211 |12/15/2026.
863579 CD 8 (2004 ) .| 06/01/2017. | Paydown, 58,157 58,157 58,657 58,481 (5) (5) 58,476 (319) (319) 703 |10/25/2034.
86358R  5X 1 |2002- .| 06/26/2017. | PaydOWN.....coovvurverrrrrernrressinennes | cvveenesensesssenseennnes | cvveenenns 443252 | ......... 443252 | ... 410,493 416,477 26,776 26,776 443,252 0 3,301 | 08/25/2032.
86359A QK 2 |2003- ..| 06/01/2017. | Paydown 8,379 8,379 8,374 8,352 27 27 8,379 0 236 |04/25/2033.
86359B ZG 9 | 2004- .| 06/01/2017. | Paydown 36,501 36,501 36,489 36,394 107 107 36,501 0 845 |09/25/2034.
86359B ZS 3 | 2004- .| 05/01/2017. | PAYAOWN....ocovvvrveueernrrveenenssseennnees | cvvsseeeesssessssssasnnees | eoveees 1,259,943 | ....... 1,259,943 | ... 1,278,055 | .......... 1,267,674 | oo | s (7,731) (CAE 31T [ 1,259,943 0 ... 30,152 |09/25/2034. .
86359D FQ 5 |2005- ..| 06/01/2017. | Paydown 53,549 53,549 54,127 53,678 (128) (128) 53,549 (U 1,267 | 06/25/2035. | 3FM...........
86359D GQ 4 | 2005 ..| 06/01/2017. | Paydown 31,377 31,377 31,469 31,366 (1) (1) 31,366 11 1 693 |12/25/2034.
88031R AA 6 | Tenaska Alabama Il Partners LP Sr Sec Nt | .. | 06/30/2017. | Redemption  100.0000. 34,391 34,391 34,391 34,391 0 34,391 (U 1,053 | 03/30/2023.
UCFC Home Equity Loans RMBS Ser
902638 HF 8 |1998-DC .| 05/01/2017. | Paydown 7,315 6,932 7,136 5 5 TAA | s | e (L] p— (7,141) ..109 |04/15/2030. | 4FM..........
91737# AA 3 | United States Govt SS Ls FinTr CTL GSA G| .. | 06/15/2017. | Redemption ~ 100.0000.........cccoee | vorvrmerevnrvrerienenes 113,145 113,452 67 67 113,519 11/15/2018.
91740# AA 8 | United States of America BIA-2 CTL Alber.. | .. | 06/15/2017. | Redemption  100.0000. 12,997 12,997 12,997 0 12,997 10/15/2025.
91741@ AA 9 | US GovtFtCollins Tr GSA CTL APHIS Ls. | .. | 06/15/2017. | Redemption ~ 100.0000. 54,590 54,590 54,590 0 54,590 12/15/2026.
91847* AA 4 |VAEvansvileIN CTLLs Fin Tr 4.950%.... | .. | 06/14/2017. | Redemption  100.0000.............ce. | vevvrvvveeeeermmmmmmceernes | i 105,978 | ........105,978 | ......... 105,978 105,978 0 105,978 10/14/2031.
92890H AD 4 | WEA Fin LLC/Westfield Sr Nt 4.750% 09/. | .. | 05/16/2017. | Suntrust Robinson Humprey Inc...... ,826,701 3,904,619 3,904,444 (30) (30) 3,904,414 09/17/2044.
Washington Mutual Mtg RMBS Ser 2003-
92922F EB 0 |AR10 ..106/01/2017. | Paydown 27,135 27,135 26,735 26,896 239 239 27,135 0 341 |10/25/2033.
931427 AP 3 | Walgreens Boots Alliance Sr Nt 3.100%.... | .. | 06/05/2017. | Call  100.0000..........cccccemrrmvvrmenes | ovvmrrvvemmnervirrssennas | cvveesd 6,000,000 | ...... 6,000,000 | ...... 5,983,500 5,984,747 920 920 | oo | e 5,985,666 | ....ocvvvvririrens | e 14,334 | ... 14,334 | ... 155,067 |06/01/2023.
Washington Mutual MSC Mtg PT RMBS
93934F CM 2 |Ser20 .| 06/01/2017. | Paydown 7,103 9,570 9,648 9,613 0 9,612 | oo | e (2,509) | oo (2,509) ....222 |10/25/2035. | 3FM...........
Wells Fargo Bank Northwest NA CTL
94978# AU 1 |MWRAL ..| 06/15/2017. | Redemption ~ 100.0000. 9,738 9,738 | covvvrreenr 10,196 10,026 (287) (287) 9,738 0 300 |05/15/2032.
94978# BC 0 | Wells Fargo Bank NorthwestNA CTL 6.59| ..| 06/01/2017. | Redemption ~ 100.0000. 20,877 20,877 20,877 20,877 0 20,877 0 574 | 11/01/2022.
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94983 AM 1|2 .| 08/01/2017. | PYAOWN....ovcovvrvenavrrrvvveenessseeennns | ovvssseeeeessessssmsannnnes | ceveennnns 498,252 | .......... 498,252 | .......... 473,651 484,025 | ..oooovrcerrinne | v L7 (IO 14,227 498,252 (U 11,781 | 04/25/2036. | 1FM...
96188# AA 6 | WETT Holdings LLC Sr Sec Nt 4.310% 12/ .. | 06/30/2017. | Redemption ~ 100.0000 66,667 66,667 66,667 66,667 0 66,667 (VI I 1,437 |12/18/2024. | 2FE............
96928%# AC 7 | William Blair CTL CTL PTC Ser 2004-1 7 | ..|06/25/2017. | Redemption ~ 100.0000 27,110 27,110 31,083 28,097 (987) (987) 27,110 0 866 |01/25/2023. | 2
29250N AB 1 |Enbridge Inc Sr Nt 5.600% 04/01/17......... < [ 0410172017 | MAIUFHY....ovvererrvercrerrrverereemerinenees | oveveseeeeseesesesessens | eered 6,000,000 | ...... 6,000,000 | ...... 5,846,040 5,994,843 5,157 5,157 6,000,000 0. 168,000 |04/01/2017.
03938L AM 6 | ArcelorMital Sr Nt 10.600% 06/01/19......... C|04/03/2017. | Call  100.0000..........0ccmvmvvvvvvrvinnns | eovvssssssssssssssssssssssss | eoe 10,000,000 | ..... 10,000,000 | ... 12,876,800 | ......... 11,022,049 | .oovvvvvverccinns | e (140,313) | ovvrerrrvriens [ cevvvnnns (140,313) | oo | cvvvree 10,881,736 | ..ooovvvvvvvvinnnns ...(881,736) | ...... (881,736) | ..2,226,228 | 06/01/2019.
71429M AB 1 | Perrigo Finance Unlimited Sr Nt 4.375%... | D| 06/20/2017. | VAHOUS............cccccccccsirivccccccccrirvvic | covvvvmmmemmmmmmmmmmmnnnas | ovee 14,049,078 | ..... 13,500,000 | ... 13,466,385 | ......... 13,468,687 | ..cvvvvvevvvrvrnns | wevvrrienns 1,314 1,314 | s | v 13,470,001 | .oooovvvvvvvinns | o 579,077 | ...... 579,077 | ..... 454,125 | 03/15/2026.
74042C AA 6 | Preferred Term Sec Ltd LBASS Sr Nt Cl A-| C| 06/22/2017. | Paydown 304,111 304,111 206,415 219,464 | oovvvvveevirrriiens | e 84,647 84,647 304,111 0 2,995 |03/22/2038.
74042H AC 1 |Preferred Term Sec Ltd LBASS XIX Nt CI B| C| 06/22/2017. | Paydown 9,425 9,425 9,426 3,825 5,600 5,600 9,425 0 79 | 12/22/2035.
740420 AA 1 |Preferred Term Sec Ltd LBASS XXINtSer | C|06/22/2017. | Redemption  100.0000. 9,712 9,712 9,712 9,712 0 9,712 0 69 |03/22/2038.
893830 AS 8 | Transocean Sedco Forex Inc SrNt 6.000. | C| 06/27/2017. | Call  100.0000.........ccovvvvvvvveerrmns | corrrermrrreessnmmsssnnees | woneens 4,939,000 | ...... 4,939,000 | ...... 5,310,265 5,020,182 | covvveeevvmmmrreenes | ceveeend (32,225) (C72022:Y 1 [ I 4,987,956 | .oovvrrrrrrin | s (48,956) | ....... (48,956) | .....288,191 | 03/15/2018.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F
0 Current Bond
r Year's Interest/
e Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
i Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment| inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) BJ/ACV. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
893830 AY 5 | Transocean Sedco Forex Inc Co Gtd Nt 6. | C| 06/27/2017. | Call  100.0000..........ccoovvvvvvvecriees | conrrecrrvrrrirnicsssnnens | woveesd 6,000,000 | ....... 6,000,000 | ....... 6,506,580 ...6,252,060 (28,997) (28,997) 6,223,064 ..(223,064) | ...... (223,064) | .....465,500 | 11/15/2020.
F3166# AC 8 |EssilorIni SrNtSer A 1.840% 05/05....... | C| 05/05/2017. | MAtUIiY......ccoovovvrvinnnrnrrivccnnsissssnnnns | ovvvsssssnssissessssnssnnas | vveee 12,000,000 | ..... 12,000,000 | ... 12,000,000 | .........12,000,000 (V] [P v 12,000,000 0. 110,400 | 05/05/2017.
3899999. Total - Bonds - Industrial and MISCEANEOUS................ccririiiiiiss ottt ssesss s essesenes ..170,557,415 | ...168,662,076 | ...176,397,179 | ...... 151,412,199 | .......13478 | ...... (81,678) | ...... 14,125 | .......... [(AeY45) ) [— 0. 172,298,435 .(1,741,021) | ...(1,741,021) | ..9,251,816 XXX
8399997. Total - Bonds - Part4. . A77,974,589 | ..176,079,250 | ...184,038,184 | ....... 158,934,939 | ......13478 | ..... (187,241) | ...... 14,125 ...(187,888) | oo | e 179,715,609 (1,741,021) | ...(1,741,021) | ..9,397,299 XXX
8399999. Total - Bonds . A77,974,589 | ..176,079,250 | ...184,038,184 158,934,939 | . 3478 | ... (187,241) | ...... 14,125 187,888) 79,715,609 (1,741,021) | ..(1,741,021) | ..9,397,299 XXX
9999999. Total - Bonds, Preferred and Common Stocks. .. 177,974,589 XXX ..184,038,184 | ....... 158,934,939 | .......13478 | ..... (187,241) | ...... 14,125 ..(187,888) | oo [ 179,715,609 (1,741,021) | ...(1,741,021) | ..9,397,299 XXX
(a) For all common stock bearing the 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 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |07/16/2015(07/09/2018| .........8,480 | ....2,108,320 | ..... 248.6100 69,709 .94,295 ....94,295 7,636
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNE7 |07/16/2015|07/09/2018 ....... 40,895 | ..10,090,962 | ..... 246.7500 | ....... 364,379 | oo | e [ 513,780 | .| ..o 513,780 | ....... 44,693 | .o [ i | e [ [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccevvnee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |07/16/2015(07/07/2017| ......... 4,414 | ...1,087,485 | ... 246.3600 |......... 28,163 | .o | e | e 51,985 | .. | coeernes 51,985 8,266 | ..vverieriens [ e [ e | e [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |07/16/2015{07/09/2018| ....... 29,232 | ...7,132,8%5 | ..... 244.0100 | ....... 292,027 | oo | e [ 433311 | | 433,311 39,998 | oo [ e [ e | i [ 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNES7 |07/16/2015|07/09/2018 ......... 5901 | ....1,478,906 | ..... 250.6200 |......... 4434 | e [ i [ 56,955 | .| oo 56,955 |......... 4,007 [ oo | v [ e [ [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |07/16/2015|07/09/2018 ....... 18,216 | ...4,423,692 | ..... 242.8400 ...288,354 ..288,354 | ....... 26,963
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |07/16/2015(07/07/2017| ............ 55 | 13,065 | ..... 239.4200 | .....ccoecee. 51 | s [ v | e 1,021 || e 1,021 | e 136 | e [ e [ e [ | e 003.....veeee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccccccouue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |07/16/2015|07/07/2017| .......... 670 | ....... 163,370 | ..... 2439600 | .......... 4,902 | oo 9,493 9,493 |......... 1,465 | e | s [ | i | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNEY7 |07/16/2015(07/07/2017| .......... 19 ... 28,499 | ... 240.0100 | .......... 1,077 | oo 2,152 2,152 203 | oo [ | i | | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.........cccceveuennee VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |07/16/2015(07/09/2018| ......... 5486 | ...1,379,924 | ... 251.5300 |......... 39,665 | oo [ s [ 49,497 | .| oo 49,497 3,313 | v | e [ v [ | e 003...covveee
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccceueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |07/16/2015(07/07/2017| ......... 2,554 | ... 624,755 | ... 244.6200 |......... 18,006 | ..oocvveciiiiien | e | e 34,520 | .| s 34,520 | ......... 5,400 | oo | e [ [ | 003.....covuee
Equity/ | JPMorgan
Mozaic Index CALL Options...........c.cccceennce. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |07/16/2015(07/07/2017| ......... 5273 | ...1,310,546 | ..... 248.5300 |......... 29,583 | oo | e | s 50,662 | .. | ccoooennn 50,662 |......... TB75 | oo [ vvvvnenee [ e | oo | e 003...couveene
Equity/ | JPMorgan
Mozaic Index CALL Options.........c.ccceueuuennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 (07/16/2015(07/07/2017| ......... 8,196 | ...2,027,321 | ... 247.3700 | ......... 49,255 | oo | e [ e 88,242 | .| oo 88,242 | ....... 13,903 | oo | e [ e [ | e 003....c.vvee
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccveueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/04/2015(07/31/2018] ....... 65,621 | ..15,810,036 | ..... 240.9300 | ....... T17,236 | oo | e | e 1,152,762 | .. | ...... 1,152,762 | ..... 107,583 | oo [ v | e | s [ s 003.....covuee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.ccuuue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |08/04/2015|07/31/2018 ....... 13,910 | ...3,545,039 | ..... 254.8600 |......... 82,902 | .o 98,173 98,173 |......... 4618 [ o v [ e [ [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cc.ccccce.ce. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |08/04/2015(07/31/2018] ....... 19,608 | ...4,914,871 | ... 250.6600 | ....... 141,568 | oo [ v [ 191,023 | .. ... 191,023 | ....... 13,849 | oo [ e [ e | e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.........c.cccvvueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/04/2015(07/31/2018| .....101,914 | ..25,264,498 | ..... 247.9000 | ....... 831,619 | oo | oo | e 1,198,440 | .. | ...... 1,198,440 99,521 | cooivverrercres | e | e [ | s 003,
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |08/04/2015|07/31/2017| .......... 173 [ 41813 | ..... 241.7100 | ..ccoonee 1,367 | oo 2,840 2,840 398 | oo [ | e | [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........cc.ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |08/04/2015(07/31/2017| ......... 3,802 | ... 922,158 | ... 242.5200 |......... 28,746 | .o 59,348 59,348 | ......... 8,493 | i | e | e [ i | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/04/2015(07/31/2017| ......... 6,765 | ....1,661,387 | ... 2455700 | ......... 42,960 | ..o | e [ 84,984 | .| .o 84,984 | ....... 12,627 | oo | e [ v i | e 003.....cvveee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.ccuuee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |08/04/2015|07/31/2017 ......... 7,179 | ...1,803,062 | ..... 2511700 |......... 32,448 | oo 50,317 50,317 | ......... 4150 [ o | e [ e [ [ s 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |08/04/2015(07/31/2017| ......... 8,649 | ...2,146,712 | ..... 248.1900 |......... 47,053 | oo | i | e 86,041 | .| oo 86,041 | ....... 11,865 | v [ i [ e | e | e 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 Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7THB6GLXDRUGQFUS7RNES7 |08/04/2015)|07/31/2017 ....... 22,218 | ...5,490,589 | ..... 2471200 | ... 128,866 | ...ovvocvevciei | v | v 244714 | | . 244714 | ... 35,464 | ...oovovveies [ v | e [ [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/04/2015(07/31/2018| ......... 2,655 | ....... 639,406 | ..... 240.7900 | .......... 29183 | e | e [ 46,980 | .| oo 46,980 | ......... 4,386 | oo [ e [ e | e [ 003.....cvveee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNE7 |08/04/2015|07/31/2018 ....... 15,647 | ...3,923,079 | ..... 250.7200 | ....... 112,660 | ..o | v | e 151,786 | .. | .o 151,786 | ....... 10,962 | oo | e | v | v | i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |08/04/2015|07/31/2017 ......... 9,579 | ...2,202,417 | ..... 239.3100 |......... 86,118 | oo [ [ v 180,232 | .. | .o 180,232 | ....... 23446 | oo [ s | e [ [ 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/04/2015(07/31/2017| ........... 135 | . 32,499 | ... 240.0600 | .......... 170 | o 2,446 2,446 326 [ o | e | e | e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/04/2015(07/31/2018| .....124,414 | ..30,289,767 | ..... 243.4600 | ....1,226,719 1,910,815 ..1,910,815 | ... 175,247
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/25/2015(08/21/2018| .....154,124 | ..37,538,444 | ..... 243.5600 | ... 1,131,270 | .o | e | e 2,364,181 | .| ...... 2,364,181 | ..... 213,491 | oo | e [ e [ e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |08/25/2015(08/21/2018| ....... 18,133 | ...4,447912 | ... 245.3000 | ....... 122,757 | oo 252,033 252,033 | ....... 22144 | e | i | i [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/25/2015(08/21/2018| ....... 40,798 | ..10,062,389 | ..... 246.6400 | ....... 259,475 | .o 523,441 523,441 | ....... 44580 | oo [ e [ | i s 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |08/25/2015|08/21/2018| .....143,768 | ..34,305,846 | ..... 238.6200 | ....1,314,037 | .oooovcriciees [ s [ e 2,830,541 | .. | ... 2,830,541 | ..... 259,926 | ..ovovvinrinis [ e | e | v | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/25/2015(08/21/2017| ..........819 | ....... 195,829 | ... 239.0000 .15,662
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |08/25/2015(08/21/2017| ......... 1,566 | ....... 374,284 | ... 239.0600 | .......... 9,926 | .oovveriiici 29,833 29,833 | ........ 3778 | o | v [ v [ v | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |08/25/2015|08/21/2017 ......... 2,564 | ....... 611,971 | ... 238.6700 |........ 16,641 | oo | e | s 49,856 | .. | .ccooonn 49,856 (/< [OOSR [N (SOOI (NN 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |08/25/2015(08/21/2017| ......... 6,555 | ....1,566,489 | ..... 238.9900 |......... A1,687 | oo | e | e 125355 | .. |......... 125,355 | ....... 15,841 | oo [ s [ e | e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/25/2015(08/21/2017| ......... 5,040 | ...1,228,319 | ..... 243.7000 | .......... 23,992 | o | e [ e 72704 | .| e 72,704 | ....... 10,197 | oo | e [ v [ | e 003.....covuee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNEY7 |08/25/2015/08/21/2017 .........3,140 | ....... 775,986 | ..... 247.1300
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |08/25/2015(08/21/2017| ......... 9,291 | ...2,273,967 | ..... 2447500 | ......... 41345 | s | i | 124298 | .. |........ 124298 | ...... 17486 | oo v [ e | e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/25/2015(08/21/2017| ....... 12,642 | ...3,087,240 | ..... 244.2000 | ......... 58,281 | cooiiciciciiis [ e | 176,059 | .. | ... 176,059 | ....... 24765 | oo [ e [ e | i [ 003.....couuee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNE7 |08/25/2015)08/21/2018 ....... 84,169 | ..20,110,401 | ..... 238.9300 | ....... 758,359 | ovvovvcriinvins | v [ e 1,633,395 | .. | ... 1,633,395 | ... 150,152 | oo | e [ e [ e | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/25/2015(08/21/2018] ....... 21,136 | ...5,275,898 | ..... 249.6200 | ....... 116,458 | oo 223,927 223,927 | ....... ATA41 | e | v [ e [ | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |09/08/2015(09/01/2017| .........1,551 | ....... 360,584 | ..... 232.4700 13,588 39,744 39,744
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |09/08/2015|08/31/2018 ....... 74,863 | ..17,468,483 | ..... 233.3400 | ....... 821,245 | oo | s [ e 1,843,841 | . | ...... 1,843,841 | ..... 160,364 | oo | e [ e [ e | 003............
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7THB6GLXDRUGQFUS7RNES7 |09/08/2015]08/31/2018 ....... 10,883 | ....2,652,985 | ..... 243.7800 |......... 7. R [N 165,337 | .. | .o 165,337 | ....... 14793 | e | e | v | v | i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |09/08/2015(08/31/2018| .....112,391 | ..26,246,768 | ..... 233.5300 [ ....1,222,819 | ..coooiciiiiiies [ e | e 2,747,830 | .. | ...... 2,747,830 | ..... 239,573 | oo [ e [ e | i s 003.....cvveee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNE97 |09/08/2015|08/31/2018| .....116,162 | ..28,057,772 | ..... 241.5400 | ....... 893,286 | ..oocovvcrieries | e [ e 1,986,922 | .. | ...... 1,986,922 | ... 180,884 | ..o | v [ e [ e | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |09/08/2015]08/31/2018 ....... 15,263 | ...3,661,184 | ..... 239.8700 | ....... 126,532 | oo | v | v 283,576 283,576 25,891 | oo [ e | e [ [ 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |09/08/2015(08/31/2018| .....132,285 | ..31,489,169 | ..... 238.0400 | ... 1,189,244 | ..o | e | e 2,676,744 | .| ...... 2,676,744 | ..... 243,226 | oo [ e [ e | e s 003...covveee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |09/08/2015(09/01/2017| .........2,944 | ....... 690,248 | ..... 234.4800 .69,524
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |09/08/2015(09/01/2017| ......... 1,838 | ....... 429,816 | ..... 233.8600 |......... 14,924 | s | | e 44544 | | ... 44544 | ........ AT16 | oo | e | e | e | s 003...oueeee
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 (09/08/2015(09/01/2017| ......... 6,084 | ...1,4155% | ..... 232.6600 | ......... 52,752 | coeeveececenes [ e | e 154,749 | . | ..o 154,749 | ....... 15,729 | oo | e [ e [ i | e 003.....veeee
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |09/08/2015(09/01/2017| ......... 7,316 | ...1,739,663 | ..... 237.7800 | ......... 47,4090 | i | e [ 148,703 | .. | .o 148,703 | ....... 17,925 | oo [ e [ [ | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |09/08/2015]09/01/2017 ......... 4,068 | ... 980,677 | ..... 241.0800 |.......... 21,560 | oo [ e [ 69,288 | .| .cocoeen. 69,288 |......... 9134 | oo [ e | s | [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |09/08/2015{09/01/2017] ....... 28,599 | ...6,865,757 | ..... 240.0700 ...515,936 515936 | ...... 66,406
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |09/08/2015{09/01/2017| ....... 12,911 | ...3,077,975 | ..... 238.4000 |........ 80,694 | ..ooovvervriens | e | e 254,429 | .. |....... 254,429 | ....... 31,253 | o | e | e [ | s 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |09/08/2015|08/31/2018 ......... 1,218 | ....... 284,387 | ..... 233.5600 |........ 13,236 | oo 29,735 29,735 2594 | oo [ e | s | [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |09/28/2015(09/22/2017| ............. 73 [ 16,996 | ... 233.4600 | ............. 664 | ..o [ | e 1792 ] e 1,792 | o 185 | o | oo | e [ v [ 003...coueeee
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |09/28/2015(09/24/2018| ........... 684 | ... 160,014 | ..... 234.0100 | ......... T870 | coeeciccicieees [ v | e 16,418 | .. | oo 16,418 | ........ 1428 | o | e | e | e [ e 003.....covuee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |09/28/2015|09/24/2018| .....105,803 | ..24,643,565 | ..... 232.9200 | ...1,272,806 | .ooovvriiriens [ e [ 202,649,512 | | 2,649,512 | L. 227,301
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |09/28/2015(09/24/2018| ....... 33,286 | ....8,116,830 | ..... 243.8500 | ....... 251311 | s | e | e 506,466 | .. |........ 506,466 | ....... 4912 | oo | e | e [ | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE7 |09/28/2015(09/24/2018| .....184,720 | ..43,071,256 | ..... 2331700 | ....2,200,020 | ..coooociiviiicies [ e | e 4,581,954 | .. | ...... 4,581,954 | ... 394,412 | e [ e e | i [ 003.....couuee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNE7 |09/28/2015|09/24/2018 ....... 86,259 | ..20,805,557 | ... 241.2000 | ....... 733,198 | covcvvrievns | e [ e 1,506,506 | .. | ...... 1,506,506 | ..... 136,440 | oo | i [ [ e | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |09/28/2015(09/24/2018| ....... 35,739 | ....8,572,002 | ..... 239.8500 | ....... 322,008 | ..o | e | e 666,568 | .. |......... 666,568 | ....... 60,5068 | ..ooovoevrrerns | e | e [ e | s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |09/28/2015(09/24/2018| .....234,030 | ..55,631,362 | ..... 237.7100 | ....2,312,220 ....4,815,586 | ..... 434,192
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |09/28/2015/09/22/2017| ........... 206 |......... 47,823 | ... 232.0600 | ......... 2,024 | 5,362 5,362 531 | o [ e | e | | 003............
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

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

SCHEDULE DB - PART A - SECTION 1

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |09/28/2015|09/22/2017 ......... 2,260 | ....... 525,076 | ..... 232.3600 |......... 21,852 | v 58,117 58,117 5,807 | covvevvvvvenin [ e | s | v [ i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |09/28/2015(09/22/2017| ......... 6,348 | ...1,477,899 | ... 232.8100 |......... 59,926 | ..o [ e | e 160,414 | .. | ... 160,414 | ...... 16,266 | ..o | e [ v [ | e 003.....cvveee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |09/28/2015|09/22/2017 ......... 9,038 | ....2,106,489 | ..... 233.0700 |........ 84,144 | 226,044 226,044 | ....... 23115 | o [ | e [ [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |09/28/2015|09/22/2017 ....... 14,793 | ...3,517,871 | ..... 237.8000 | ....... 106,089 | ...oooveeceis | v | i 300,226 | .. | ... 300,226 35,556 | v | e | e | v | i 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |09/28/2015(09/22/2017| ......... 9,230 | ...2,229,149 | ..... 2415100 |......... 53,165 | oo | e [ 153218 | .. | 153218 | ....... 19,708 | v [ v [ e | e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA...... Index | Chase & Co  7THBGLXDRUGQFUSTRNES7 |09/28/2015|09/22/2017| .......16,080 | ....3,842,287 | .....238.9500 | ... 107,896 | ..ooccocrrices | covcivsiimccies | e 307,908 | o | 00r2307,908 | ... 37,590
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |09/28/2015(09/22/2017| ....... 25,034 | ...5,976,927 | ..... 238.7500 | ....... 169,983 | ovoeeeees [ v [ 484,358 | .. |......... 484,358 | ....... 58,833 | oo | e [ e [ v | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 [10/14/2015(10/13/2017| ............. 61 | .o 14,242 | ... 2344300 | ..cooveneee 582 | v [ v | e 1,436 | .| oo 1,436 | oo 152 | e [ v [ v [ | e 003.....veeee
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |10/14/2015(10/12/2018| ......... 1,284 | ... 301,465 | ..... 234.7600 |......... 15,525 | oo 29,943 29,943 | ........ 2,606 | ..o [ e [ e | e [ 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |10/14/2015|10/12/2018| .....164,448 | ..38,582,888 | ..... 234.6200 | ....1,999,693 | ...ccoviiriviins [ s [ e 3,856,063 | .. | ...... 3,856,063 | ..... 335,191 | oo [ e | e | v | i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |10/14/2015{10/12/2018] ....... 37,067 | ....9,094,352 | ... 245.3500 ..286,527 ...521,638 ..521,638 | ....... 45,059
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE7 |10/14/2015(10/12/2018| .....248,268 | ..58,256,128 | ..... 234.6500 [ ...3,013,976 | ..ooovvevvvcs | e | e 5,814,555 | .. | ...... 5,814,555 | ..... 505,601 | ovovvrvvreerns | v [ s | e | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 10/14/2015/10/12/2018 ....... 37,764 | ....9,164,285 | ..... 242.6700 | ....... 328,550 | oo | e [ 614,100 | .. |.......d 614,100 | ....... LS. [ (PSR ISR [FSUORR [N 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |10/14/2015{10/12/2018] ....... 70,492 | ..16,999,052 | ..... 241.1500 | ....... 654,867 | ..o | e | e 1,237,480 | .. | ...... 1,237,480 | ..... 110,979 | oo [ e | e | v [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |10/14/2015(10/12/2018| .....224,899 | ..53,816,144 | ..... 239.2900 | ....2,260,238 | ..coccooiiviiiiies [ e | e 4314842 | .. | ...... 4,314,842 | ..... 387,204 | oo [ e [ e | i [ 003.....covuee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7HB6GLXDRUGQFUS7RNES7 | 10/14/2015/10/13/2017| .. 84 19,665 | ..... 233.9900 2,024 2,024 .12
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |10/14/2015(10/13/2017| ......... 1,893 | ....... 444,387 | ..... 234.7900 |......... 17,810 | v [ e | e 44,068 | .| .......... 44,068 | ........ AT13 | e | e | e | e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |10/14/2015(10/13/2017| ......... 1,878 | ... 440,098 | ..... 234.3400 |......... 18,085 | .evviiiciciciens | e | e 44,568 | .. | ... 44,568 | ......... 4702 | e e e | e [ 003.....couuee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 10/14/2015/10/13/2017 ....... 11,791 [ ...2,766,013 | ..... 234.5800 | ....... 12136 | v | i | e 277,006 | .. |.cccoween 277,006 | ....... 29,438 | ooovvviieis [ i | e [ [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |10/14/2015{10/13/2017] ....... 14,304 | ...3,421,162 | ..... 239.1700 | ....... 105,995 | .oooeeeces [ v [ 270,685 | .. |......... 270,685 | ....... 32,492 | oo | e [ e [ | s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |10/14/2015(10/13/2017| .........4,986 | ....1,212,058 | ..... 243.0800 29,419 .75,069 ....75,069 9,454
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 10/14/2015|10/13/2017 ....... 22,476 | ....5,399,455 | ... 240.2300 | ....... 156,659 | oo | v | i 401,665 | .. |........ 401,665 | ....... 49,212 | oo [ v | i [ [ 003............
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 10/14/2015/10/13/2017 ....... 50,494 | ..12,125,608 | ..... 240.1400 | ....... 353,962 | oo | e [ 906,870 | .. |.ccwnnd 906,870 | ..... 110,938 | oo | e [ e v | i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |11/05/2015{10/30/2017| ......... 3,880 | ....... 912170 | ..... 235.1100 |......... 31,698 | oo [ s [ e 89,067 89,067 9,526 | .cooviinieieins | e [ v [ | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 | 11/05/2015|10/30/2018 .....154,362 | ..36,350,656 | ..... 2354900 | ....1,643,953 | ...ccooociviviins | s [ e 3,496,932 | .. | ... 3,496,932 | ..... 304,266 | ..ooovvvirieis [ e | i | s | o 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 11/05/2015]10/30/2018 ....... 34,352 | ....8,463,206 | ..... 246.3700 | ....... 226,377 | covoeveervinvns | e [ i 458,445 | .. | ... 458,445 | ....... KIS £ (0 [ (PSRRI [SSSRR [FSSUORROR [ON 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |11/05/2015(10/30/2018| .....217,248 | ..51,159,654 | ..... 2354900 [ ...2,313,688 | ....ccoooviriies | e | e 4,921,573 | .| ... 4,921,573 | ..... 428,223 | oo [ e | e [ i [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |11/05/2015{10/30/2018] ....... 62,615 | ..15,256,734 | ..... 243.6600 LABTT33 | e [ 200 970,185 | L] 970,185 ] L 85,200
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |11/05/2015{10/30/2018] ....... 57,736 | ..13,987,237 | .... 242.2600 | ....... 459,582 | ..o [ v [ 961,641 | .. [....... 961,641 | ....... 85,179 | oo | v [ s [ v | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |11/05/2015(10/30/2017| ......... 3,531 | ... 831,701 | ... 2355700 |.......... 28,139 | o | e [ e 79,435 | .| coene 79,435 | ......... 8,605 | .oovvevieriien | e [ e [ e | e 003.....veeee
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |11/05/2015{10/30/2017| ......... 6,039 | ...1,421,339 | ..... 235.3600 |......... 48,674 | .o | i [ 137,134 | | 137,134 | ....... 4,770 | oo | e [ [ | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 11/05/2015|10/30/2017 ......... 9,306 | ....2,190,279 | ..... 235.3600 |........ 75,007 | covoeeeeeiicies | v [ 211,323 | . | 211,323 | ... 22,760 | oo [ s | e [ [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 | 11/05/2015{10/30/2017] ....... 20,270 | ...4,867,512 | ..... 240.1300 24,054 | | i |0 364,277 | ] 364,277 43,645
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |11/05/2015{10/30/2017| ....... 15,703 | ....3,825,309 | ..... 243.6000 |......... 76,632 | coooveerricnns 225,644 225,644 | ....... 27,554 | oo e i | i s 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 11/05/2015]10/30/2017 ....... 17,328 | ...4,183,613 | ..... 241.4300 |......... 98,079 | coveveriviiens [ e [ v 289175 | .. | .o 289,175 | ....... 35191 [ oo [ i | e [ [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 | 11/05/2015{10/30/2017] ....... 29,835 | ...7,191,691 | ..... 241.0500 | ....... 72744 | o [ e [ 509,052 | .. |........ 509,052 | ....... B1,715 | oo | v [ e [ v | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |11/05/2015(10/30/2018| ......... 2,860 | ....... 672,840 | ..... 2352200 |......... 30,807 | o [ v | e 65515 | .. | ..coeud 65,515 | ......... 5,686 | oo | e [ v [ | e 003.....covuee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 11/05/2015|10/30/2018 .....235,520 | ..56,595,403 | ..... 240.3000 | ....2,044,312 | oo [ e [ B317,791 | L A317,701 384,232
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |11/16/2015{11/10/2017] ....... 34,815 | ....8,326,308 | ... 239.1600 | ....... 229,430 | oo | e | e 659,046 | .. |........ 659,046 | ....... 76,656 | oooovovvrveiens | v | e [ i | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |11/16/2015(11/12/2018| ......... 1,287 | ... 299,763 | ..... 232.9900 |......... 15,323 | oo 32,155 32,155 | ......... 271 | e [ e | i s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 11/16/2015]11/12/2018 ......... 1473 | ... 343,498 | ..... 233.2200 |......... 17,380 [ oo | v | v 36493 | .| e 36,493 3,086 | oo [ e | s | v [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |11/16/2015]11/10/2017| ........... 810 | ...... 188,880 | ... 233.1100 | .......... TA8T | o 20,208 20,208 2,029 | oo | oo | e e | e (0K —
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |11/16/2015(11/12/2018| .........1,620 | ....... 378,405 | ..... 233.5500 39,644 39,644 3,366
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 11/16/2015|11/12/2018 ........... 921 | ....... 224,406 | ..... 2437000 | .......... 6,952 | oo [ v [ i 14,280 | .| oo 14,280 |......... 1,254 | e | s [ | e | 003............
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 2 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)

69030

Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7HG6GLXDRUGQFUS7RNES7 | 11/16/2015|11/12/2018 .....137,838 | ..32,186,435 | ..... 2335100 | ....1,607,185 | ..oovveevicins [ s [ e 3377,762 | .. | ...... 3,377,762 | ..... 286,644 | ..ooovvneens [ e | e | v [ i 003............

Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |11/16/2015(11/12/2018| ....... 21,452 | ...5,238,203 | ..... 2441800 | ....... 158,317 | cooeeviciieis [ v | v 324,332 | .| 324,332 28,345 | e [ e [ | i s 003............

Equity/ | JPMorgan
Mozaic Index CALL Options.............cccoueu VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 | 11/16/2015(11/12/2018] ......... 3731 | ... 869,820 | ..... 233.1600 |......... 44,133 | e 92,642 | .. 92,642 |......... 7,829 | oo [ v [ e [ v [ e 003.........cc.

Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THG6GLXDRUGQFUS7RNES7 | 11/16/2015|11/12/2018| .....192,378 | ..44,943,302 | ..... 233.6200 | ...2,233,506 | ..ocoovoericins [ e [ e 4,694,517 | .. | ... 4,694,517 | ..... 398,910 | oo [ e | e | v [ i 003...........

Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |11/16/2015(11/12/2018] ....... 31,689 | ...7,661,646 | ..... 241.7800 | ....... 260,479 | oo | e [ 541911 | .| 541,911 | ...... 48,150 | o [ s [ e | i s 003...covveee

Equity/ | JPMorgan

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |11/16/2015{11/12/2018| ....... 54,093 | ..12,993,076 | ..... 240.2000 | ......476,557 | .cooovevciicee [ e [ 0000998,219 | 1[0 998,219 | Ll 88,832
Equity/ | JPMorgan

Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNEO7 |11/16/2015(11/12/2018| ......... 7,656 | ...1,831,815 | ..... 239.2500 |......... 70,287 | oo | v [ e 147,642 | .| ... 147,642 | ...... 13,110 | oo [ e [ e [ | e 003...oueeee
Equity/ | JPMorgan

Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 [11/16/2015(11/10/2017| ........... 271 | . 63,157 | ... 233.3700 | .......... 2,468 | oo [ e | e 6,679 | .| oo 6,679 | .ccoevnn B75 [ oo | e | e | e [ e 003.....veeee
Equity/ | JPMorgan

Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |11/16/2015(11/12/2018| .....220,817 | ..52,627,342 | ..... 238.3300 | ....2,108,803 | ..cooceciviicies [ e | e 4,437,758 | .. | ...... 4,437,758 | ... 392,503 | cooveviiviien [ e [ e | s 003.....covee
Equity/ | JPMorgan

Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 11/16/2015(11/10/2017| .......... 553 | ....... 129,152 | ... 2333500 | ....coo... 5,053 | oo [ [ e 13,671 || oo 13,671 | 1,381 | s | s [ | e | 003............
Equity/ | JPMorgan

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |11/16/2015(11/10/2017| .. 53,040 | ..... 233.3700 5,609 | .. 5,609 567
Equity/ | JPMorgan

Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |11/16/2015[11/10/2017| ........... 279 | .. 65,076 | ..... 232.9900 | .......... 2,598 | oo | e | e 6,999 | .| o 6,999 | ........... T00 | oo | eerveeeiee | erveeeeeies [ e | e 003............
Equity/ | JPMorgan

Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 11/16/2015|11/10/2017| .......... 366 |......... 88,353 | ... 2411500 | .......... 2143 | 6,217 | .. 6,217 | coveeenne YL T U (SO [ ISR [N 003............
Equity/ | JPMorgan

Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |11/16/2015(11/10/2017| ......... 6,391 | ...1,491,907 | ... 233.4500 |........ 58,027 | oo | e [ 157,220 | .| .o 157,220 | ....... 15,935 | oo [ s [ e | e | e 003............
Equity/ | JPMorgan

Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |11/16/2015{11/10/2017| ....... 15,575 | ...3,724,294 | ... 239.1200 | ....... 102,951 | oo 295452 | .. 295,452 | ....... 34341 | e e i | i [ 003.....covuee

Equity/ | JPMorgan

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 | 11/16/2015|11/10/2017| .. 79792 | ... 238.6900 6,484 | .. 6,484
Equity/ | JPMorgan

Mozaic Index CALL Options...........ccc.ccooeuu. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNEY7 | 11/16/2015|11/10/2017| .......... 366 |......... 87,506 | ..... 239.0800 | .......... 2,823 | oo 6,958 | .. 6,958 809 | oo [ e | e | s [ s 003...........
Equity/ | JPMorgan

Mozaic Index CALL Options...........ccccccoeec. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 11/16/2015]11/10/2017| ......... 7,942 | ..1,921,312 | ... 241.9200 |......... 44,395 | o [ s [ s 128,763 | .. | .o 128,763 | ....... 15,450 | oo | e | v | i | e 003............
Equity/ | JPMorgan

Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 11/16/2015|11/10/2017 ....... 16,209 | ...3,864,192 | ..... 238.4000 | ....... 679 | e | i | v 319,031 | .| oo 319,031 36,588 | ..o [ v | e [ [ 003............
Equity/ | JPMorgan

Mozaic Index CALL Options...........ccc..veene. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 11/16/2015|11/10/2017| .......... 826 | ....... 199,045 | ... 240.8900 | .......... 4916 | e | e | s 14,232 | | e 14,232 | ......... 1,898 | oo | v [ e | e | e 003............
Equity/ | JPMorgan

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 11/16/2015|11/10/2017 ....... 13,3% | ...3,127,746 | ..... 233.4900 329,018 | .. 329,018 33,385

Equity/ | JPMorgan
Mozaic Index CALL Options.........cc..ccceueuuee VAGLB Hedge - Fixed Indexed Annuiy........ N/A....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 | 11/16/201511/10/2017| .......... 294 |....... 68,814 | ... 233.8000 | .......... 2,622 | oo | e | s 7438 || e 7138 | e 730 [ oo [ e | e [ e [ e 003.........c.
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7THB6GLXDRUGQFUS7RNES7 | 11/16/2015|11/10/2017| ............. 79 | 19,212 | ..... 242.0600 | ..oooocee 440 | s [ [ s 1276 | .| v 1,276 | v 183 | e | v [ | e | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |11/16/2015(11/12/2018| ......... 1,955 | ... 472,563 | ..... 241.7300 |......... 16,109 | .o 33,514 33,514 2,978 | oo | e [ v [ | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 11/24/2015|11/17/2017| ............. 54 | 12,59 | ... 233.9300 | .o 486 | oo [ e [ i 1,299 || v 1,299 | 133 | i | s [ | i | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7THB6GLXDRUGQFUS7RNES7 | 11/24/2015|11/17/2017| ............. 43 | 10,136 | ..... 2341400 | .o 386 | o | e | s 1,035 || v 1,035 | oo LU/ [OOSR (SRS NN [ 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |11/24/2015{11/17/2017| ........... 934 | ... 227,264 | ... 243.3000 | .......... 4,895 | oo | e | e 13,897 | .| o 13,897 |......... 1,644 | oo [ | e [ e [ 003...covveee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA...... Index | Chase & Co  THBGLXDRUGQFUSTRNEST |11/24/2015|11/17/2017| ........ 1,667 | ....... 389,999 | .....233.9300
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNEO7 |11/24/2015{11/17/2017| ......... 1,737 | ... 406,762 | ..... 234.2100 |......... 15,422 | oo [ e | s 41,405 | .| oo 41,405 | ......... 4,265 | oo | e | e | e | s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |11/24/2015(11/17/2017| ........... 906 | ....... 219132 | ... 241.9400 | .......... 5,163 | coeeereieiies [ e | e 14,671 | | e 14,671 | ... 1740 | s | e | e | e [ e 003.....veeee
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNET7 |11/24/201511/17/2017| ........... 670 | ...... 156,822 | ... 2341600 | .......... 5,967 | oo [ e | e 16,000 | .. | oo 16,000 |......... 1,646 [ oo [ v | e [ e [ 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 11/24/2015|11/17/2017 ....... 14,013 [ ...3,279,915 | ..... 234.0700 | ....... 125412 | e 336,019 336,019 | ...... 34,483 | oo [ s | e [ [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNEO7 |11/24/201511/17/2017| ........2,120 | ....... 511,730 | ..... 241.4300 35,389 35,389
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNEO7 |11/24/2015(11/17/2017| ......... 5209 | ...1,243811 | ..... 238.8000 |......... 35,783 | oo | v [ e 100,451 | .. | .o 100,451 | ....... 1519 | e [ v [ v | e | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 11/24/2015(11/17/2017| .......... 744 | ... 180,048 | ..... 2420200 | .......... 4,226 | e | e | s 11,992 || v 11,992 | ... 1422 | e | s [ | e | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |11/24/2015(11/17/2017| ......... 3717 | ... 889,619 | ..... 239.3200 |......... 2879 | oo 69,780 69,780 8,073 | oo | e | e [ v | s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |11/24/2015[11/17/2017| ........... 866 | ....... 207,456 | ..... 239.5900 | .......... 5,680 | oo [ v | e 16,023 | .. | oo 16,023 | ......... 1,861 [ oo | e | v | e [ e 003.....covuee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 11/24/2015|11/17/2017 | ....... 10,320 | ...2,475,557 | ..... 239.8900 |........66,561 | ..cooovrriiiins [ e [ 187,911 L ABT,O1T 21,917
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |11/24/2015(11/17/2017| ....... 23,536 | ....5,638,006 | ..... 239.5500 | ....... 154,866 | ..o [ e [ 436,462 | .. |........ 436,462 | ....... 50,667 | oo | e | e [ i | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |11/24/2015(11/19/2018| ......... 1439 | ... 337,355 | ... 234.4600 | ......... 16,389 | .o 33,997 33,997 2,917 | oo | v [ v [ e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 11/24/2015]|11/19/2018 ......... 4,168 | ....... 975,120 | ..... 233.9600 |........ 48431 | s [ [ 100,413 | .. | 100,413 8,568 [ ..o | v [ e [ [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNEO7 |11/24/2015(11/19/2018| ......... 1,975 | ....... 462,277 | ..... 234.0100 |......... 22,915 | s | e | e 47,501 || oo 47,501 | ......... 4,056 | oo | e | e | e | s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |11/24/2015(11/19/2018| .. 73,353 | ... 244.6000 .2,210 ...4,440
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNE7 | 11/24/2015|11/19/2018 ....... 84,412 | ..19,761,672 | ... 2341100 | ....... 974,958 | ..ooovvcvievins | e [ e 2,021,884 | .. | ... 2,021,884 | ..... 172,823 | oo | e [ e [ e | i 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 2 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)

,'9030

Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 11/24/201511/19/2018 ......... 9,914 | ...2,424,956 | ... 244.6100 |......... RNV N [N P, 146,686 | .. |......... 146,686 | ....... 12,802 | v | e | v | v | i 003............

Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |11/24/2015(11/19/2018| ......... 5431 | ...1,270,885 | ..... 234.0200 |......... 62,941 | e | e [ 130,533 | .. | .o 130,533 | ....... 1146 | oo | e [ e [ | e 003.....cvveee

Equity/ | JPMorgan
Mozaic Index CALL Options.............cccoueu VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 | 11/24/2015(11/19/2018] ......... 3438 | ... 832,905 | ..... 242.2300 |......... 28,161 | oo | e | s 57,566 | .| .cccooo... 57,566 |........ 5,120 [ oo [ e [ e [ e [ e 003.........cc.

Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THG6GLXDRUGQFUS7RNES7 | 11/24/2015|11/19/2018| .....139,856 | ..32,743,185 | ..... 2341200 | ....1,615,342 | ..o [ s [ s 3,348,625 | .. | ... 3,348,625 | ... 286,261 | oo [ e | s | v | e 003...........

Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |11/24/2015(11/19/2018| ......... 8,222 | ...1,986,638 | ..... 241.6300 |......... 69,146 | ..o | e [ 141,797 | o | 141,797 | ... 12,638 | oo | e [ e [ | e 003...covveee

Equity/ | JPMorgan
NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |11/24/2015(11/19/2018] ....... 38,872 | ...9411,778 | ... 242.1200

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. ...654,371 654,371 | ... 58,229

Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |11/24/2015(11/19/2018] ....... 47,09 | ..11,327,530 | ..... 240.5200 | ....... 415,858 | ..o [ e [ 856,863 | .. |........ 856,863 | ....... 76,460 | cooovocvvcvens | o | e [ v | e 003............

Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |11/24/2015(11/19/2018| ....... 16,671 | ....4,005,621 | ..... 240.2800 | ....... 148,869 | ..o 306,759 | .. 306,759 | ....... 27,368 | cooveevieriens [ e [ e | e [ 003.....veeee

Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |11/24/2015(11/19/2018| .....144,030 | ..34,392,816 | ..... 238.7900 [ ... 1,371,161 | oo | e | e 2,837,896 |..|...... 2,837,8% | ..... 252,097 | coovevviiiees [ v e | i [ 003.....covee

Equity/ | JPMorgan
Mozaic Index CALL Options.............cccoueuuuc VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEST7 |12/04/2015|11/30/2017| ............. 80 |........ 18,829 | ..... 234.4800 | ... 727 T USROS [OOSR 1,892 || oo 1,892 | oo 195 | v | v [ e [ | i 003...........

Equity/ | JPMorgan

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |12/04/2015{11/30/2017| .. ..1,993,131 | ... 239.2200 |.......45991 | .o | e | 157,226 | ] 167,226 (L 17,918
Equity/ | JPMorgan

Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/04/2015(11/30/2017| ......... 1,560 | ....... 378,639 | ..... 242.7300 | .......... 6,879 | oo | e | e 24,090 | .| oo 24,090 2,807 | oo [ e [ | | e 003.....covee
Equity/ | JPMorgan

Mozaic Index CALL Options.............cccoueuuuc VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNE97 | 12/04/2015(11/30/2017| .......... 2,440 | ....... 585,846 | ..... 240.0900 |......... 12,737 | e [ e | s 43,958 | .. | oo 43,958 5,085 [ ..oooovvveeci [ conniiinni [ e [ v [ s 003............
Equity/ | JPMorgan

Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |12/04/2015(11/30/2017| ......... 8,887 | ...2,130,526 | ..... 239.7300 |......... ATA58 | oo | e | e 163,245 | .. |........ 163,245 | ....... 18,731 | e [ s [ e | e | e 003............
Equity/ | JPMorgan

Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/04/2015(11/30/2017| ......... 7,619 | ...1,829,3% | ..... 240.1000 | ......... 39,773 | coeeciviciinies [ v | e 137,186 | .. | .o 137,186 | ....... 15,808 | ..o [ e [ v [ | e 003.....covuee

Equity/ | JPMorgan
NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 12/04/2015]|11/30/2017 ....... 22,368 | ....5,365,999 | ... 239.9000

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity.

407,123 | ....... 46,807

Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |12/04/2015(11/30/2017| ......... 1,586 | ....... 372,287 | ... 2347200 |......... 1467 | oo | e | e 36,998 | .. 36,998 3841 | o | e [ e [ | e 003............

Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/04/2015(11/30/2017| ........... 677 | ....... 158,806 | ..... 2344900 | .......... 4,957 | e | e [ e 15,952 | .| oo 15,952 | ..o 1,646 | oo | e | e | e [ e 003.....couuee

Equity/ | JPMorgan
Mozaic Index CALL Options.........c...ccceueuue VAGLB Hedge - Fixed Indexed Annuiy........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 | 12/04/2015|11/30/2017| .......... 76 | ... 167,694 | ... 234.2200 | .......... 5,320 | coooocriceeiiins | e | s 17,056 | .. | e 17,056 | ......... LTAT | e | e [ e [ e | e 003........c

Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |12/04/2015(11/30/2017| ......... 4,332 | ...1,014,862 | ..... 234.2500 |......... 32,146 | oo | e [ 103,081 | .. |...cco.. 103,081 | ....... 10,571 | oo | e [ e | e | e 003............

Equity/ | JPMorgan

NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNE7 | 12/04/2015|11/30/2017 | .. 22,054 | .. 22,054 2,570

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity.

....... 343,217 | .....242.5800 ..6,296

Equity/ | JPMorgan
Mozaic Index CALL Options.........cc..ccceueuuee VAGLB Hedge - Fixed Indexed Annuiy........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 | 12/04/2015|11/30/2017| ......... 5675 | ....1,330,756 | ... 234.4800 |......... 41,544 | i | i | 133,738 | .. | 133,738 | ....... 13,798 | v | e [ e | e | e 003.........c.
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Description

2 3 4 5 6 7 8 9 10 1 12 13 14 15
Cumulative
Prior Year(s) | Current Year
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d
Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e

18

Total
Foreign
Exchange
Change in
B./A.CV.

19

Current
Year's
(Amortiza
tion) /
Accretion
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Mozaic Index CALL Options.........c.corvveeennn

Mozaic Index CALL Options...........cccccueence.

Mozaic Index CALL Options..........cccveueenee.

Mozaic Index CALL Options.........cc.covveeennn

Mozaic Index CALL Options..........c..ccccceece.

Mozaic Index CALL Options....

Mozaic Index CALL Options...........cccccceeenee.

Mozaic Index CALL Options.........ccccevruennee

Mozaic Index CALL Options..........cccceueence.

Mozaic Index CALL Options.........cc.covveennnn

Mozaic Index CALL Options....

Mozaic Index CALL Options...........ccceeueenee.

Mozaic Index CALL Options.........cc.covveernnn

Mozaic Index CALL Options...........c..ccccce.c.

Mozaic Index CALL Options...........cccccueence.

Mozaic Index CALL Options....

Mozaic Index CALL Options..........c..ccccce.c.

Mozaic Index CALL Options...........cccccueenee.

Mozaic Index CALL Options...........cccceueenee.

Mozaic Index CALL Options...........ccccccevenee.

Mozaic Index CALL Options....

Mozaic Index CALL Options...........cccveueenee.

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 12/04/2015|11/30/2017 ......... 7,067 | ...1,653,881 | ..... 234.3600 |........ XV [V R [N 167,137

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/04/2015(11/30/2017| ......... 3217 | ... 777,440 | ... 241.6300 |......... 15,251 | i 53,117

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 | 12/04/2015|11/30/2018] ......... 1328 | ....... 312,014 | ..... 234.8900 |......... 12,951 | e [ e | s 30,866

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 12/04/2015|11/30/2018| ......... 5420 | ..1,271,492 | ..... 234.6000 |......... 53,494 | oo | v [ 127,385

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |12/04/2015(11/30/2018| ......... 7,158 | ...1,678,702 | ..... 2345300 |........ 70,862 | oo | s [ e 168,694

Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THBGLXDRUGQFUS7RNE7 | 12/04/2015|11/30/2018 ..

.68,660

...1,170,888 | ..... 245.1900

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 12/04/2015]11/30/2018 ....... 97,428 | ..22,846,840 | ..... 234.5000 | ....... 965,510 | ..o | e | e 2,298,884

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 [12/04/2015(11/30/2018] ....... 21,420 | ....5253,573 | ..... 2452700 | ....... 130,659 | oo [ e | e 306,626

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/04/2015(11/30/2018] ....... 29,716 | ....6,972,338 | ..... 234.6300 | ....... 293,003 | .o | e [ 697,615

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 12/04/2015|11/30/2018] .......... 4,880 | ...1,183,59 | ..... 242.5200 | ......... 33,821 | oo | s [ e 80,667

Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 12/04/2015|11/30/2018| .....115,022 | ..26,973,800 | ..... 234.5100 | ....1,139,868 12,712,967

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/04/2015{11/30/2018] ....... 12,971 | ...3,137,786 | ..... 241.9000 |......... 92,746 | ..o | e | e 221,106

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNE97 | 12/04/2015|11/30/2018] ....... 33,334 | ....8,086,490 | ..... 242.5900 | ....... 230,338 | oo | s [ s 549,041

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |12/04/2015{11/30/2018] ....... 24,306 | ....5,860,400 | ..... 2411100 | ....... 180,107 | oeoeeecces [ v [ e 430,520

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/04/2015(11/30/2018] ....... 20,444 | ...4,918,047 | ... 240.5600 | ....... 155,171 | o [ v | v 371,720

Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEQ7 | 12/04/2015|11/30/2018] .....170,279 | ..40,739,349 | ..... 239.2500 | ....1,372,452 13,289,317

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |12/15/2015(12/08/2017| ........... 369 |.... 85,700 | ..... 231.9400 | .......... 3,163 | e 9,637

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |12/15/2015(12/08/2017| ......... 1,502 | ... 348,143 | ... 231.7600 |......... 12,979 | i 39,450

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuiy........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 | 12/15/2015|12/08/2017| .......... 127 | o 29,237 | ..... 2311200 | ccooveenee 1132 | s [ e | s 3,403

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/15/2015(12/08/2017| ........... 309 [.e.. 74212 | ... 240.1300 | .......... 1,635 | oo 5,556

Equity/ | JPMorgan
NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/15/2015(12/08/2017| ..

VAGLB Hedge - Fixed Indexed Annuity.

....... 158,672 | .....235.0700

.15,508

Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA...... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 12/15/2015|12/08/2017| ......... 8,227 | ....1,908,529 | ..... 231.9700 |......... 70,345 | oo | e [ 214,351
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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 Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 12/15/2015|12/08/2017 ......... 2,997 | ... 718,104 | ..... 239.5700 |......... 16,426 | .ovveveene 55,536 55,536 |......... (R U[CN (SRR USSR [OOSR (NN 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/15/2015(12/08/2017| ......... 1,867 | ....... 432,829 | ... 231.8000 |......... 16,114 | oo | s | e 49118 || e 49118 | ......... 4,684 | e [ e [ | e s 003.....cvveee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 12/15/2015]12/08/2017| ......... 7,591 | ..1,768,112 | ..... 232.9200 |......... 61,564 | .o [ [ 190,605 | .. | ... 190,605 | ....... 18,795 | v | e | v | v | i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 12/15/2015|12/08/2017 ......... 6,435 | ....1,536,347 | ..... 238.7500 |........ KT I [N 124412 | . | 124,412 | ....... ALY U [N USRI [N [N 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |12/15/2015(12/08/2017| ......... 7,648 | ...1,809,446 | ..... 236.6000 |......... 50,169 | coeevrecieiines [ e | e 164,102 | .. | ..cco. 164,102 | ....... ATTAT | e | e [ e [ v | e 003...covveee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/15/2015(12/08/2017| .........1,476 | ....... 355,067 | ..... 240.5700 25,901 25,901 2,972
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNEO7 |12/15/2015(12/08/2017| ......... 6,335 | ....1,502,156 | ..... 237.1100 |......... 40,356 | ..o | e | e 132,743 | .| .o 132,743 | ....... 14481 | s [ s [ e | e | e 003...oueeee
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 [12/15/2015(12/08/2017] ....... 19,153 | ...4,559,859 | ..... 238.0700 | ....... 115,112 | e 383,150 383,150 | ....... 42,545 | oo s e | i [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNEO7 |12/15/2015(12/08/2017| ......... 1,544 | ... 370,815 | ..... 2401700 | .......... 8,152 | oo | e | e 27,698 | .| .o 27,698 | ......... 3166 | oo | e [ [ | 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 12/15/2015]12/08/2017 ....... 17,935 | ...4,262,088 | ..... 237.6400 | ....... 110,659 | oo | v | v 366,392 | .. | ... 366,392 | ....... 40,376 | oo [ s | e [ [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/15/2015(12/10/2018| .........1,201 | ....... 278,446 | ... 231.8200 13,465 .31,349 2,579
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNEO7 |12/15/2015(12/10/2018| ......... 8,736 | ...2,028,239 | ..... 232.1800 |......... 96,529 | ..ooceiiriins 225,043 225,043 | ....... 18,603 | e [ e [ e | e | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 12/15/201512/10/2018 ....... 15,629 | ....3,624,069 | ..... 231.8800 | ....... AT4733 | s | i | v 407,035 | .. | .o 407,035 33513 | o [ s | e [ [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |12/15/2015(12/10/2018| ......... 3,708 | ....... 898,024 | ... 2421700 |......... 26,477 | oo 62,458 62,458 5,530 | cevvverrierenien | e [ e [ e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/15/2015{12/10/2018| ....... 84,784 | ..19,681,834 | ... 232.1400 | ....... 937,715 | i | i [ 2,187,345 | .. | ...... 2,187,345 | ..... 180,720 | oo | e [ s [ s | e 003.....covuee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 | 12/15/2015]12/10/2018 .. ..2,416,101 | ..... 243.3400 67,119 ..167,682 |..|........157,682 | ....... 13,892
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |12/15/2015(12/10/2018] ....... 29,180 | ....6,769,674 | ..... 232.0000 | ....... 324,769 | ..o | e | e 756,646 | .. |......... 756,646 62,399 | oo [ v e | e [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |12/15/2015(12/10/2018| ......... 6,807 | ...1,639,113 | ... 240.7900 | ......... 51,803 | oo [ e | e 122,567 | .. | .o 122,567 | ....... 10,868 | ..o | e [ e [ | e 003.....couuee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |12/15/2015|12/10/2018| .....117,480 | ..27,257,659 | ..... 232.0200 | ...1,306,375 | ..oovvvcririins | e [ e 3,044,100 |.. | ... 3,044,100 | ..... 251,110 | oo [ v | v | v | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |12/15/2015{12/10/2018] ....... 16,800 | ....4,019,947 | ..... 239.2800 | ....... 136,753 | vocevces [ v [ 324370 | .. | .o 324,370 | ....... 28,660 | oo | e | e [ v | s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/15/2015{12/10/2018] ....... 20,293 | ....4,887,900 | ..... 240.8700 ..153,819 ...363,996 ..363,996 32,277
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 12/15/201512/10/2018 ....... 28,285 | ....6,753,037 | ... 238.7500 | ....... 235,897 | ovoevevnicniens | e [ 559,224 | .| ......... 559,224 | ....... 49,284 | oo [ s | e [ [ 003............
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 12/15/201512/10/2018 ....... 55,251 | ..13,175,266 | ..... 238.4600 | ....... 466,875 | ..o [ e | 1,106,477 | .. | ...... 1,106,477 | ....... 97,355 | oo [ e | e [ [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/15/2015(12/10/2018| .....152,663 | ..36,217,756 | ..... 237.2400 | ....1,360,227 | ..coooooiviiicies [ e | e 3,222,820 | .. | ..o 3,222,820 | ... 281,255 | oo [ e [ e | i s 003.....cvveee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |12/29/2015(12/28/2017| .......... 628 | ...... 145,641 | ..... 231.9600 | .......... 5,619 | oo [ e [ v 16,354 | . | oo 16,354 |......... 1,560 | oo | s [ | i | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 12/29/2015|12/28/2017| ......... 2,096 | ... 486,623 | ..... 2321300 |......... 18,595 | oo | e | e 54,250 | .| o 54,250 |......... 5,198 | oo [ e | s | v [ i 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |12/29/2015(12/28/2017| ....... 11,277 | ...2,616,697 | ..... 232.0400 | ....... 100,477 | e 292,834 292,834 | ....... 27,987 | oo | v [ e [ | e 003...covveee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |12/29/2015(12/28/2017| .. ...2,393,468 | ... 239.4100 ...186,859 20,873
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNEO7 |12/29/2015(12/28/2017| ......... 4,075 | ... 964,475 | ... 236.7100 |......... 27,951 | e | e | e 86,960 | .| .ccoooon.n 86,960 9,299 | oo | e [ e [ e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 (12/29/2015(12/28/2017| ......... 4,476 | ...1,073,838 | ..... 239.9300 |.......... 25,332 | o | e [ e 81,383 | .| oo 81,383 |......... 9,140 | oo | e [ v [ | e 003.....veeee
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/29/2015(12/28/2017| ....... 51,261 | .12,167,342 | ..... 237.3600 | ....... 338,836 | ..o | e [ 1,061,204 | .. | ...... 1,061,204 | ..... 14,915 | e [ e | e | s [ 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 12/29/2015|12/28/2017 ......... 2,689 | ... 638,958 | ..... 237.6600 |........ 17,449 | e | e | s 54,864 | .| ..occcoo.. 54,864 5,973 | oo [ e | e | v [ i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |12/29/2015(12/28/2017| ....... 13,879 | ....3,297,100 | ..... 237.5600 90,630 ..284590 | .. |.......284,590 | ... 30,931
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE7 |12/29/2015(12/28/2018| ......... 1,507 | ....... 350,139 | ..... 232.3400 |......... 17,05 | ovcevees | e | e 38,597 | .| oo 38,597 |......... 3168 | o [ e [ e | e | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |12/29/2015(12/28/2017| ........... 325 | ... 75415 | ... 2323900 | .......... 2,840 | oo 8,314 8,314 802 | oo [ e | i | s [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |12/29/2015(12/28/2018| ........... 544 | ... 126,224 | ..... 232.1100 | ......... 6,227 | oo | e | e 14,045 | .| ..o 14,045 | ......... 1150 [ oo [ v | e [ e [ 003...coueeee
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/29/2015(12/28/2018| ....... 17,782 | ...4,130,234 | ... 232.2700 | ....... 202,360 | ..o | e [ 456,590 | .. | ... 456,590 | ....... 37,440 | e s i | i [ 003.....covuee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 12/29/2015|12/28/2018 ....... 39,626 | ....9,200,309 | ..... 232.1800 11,020,807 ....1,020,807 83,610
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |12/29/2015(12/28/2018| ....... 11,202 | ...2,716,980 | ..... 2425500 |......... BLTT3 | e | v | e 185,682 | .. |....c... 185,682 | ....... 16,190 | oo [ v [ e | e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |12/29/2015(12/28/2018| ....... 84,445 | 19,599,731 | .... 232.1000 | ....... 967,742 | ..o | s [ 2,181,728 | .. | ...... 2,181,728 | ..... 178,513 | oo | v [ v [ v | e 003.....couuee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 12/29/2015|12/28/2018 ....... 12,983 | ...3,151,160 | ..... 242.7100 |......... 94128 | oo [ s [ 213512 | . | 213512 | ... 18,610 | v | e | v | v | i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |12/29/2015(12/28/2018| .....108,741 | ..25,258,408 | ..... 232.2800 | ....1,236,388 | ...cocovovririns | e | e 2,791,135 | .| ...... 2,791,135 | ... 228,903 | oo | e [ e | | e 003...coveeee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |12/29/2015(12/28/2018| ....... 31,016 | ....7,447,473 | ... 240.1200 252,777 ..577,281 ..577,281 50,325
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 | 12/29/201512/28/2018 .....163,139 | ..37,858,127 | ..... 232.0600 | ....1,872,840 | ..oooovccrinrcns | e [ e 4,220,983 | .. | ... 4,220,983 | ..... 345,191 | oo [ e | e | s | 003............
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Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
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Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 12/29/2015]12/28/2018 ....... 67,043 | ..16,063,532 | ..... 239.6000 | ....... 559,140 | ovvovevieies | e [ e 1,277,821 | .| ..o 1,277,821 | ... {2 USSR USRI (PSRN O [ 003............

Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE7 |12/29/2015(12/28/2017| ........... 157 | .. 36,527 | ... 2324200 | ......... 1372 | i | e | e 4,022 | .| e 4,022 | ... 388 [ o | e | e | e | e 003.....cvveee

Equity/ | JPMorgan
Mozaic Index CALL Options.............cccoueu VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 | 12/29/2015|12/28/2018] ....... 45,690 | ..10,977,073 | ... 240.2500 | ....... 370,001 | oo | i [ s 845332 | .| ........ 845,332 | ....... 73,708 | oo | o [ e [ e [ e 003.........cc.

Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 12/29/2015|12/28/2017| ......... 1,234 | ... 286,942 | ..... 232.4600 |........ 10,751 | e | e | v 31,539 | .| s 31,639 3,048 | oo [ e | s | v [ 003...........

Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |12/29/2015(12/28/2017| ......... 1,940 | ....... 449,599 | ... 231.7200 |......... 17,598 | oo [ e | e 51,000 | .| cooernnn 51,000 |......... 4,832 | o [ e [ e | e s 003...covveee

Equity/ | JPMorgan
NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |12/29/2015(12/28/2017| ..

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. .89,480 | ..... 241.2700

Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNEO7 |12/29/2015(12/28/2017| ......... 3454 | ... 801,705 | ..... 2321200 |......... 30,636 | oo 89,414 | .. 89,414 8,564 [ oo | e [ e [ [ e 003............

Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 [12/29/2015(12/28/2017| ....... 15,148 | ....3,515,082 | ..... 232.0500 | ....... 134,968 | ..ocoovevcciciens [ v | e 393,205 | .. | .o 393,205 | ....... 37,590 | oo [ v [ e | e e 003.....veeee

Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNEO7 |12/29/2015(12/28/2017| ......... 4,342 | ...1,042,449 | ... 240.0900 | .......... 24,358 | i | e [ 78275 | .| ccen 78,275 | ......... 8,804 | .o [ e [ e | i s 003.....covee

Equity/ | JPMorgan
Mozaic Index CALL Options.............cccoueuuuc VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEQ7 | 12/29/2015|12/28/2018] ....... 35312 | ...8,423,033 | ... 238.5300 | ....... 308,629 | ...oovorienis | s [ s 705,901 | .. | .. 705,901 | ....... 61,231 | oo [ e [ e [ [ 003...........

Equity/ | JPMorgan

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |12/29/2015(12/28/2018| .....156,048 | ..37,176,904 | ..... 238.2400 | ....1,381,026 .3,159,184 ...3,159,184 | ... 273,658
Equity/ | JPMorgan

Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE7 |12/29/2015(12/28/2018| .....196,036 | ..46,417,418 | ..... 236.7800 | ....1,848,620 | ...coovovrrvis | e | e 4,222,932 | .. | ...... 4,222,932 | ..... 362,481 | coooevvvieins | e [ e [ e | s 003.....covee
Equity/ | JPMorgan

Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 12/29/2015]12/28/2017 ....... 13,660 | ...3,243,402 | ..... 237.4400 |......... 89,745 | oo [ e [ e 281,710 | .. | 281,710 30,551 | oo [ e | e [ [ 003............
Equity/ | JPMorgan

Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |01/20/2016{01/12/2018| ......... 1154 | ... 268,259 | ... 232.3900 |......... 10,389 | oo 29,563 | .. 29,563 2,831 | e | e [ e [ | e 003............
Equity/ | JPMorgan

Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |01/20/2016{01/12/2018| ....... 19,506 | ....4,638,467 | ... 237.8000 | ....... 129,323 | oo [ v | e 395,372 | .. | .o 395,372 | ....... 42,501 | o e e | i [ 003.....covuee
Equity/ | JPMorgan

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |01/20/2016|01/12/2018 ....... 27,990 | ....6,650,604 | ..... 237.6100 ...572,550 572,550 | ....... 61,358
Equity/ | JPMorgan

Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |01/20/2016{01/12/2018| ......... 6,109 | ...1,453332 | ..... 237.8900 |......... 40,321 | oo | i | e 123293 | .| 123293 | ....... 13,273 | oo [ v [ e | e | e 003............
Equity/ | JPMorgan

Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |01/20/2016{01/12/2018| ....... 16,166 | ....3,841,272 | ... 237.6100 | ....... 108,476 | oocececicivis [ e | v 330,695 | .. |........ 330,695 | ....... 35,440 | oo [ [ | i [ 003.....couuee
Equity/ | JPMorgan

Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |01/20/2016]|01/14/2019) ......... 1,599 | ... 371,168 | ..... 2321700 |......... 18,801 | oo | v | s 41,205 | .. | oo 41,205 3,363 | oo [ e | e | [ 003............
Equity/ | JPMorgan

Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE9S7 |01/20/2016{01/14/2019) ........... 294 | ... 68,282 | ..... 232.5600 | .......... 3,400 | oo [ e [ e 7461 || 7461 | ... B12 [ o | e | e | e | e 003...coveeee

Equity/ | JPMorgan
NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |01/20/2016{01/14/2019)] ....... 14,610 | ...3,394,110 | ... 232.3100

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity.

....... 30,632

Equity/ | JPMorgan
Mozaic Index CALL Options.........cc..ccceueuuee VAGLB Hedge - Fixed Indexed Annuiy........ N/A....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |01/20/2016|01/14/2019) ....... 26,999 | ....6,272,948 | ... 232.3400 | ....... 315,348 | oo | e [ 691,605 |..|........ 691,605 | ....... 56,566 | .....orvvveriins | v | e [ e | e 003.........c.
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)

Equity/ | JPMorgan

Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7TH6GLXDRUGQFUS7RNES7 |01/20/2016|01/14/2019) ....... 14,117 | ...3,426,972 | ..... 242.7500 | ....... 105,315 | oo 232,239 232,239 | ....... 20174 | oo [ e | e [ [ 003............
Equity/ | JPMorgan

Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |01/20/2016{01/14/2019)] ....... 33,473 | ...7,775,504 | ... 232.2900 | ....... 391,972 | e | i [ 859,009 | ... 859,009 | ....... T0,214 | o [ e i | i [ 003.....cvveee
Equity/ | JPMorgan

Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |01/20/2016|01/12/2018 ........... 178 [ e 41,262 | ... 2322500 | ..ccoooe. 1611 | s | e | s 4574 || 4574 | ... 436 [ s s [ [ [ 003............
Equity/ | JPMorgan

Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |01/20/2016]|01/14/2019) ......... 8,074 | ...1,961,897 | ..... 243.0000 |........ 59,584 | oooeeevcies | e [ 131,181 | . | 131,181 | ....... 11,390 | e | e | v | v | i 003...........
Equity/ | JPMorgan

Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |01/20/2016{01/14/2019) .....110,088 | ..25,572,311 | ..... 232.2900 | ...1,289,129 | ..o | e | e 2,825133 | .| ... 2,825,133 | ..... 230,920 | oo | e [ s [ | e 003............
Equity/ | JPMorgan

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |01/20/2016{01/14/2019)] ....... 34,986 | ....8,409,604 | ..... 240.3700 ..290,734 ...644,736 ..644,736 55,954

Equity/ | JPMorgan

Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |01/20/2016{01/14/2019)] ....... 71,124 | 16,522,200 | ..... 232.3000 | ....... 832,156 | ..o | e | e 1,824,570 | .. | ...... 1,824,570 | ..... 149155 | oo [ e | e [ v [ 003...oueeee
Equity/ | JPMorgan

Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 (01/20/2016(01/14/2019) ....... 72,402 | ..17,355,558 | ..... 239.7100 | ....... 619,040 | ..o | e [ 1,375,038 | .. | ...... 1,375,038 | ..... 119,133 | oo | e [ v [ e | e 003.....veeee
Equity/ | JPMorgan

Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |01/20/2016{01/14/2019)] ....... 10,534 | ...2,534,427 | ..... 240.6000 | ......... 86,588 | ..o | e [ 192,068 | .| ..o 192,068 | ....... 16,677 | oo | v [ v [ | e 003.....covee
Equity/ | JPMorgan

Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |01/20/2016|01/14/2019 ....... 16,059 | ....3,836,215 | ..... 238.8800 | ....... 142,445 | oo | i | 316,507 | .| ... 316,507 | ....... 27,358 | oo [ i | e [ [ s 003............
Equity/ | JPMorgan

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |01/20/2016{01/14/2019) .....135,151 | ..32,222,716 | ..... 238.4200 | ....1,223,117 .2,717,896 2,T17.8% | ... 234,547

Equity/ | JPMorgan

Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |01/20/2016{01/14/2019)] ....... 91,122 | ..21,595,072 | ..... 236.9900 | ....... 877,508 | ..o | e | e 1,947,516 | .. | ... 1,947,516 | ..... 166,750 | oo [ s | e | v [ 003.....covee
Equity/ | JPMorgan

Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNES7 |01/20/2016]|01/12/2018 ......... 1,261 | ....... 293,005 | ..... 232.4200 |......... 1,321 | 32,248 32,248 3,090 | oo [ e | e | [ 003............
Equity/ | JPMorgan

Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |01/20/2016{01/12/2018| ......... 5,067 | ...1,177,368 | ... 232.3700 |......... 45,652 | ..o | i | e 129,860 | .. |......... 129,860 | ....... 12426 | oo | i [ e | e | e 003............
Equity/ | JPMorgan

Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |01/20/2016{01/12/2018| ......... 8,256 | ....1,981,350 | ..... 239.9900 |......... 48,050 | ..o | e [ 149,717 | o | e 149,717 | ... 16,541 | oo | e [ v [ | e 003.....covuee

Mozaic Index CALL Options....

Mozaic Index CALL Options..........c..ccccce.c.

Mozaic Index CALL Options...........cccccueenee.

Mozaic Index CALL Options...........cccceueenee.

Mozaic Index CALL Options...........ccccccevenee.

Mozaic Index CALL Options....

Mozaic Index CALL Options...........cccveueenee.

Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |01/20/2016|01/12/2018) ..

,,,,,,, 144,476 | .....232.5500

15,812

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |01/20/2016{01/12/2018| ......... 5,085 | ...1,180,709 | ..... 232.2100 |......... 46,169 | ..ovvveciiecs | e | e 131,124

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |01/20/2016{01/12/2018| ....... 15,567 | ...3,728,419 | ... 239.5100 |......... 93,245 | i | e [ 289,545

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuiy........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |01/20/2016|01/12/2018] .......... 2,939 | ... 696,478 | ..... 236.9600 |......... 20,486 | ..ooocvicciiens | e | s 62,000

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |02/03/2016]|01/29/2019) ......... 1,570 | ....... 367,045 | ..... 233.7600 |......... 22,658 | ..o 38,171

...16,812

131,124

..62,000

38,171

Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |02/03/201601/29/2019 ....... 20,515 | ....4,805,289 | ..... 234.2300 ..290,906 ...489,895

Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA...... Index | Chase & Co THBGLXDRUGQFUS7RNE97 |02/03/2016|01/29/2019) ....... 18,467 | ...4,316,002 | ..... 233.7100 | ....... 267,038 | oo | e [ 449,791

..489,895

449,791
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 17 18 19 20
Cumulative
Prior Year(s) | Current Year Total Current | Adjustment
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange | (Amortiza| Value of
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e (Decrease) | B./A.CV. |Accreion| ltems
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |02/03/2016]|01/29/2019) ......... 9,659 | ....2,337,364 | ..... 244.5300 |........ 89,946 | ..o [ e [ 144,004 | .. |.......144,004 | ... 12,353 | oo [ e
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |02/03/2016{01/29/2019)| ....... 10,887 | ....2,542,691 | ... 233.5600 | ....... 158,292 | cooiiviciciiis [ v | 266,657 | .. |.........266,657 | ....... 22,010 | oo [ v
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNES7 |02/03/2016]|01/29/2019) ......... 1,979 | ... 482,032 | ..... 243.5600 |........ 19,395 | i | e | s 31,347 | ] o 31,347 | 2,700 [ oo [ s
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |02/03/2016]01/29/2019) ....... 81,469 | ..19,051,514 | ..... 233.8500 | ...1,172,338 | .oooovericies [ e [ e 1,973,792 | .| ....1,973,792 | ... 163,422 | oo | i
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |02/03/2016{01/29/2019)] ....... 27,553 | ...6,669,037 | ..... 242.0400 | ....... 287,658 | ..o | e | e 470,262 | .. |.........470,262 | ....... 40,604 | oo | e
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |02/03/2016{01/29/2019)] ....... 31,516 | ....7,356,572 | ..... 233.4200 LAB0, 7T | e [ e 776,022 | 1|l TT6,022 63,958
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |02/03/2016{01/29/2019) ....... 71,037 | 17,161,824 | ..... 2415900 | ....... 755,123 | oo | e | e 1,238,754 | .. | .....1,238,754 | ..... 106,958 | ..o [ s
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 (02/03/2016(01/29/2019) ......... 2,554 | ... 615,531 | ..... 241.0500 | .......... 0 657 (N [ ISR IO 45,676 3,942 | e | e
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |02/03/2016{01/29/2019) ......... 9,320 | ...2,239,594 | ..... 240.3000 | ....... 104,384 | oo [ i | 172,595 | .. |......172,595 | ....... 14,882 | oo | e
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |02/03/2016|01/29/2019| .....167,502 | ..40,247,457 | ..... 240.2800 | ... 1,877,701 | cooovvericiees [ s [ e 3,104,777 | ..|.....3,104,777 | ..... 267,702 | oo [ v
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |02/03/2016{01/29/2019)] ....... 35,710 | ....8,518511 | ... 238.5500 .428,872 LT14924 |1 T14.924 61,316
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFU57RNE97 |02/03/2016{01/29/2018| ......... 8,802 | ...2,122,104 | ..... 241.0800 | ......... TU212 | e | i | e 150,529 | ..|.........150,529 | ....... 16,518 | covvceieiees | e
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNEY7 |02/03/2016/01/29/2018 ........... 517 | e 122,862 | ..... 237.5200 | .......... 5,054 | oo [ [ e 10,629 | .. | .........10,629 |......... 1126 | e | v
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |02/03/2016{01/29/2018| ......... 1,626 | ... 392,148 | ..... 241.2000 |......... 13,085 | oo [ e | e 27,616 3,031 | o | e
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |02/03/2016{01/29/2018| ....... 20,808 | ....5,004,661 | ..... 240.5200 | ....... 173,536 | cooevvevicicienes [ v | v 366,992 | ..|.........366,992 | ....... 40,169 | oo [ e
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7THBGLXDRUGQFUS7RNES7 |02/03/2016]|01/29/2018 ....... 40,401 | ...9,673,599 | ..... 239.4400 ...754,656 | .. |........754,656 | ....... 81,913
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |02/03/2016{01/29/2018| ........... 204 | ... 48,597 | ... 238.3600 | .......... 1,906 | oo [ | s 4022 | .| 4,022 | 431 | e | e
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |02/03/2016{01/29/2018| ......... 1,280 | ....... 305,519 | ... 238.7500 |......... 1,722 | e | i | e 24760 | .| ........24,760 |........ 2,668 | ..o [ e
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |02/03/2016]|01/29/2018 ......... 2,046 | ... 479,373 | ... 234.3400 |.......... 23443 | o [ [ 48,428 | .. | ........48,428 | ....... X7/ T [N (NN
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |02/03/2016(01/29/2018| ........... VAR 166,082 | ..... 232.8300 | ......... 8,795 | oo | e | e 17,952 | .| e 17,952 | s 1,726 | o | e

Mozaic Index CALL Options....

Mozaic Index CALL Options...........cccveueenee.

Equity/ | JPMorgan
NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |02/03/2016{01/29/2018| ..

VAGLB Hedge - Fixed Indexed Annuity.

....... 715,356 | .....243.4400

43,711

Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA...... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |02/03/2016|01/29/2018] ......... 6,847 | ....1,601,473 | ..... 233.8900 |......... 80,180 | cvvvvervieeiiens | i | i 165,141
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |02/03/2016]01/29/2018 ....... 11,017 | ...2,652,4% | ..... 240.7700 |......... 90,668 | ..o [ e [ s 191,663 | .. | .o 191,663 | ....... 21,006 | oo [ s | e [ [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |02/03/2016{01/29/2018| ........... 881 | ....... 205,581 | ..... 233.2200 |......... 10,666 | ..o | e | e 21,844 | .| .. 21,844 | ......... 2,120 | e [ v [ e | i [ 003.....cvveee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |02/03/2016|01/29/2018 ........... 661 | ....... 165,427 | ... 2351000 | ...ccoooe. 7,299 | oo [ e | e 15,155 | . | oo 15,155 |........ 1,534 | e | s [ | i | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |02/03/2016/01/29/2018 ........... 14 | ... 26,589 | ... 2336700 | .......... 1,346 | oo 2,766 2,766 271 | oo [ e | e | s [ i 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |02/03/2016{01/29/2018| ......... 1,892 | ... 442,082 | ... 233.6600 |......... 22,420 | oo | e | e 46,062 | .. | oo 46,062 | ......... AB1T | e [ e e | e [ 003...covveee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNEY7 |02/16/2016|02/09/2018| .. 55,347 | ... 239.7000
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |02/16/2016{02/09/2018| ......... 3,745 | ... 932,552 | ... 248.9900 |......... 23,933 | e | e | e 37,686 | .| oo 37,686 3315 | o [ [ | e | e 003...oueeee
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 (02/16/2016(02/09/2018| ......... 7,141 | ...1,723922 | ... 241.4000 | ......... 69,057 | oo | e [ 120,061 | .. | .o 120,061 | ....... 13,005 | oo | e [ e [ | e 003.....veeee
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |02/16/2016{02/09/2018| ......... 2,552 | ... 640,166 | ..... 250.8400 | ......... 14,649 | oo | e | e 21,980 | .. | oo 21,980 |......... 1,628 [ v [ v | oo [ v [ s 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |02/16/2016]|02/09/2018 ......... 1,801 | ....... 452,016 | ..... 251.0500 |......... 10,191 | e | e | v 15,222 | .| oo 15,222 | ......... 1,099 | s | s [ | e | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |02/16/2016{02/09/2018| .. .58,390 | ..... 236.7400 ..2,999 5,256 5,256
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |02/16/2016{02/09/2018| ......... 7,982 | ...1,988,653 | ..... 249.1500 |......... 50,524 | .o [ | e 79,281 || v 79,281 6,893 | oo | e | e [ e | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNEY7 |02/16/2016|02/09/2018 ............. 70 | 16,947 | ..... 2438100 | .o L1722 R [OOSR [ 1012 || 1,012 | e 108 | oo | v [ e | e | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |02/16/2016{02/09/2018| ......... 3,694 | ... 925,612 | ..... 250.5900 |......... 21,498 | .o 32,513 32,513 | .. 2477 | e | v e | e [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE7 |02/16/2016(02/09/2018| ........... 103 |......... 25890 | ... 251.0200 | ...ccoeee 585 | i [ e | e 874 | .| 874 B3 | e [ e [ [ | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7THB6GLXDRUGQFUS7RNES7 |02/16/2016]02/09/2018 ....... 12,447 3,052,244 | ..... 245.2200 ...165,354 ..165,354 | ....... 17,210
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |02/16/2016(02/09/2018| ........... 160 |......... 37,973 | ... 236.7400 | .......... 1,950 | oo 3,418 3,418 354 [ s | e | e | e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |02/16/2016{02/09/2018| ....... 24,801 | ....6,109,024 | ..... 246.3200 | ....... 184,273 | oo 305,375 305,375 | ....... 30,806 | ..o [ e [ e | i [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |02/16/2016]|02/11/2019) ......... 1,249 | ....... 318,923 | ..... 2553100 | ... 8,707 | oo 9,905 9,905 | ...ccoonud 642 | oo [ | s | [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |02/16/2016{02/09/2018| ......... 2,755 | ... 676,407 | ..... 245.5600 | ......... 21,348 | oo 35,760 35,760 3,891 | oo | e [ e [ e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |02/16/2016{02/11/2019)] ....... 80,553 | ..19,358,418 | ..... 240.3200 | ....1,047,185 1,492,624 .. 1,402,624 | ... 127,927
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |02/16/2016|02/11/2019) ....... 28,022 | ....6,974,361 | ..... 248.8900 | ....... 258,362 | .oovviriiiians 333,790 333,790 26,945 | ..oovviiiinins [ s | e [ [ 003............
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NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

Description

2 3 4 5 6 7 8 9 10 1 12 13 14 15
Cumulative
Prior Year(s) | Current Year
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d
Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e

18

Total
Foreign
Exchange
Change in
B./A.CV.

61’9030

Mozaic Index CALL Options.........c.corvveeennn

Mozaic Index CALL Options...........cccccueence.

Mozaic Index CALL Options..........cccveueenee.

Mozaic Index CALL Options.........cc.covveeennn

Mozaic Index CALL Options..........c..ccccceece.

Mozaic Index CALL Options....

Mozaic Index CALL Options...........cccccceeenee.

Mozaic Index CALL Options.........ccccevruennee

Mozaic Index CALL Options..........cccceueence.

Mozaic Index CALL Options.........cc.covveennnn

Mozaic Index CALL Options....

Mozaic Index CALL Options...........ccceeueenee.

Mozaic Index CALL Options.........cc.covveernnn

Mozaic Index CALL Options...........c..ccccce.c.

Mozaic Index CALL Options...........cccccueence.

Mozaic Index CALL Options....

Mozaic Index CALL Options..........c..ccccce.c.

Mozaic Index CALL Options...........cccccueenee.

Mozaic Index CALL Options...........cccceueenee.

Mozaic Index CALL Options...........ccccccevenee.

Mozaic Index CALL Options....

Mozaic Index CALL Options...........cccveueenee.

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |02/16/2016]|02/11/2019) ......... 8,189 | ....2,079,001 | ..... 253.9000 |........ 60,841 | oo [ [ e 71,427

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |02/16/2016{02/11/2019) ......... 6,753 | ...1,619,601 | ... 239.8300 |......... 89,411 | e | i [ 127,932

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |02/16/2016|02/11/2019) ....... 64,302 | ..15,934,567 | ..... 247.8100 | ....... 619,867 | oo | e [ s 814,754

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |02/16/2016]|02/11/2019) ......... 5769 | ....1,428/476 | ..... 247.6300 |........ CToH V7 R ISR SN 73,836

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |02/16/2016{02/09/2018| ......... 1,529 | ... 371,979 | ... 243.2300 |......... 13,443 | o 23,088

Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNEY7 |02/16/2016|02/09/2018| ..

.80,385 | ..... 256.7400

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNEY7 |02/16/2016/02/09/2018 ........... 793 | ... 193,307 | ..... 243.8900 | .......... 6,729 | oo | e | e 11,484

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |02/16/2016(02/09/2018| ............. 97 | 23,327 | ... 239.3300 | ..o 1,046 | oo | e | e 1,832

Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |02/16/2016|02/09/2018 ........... 714 | ... 176,406 | ..... 247.1600 | ......... 5,060 | .o 8,270

Equity/ | JPMorgan
VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |02/16/2016|02/09/2018] ......... 2,453 | ... 587,675 | ..... 239.5800 |......... 25977 | coooveveceviieens | v | s 45,507

Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |02/16/2016]02/11/2019) .........1,595 | ....... 388,477 | ... 243.5000 18,315 25,407
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |02/16/2016{02/11/2019) ......... 6,562 | ....1,601,802 | ..... 244.0900 |......... 73,629 | oo | v [ e 101,449
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |02/16/2016|02/11/2019] .....123,255 | ..30,409,375 | ..... 246.7200 | ....1,243,639 | ..ooovvcericrns [ s [ e 1,659,109
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |02/16/2016{02/11/2019) ......... 1,001 | ... 248,172 | ... 247.8200 | ......... 9,654 | oo | e | e 12,682
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE7 |03/03/2016(02/28/2018| ........... 195 | .. 47487 | ... 2431600 | .......... 1,828 | i 2,968
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7HB6GLXDRUGQFUS7RNES7 |03/03/2016]|02/28/2018 .. ... 1,675,404 | ..... 252.4100 .50,380
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |03/03/2016{02/28/2018| ......... 8,499 | ....2,056,656 | ..... 241.9800 |......... 84483 | ..o | i | e 138,478
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |03/03/2016{02/28/2018| ........... 898 | ... 225437 | ... 251.1500 | ......... 5413 | e [ | e 7,624
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |03/03/2016|02/28/2018 ......... 4,941 [...1,243230 | ..... 251.6400 |.......... 28,951 | o [ e [ 40,197
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/03/2016{02/28/2018| ......... 3,642 | ... 908,662 | ..... 249.5200 |......... 28144 | 35,453

Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNEY7 |03/03/2016|02/28/2018| ..

93482 | ... 247.5700

Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA...... Index | Chase & Co THBGLXDRUGQFUS7RNEQ7 |03/03/2016|02/28/2018| ....... 18,919 | ...4,736,720 | ... 250.3700 | ....... 19,378 | e [ e | e 171,744
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |03/03/2016|02/28/2018 ......... 2,031 | ....... 509,069 | ..... 250.7100 |......... 12,569 | v | e | e 1791 || 17,91 | {5 /R [OOSR (SRR [N [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/03/2016{02/28/2018| ......... 8,755 | ...2,174,445 | ... 248.3800 | ......... 61,894 | .o 93,223 93,223 8,326 | oo | e [ v [ | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNE7 |03/03/2016]|02/28/2018 ....... 21,047 | ...5232,735 | ... 248.6200 | ....... 146,909 | ...oocovvieins 220,018 220,018 | ....... 19,356 | v | e | v | v | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |03/03/2016|02/28/2018 ......... 1,123 | ... 272,013 | ... 2421600 |........ 11,084 | e | e | s B3 || 18113 | 1919 | e | v [ | e | i 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/03/2016(02/28/2018| ........... 544 | ... 135,079 | ... 248.3700 | ......... 3,845 | .o 5,796 579 | oo 518 [ e | e | e | s [ e 003...covveee

Mozaic Index CALL Options....

Mozaic Index CALL Options...........cccccceeenee.

Mozaic Index CALL Options.........ccccevruennee

Mozaic Index CALL Options..........cccceueence.

Mozaic Index CALL Options.........cc.covveennnn

Mozaic Index CALL Options....

Mozaic Index CALL Options...........ccceeueenee.

Mozaic Index CALL Options.........cc.covveernnn

Mozaic Index CALL Options...........c..ccccce.c.

Mozaic Index CALL Options...........cccccueence.

Mozaic Index CALL Options....

Mozaic Index CALL Options..........c..ccccce.c.

Mozaic Index CALL Options...........cccccueenee.

Mozaic Index CALL Options...........cccceueenee.

Mozaic Index CALL Options...........ccccccevenee.

Mozaic Index CALL Options....

Mozaic Index CALL Options...........cccveueenee.

Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNEY7 |03/03/2016|02/28/2018| .. .928

32,788 | ... 248.4900

Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/03/2016{02/28/2018| ............ 57 [ 14,482 | ... 255.1000 | ...ccooovne 270 | v | e | e 332 || 332 £: 1 IO (SO
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |03/03/2016(02/28/2018| ........... 854 | ... 207,990 | ..... 243.5600 | .......... 7831 | s [ v | e 12,667 | .. | oo 12,667 | ......... 1,326 | o | e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/03/2016(02/28/2018| ........... 374 | .. 90,877 | ... 242.8500 | .......... 3,559 | i 5,795 5795 | .o 612 | oo | e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |03/03/2016|02/28/2018] ......... 1644 | ....... 416,650 | ..... 253.4600 | .......... 8,647 | ooovciiees | e | s 11,307 || e 11,307 | oo 516 [ oo [ e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/03/2016{02/28/2018| .........3,736 | ....... 906,858 | ..... 242.7500 58,194 58,194
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE7 |03/03/2016{02/28/2018| ............. 88 [ . 22,125 | ... 251.5900 | .ooveeene BI7 | i [ v | v T19 || e 719 | o 48 | i | e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNE97 |03/03/2016|02/28/2018] .......... 2,638 | ... 638,848 | ..... 242.2100 |......... 25,927 | oo | v | s 42,408 | .. | ......... 42,408 | ........ 4,491 | e [ e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/03/2016(02/28/2019) ........... 182 | .o 44377 | ... 243.1900 | .......... 2,215 | e 2,961 2,961 252 | e | e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |02/16/2016{02/09/2018| ......... 5,042 | ...1,230,660 | ..... 244.0600 | ......... 42,407 | oo | i [ e 72273 | .| e 72,273 | ... 7,689 | oo | e

Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEQ7 |02/16/2016|02/11/2019)] ..

...1,254,981 | ... 238.2100

Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |02/16/2016/02/11/2019] ........... 557 | ... 134,644 | ... 241.9300 | .......... 6,795 | oo 9,568 9,568 821 | coveeeereni | e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |02/16/2016/02/11/2019 ........... 587 | ... 152,919 | ... 260.6200 | .......... 3204 | . 3,148 3,148 | .o 119 | i | v
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |02/16/2016|02/11/2019) ....... 14,387 | ...3,444,857 | ..... 239.4400 | ....... 193,363 | v | v | i 277,330 | .| coeeieen 277,330 | ....... V(1o [ [N
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNES7 |02/16/2016|02/11/2019 ....... 24417 | ...5,875848 | ..... 240.6500 | ....... 313,265 | ovovvverens | e [ 445,665 | .. | ..coo... 445,665 | ....... 38,220 | ooovvvviiins [ e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |02/16/2016|02/11/2019) ....... 12,360 | ....3,090,623 | ..... 250.0500 ..108,521 ...137,485 .137,485 | ....... 10,829
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |02/16/2016|02/11/2019) ....... 15,125 | ....3,642,463 | ..... 240.8200 | ....... 192,847 | e | v | e 273,924 | .| .o 273924 | ....... 23498 | .ocoviiniini [ i
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 17 18 19 20 21
Cumulative
Prior Year(s) | Current Year Total Current | Adjustment
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange | (Amortiza| Value of
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e (Decrease) | B./A.CV. |Accreion| ltems Exposure
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |03/03/2016|02/28/2019) ......... 2,183 | ... 531,782 | ... 243.5600 |.......... 26,135 | oo [ [ e 34,788 2,958 | oo [ e | s [
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/03/2016{02/28/2019) ......... 1,341 | ... 326,558 | ... 243.6000 |......... 16,020 | ..ooceiiciccciens | e | e 20317 | | 21,317 | 1,812 [ s | e | e | e
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNES7 |03/03/2016|02/28/2019) ......... 6,189 | ....1,597,953 | ..... 258.1800 |......... 39,983 | oo | i | e 40,630 |..| ........40,630 |......... 2170 [ oo | s [ e [
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |03/03/2016]|02/28/2019) ....... 27,063 | ...6,579,126 | ..... 2431900 | ....... 328,429 | oo | e [ 438972 | ..|.......438,972 | ....... 37,383 | oo [ e | e [ e
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |03/03/2016{02/28/2019) ....... 15,512 | ...3,768,662 | ..... 242.9500 | ....... 190178 | oo [ v [ 254,667 | ..|........254,667 | ....... 20,708 | oo | e | e [ s

Mozaic Index CALL Options....

Mozaic Index CALL Options...........cccccceeenee.

Mozaic Index CALL Options.........ccccevruennee

Mozaic Index CALL Options..........cccceueence.

Mozaic Index CALL Options.........cc.covveennnn

Mozaic Index CALL Options....

Mozaic Index CALL Options...........ccceeueenee.

Mozaic Index CALL Options.........cc.covveernnn

Mozaic Index CALL Options...........c..ccccce.c.

Mozaic Index CALL Options...........cccccueence.

Mozaic Index CALL Options....

Mozaic Index CALL Options..........c..ccccce.c.

Mozaic Index CALL Options...........cccccueenee.

Mozaic Index CALL Options...........cccceueenee.

Mozaic Index CALL Options...........ccccccevenee.

Mozaic Index CALL Options....

Mozaic Index CALL Options...........cccveueenee.

Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/03/2016{02/28/2019)| ....... 10,930 | ...2,774,507 | ... 253.8400 85,583 .96,772
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/03/2016{02/28/2019) ....... 37,804 | ...9,225947 | ... 243.4700 | ....... 455,102 [ oo [ e [ 606,453 | .. |.........606,453 | ....... 51,582 | oo | e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |03/03/2016(02/28/2019) ....... 16,174 | ...4,112,832 | .... 254.2800 | ....... 124,220 | o [ i [ 139,130 9,557 | coeieieeees | e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/03/2016{02/28/2019)| ....... 56,208 | ..13,664,128 | ..... 2431000 | ....... 684,612 | ..o | e [ 916,059 | .. |........916,059 | ....... 78,039 | oo [ v
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |03/03/2016]|02/28/2019) ....... 24,758 | ...6,221,420 | ... 251.2900 | ....... 216,384 | ..oooovierinne 257,511 | .. |........ 257,511 | ... 19,588 | oo [ v
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |03/03/2016{02/28/2019) ....... 49,780 | ..12,609,261 | ..... 253.3000 ..399,235 ..456,432 | .. |.....456,432 | ... 32,620
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/03/2016{02/28/2019)| ......... 5298 | ...1,286,937 | ... 242.9200 |......... 65,004 | ...oooceeriiiens | e | s 87,102 | .. | ........87,102 | ........ TA24 | s | s
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |03/03/2016]|02/28/2019) ....... 64,978 | ..16,278,286 | ..... 250.5200 | ....... 586,751 | ovvveeievins | e [ 708,104 | ..|.........708,104 | ....... 54,928 | .oooiviviinins [ s
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |03/03/2016{02/28/2019) ....... 45220 | 11,372,817 | ... 251.5000 | ....... 391,605 | ..o | e | e 464,322 | .. |.......464,322 | ... 35,119 | oo | e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/03/2016{02/28/2019) ........... 723 | ... 181,875 | ..... 251.4000 | ......... 6,294 | s [ | e 7,474 567 | oo | e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7HB6GLXDRUGQFUS7RNES7 |03/03/201602/28/2019 .........2,708 | ....... 672,858 | ..... 248.5100 26,588 33,176 2,684
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/03/2016{02/28/2019) .....163,624 | ..40,776,837 | ..... 249.2100 | ....1,560,977 | ..ovovvoriiies | e | e 1,926,023 | .. |.....1,926,023 | ... 153,731 | oo [ e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/03/2016{02/28/2019)| ....... 10,588 | ....2,624,115 | ..... 247.8400 | ....... 106,832 | ooeviiciciiis [ v | e 134,718 | .. | ... 134718 | ....... 11,015 | oo | e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |03/22/2016|03/16/2018 ......... 1,240 | ....... 300,475 | ..... 242.3300 |......... 1,345 | e [ e | s 19,849 | .. [ ... 19,849 | ... 2,059 [ oo [ s
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/22/2016{03/16/2018| ......... 6,648 | ...1,667,834 | ..... 250.8900 |......... 39,354 | i 58530 | .| .........58,530 |......... 4146 | oo | e

Equity/ | JPMorgan
NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/22/2016{03/16/2018| ..

VAGLB Hedge - Fixed Indexed Annuity.

....... 725,499 | .....242.8400

46,427

Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA...... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |03/22/2016|03/16/2018| ......... 2,273 | ... 571,439 | ..... 251.3600 |......... 13,005 | oo [ e | s 19,236




819030

Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |03/22/2016]|03/16/2018 ....... 10,249 | ...2,564,387 | ..... 250.2100 |......... 63,133 | . 95,447 95,447 | ........ (5757 [ U (SRRSO NSO [OOSR [N 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/22/2016{03/16/2018| ......... 2,571 | ... 643,926 | ..... 250.4400 | ......... 15,633 | oo 23,499 23,499 | ... UTAT | i | i | e | i | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNE7 |03/22/2016]|03/16/2018 ....... 27,177 | ....6,765,644 | ..... 248.9500 | ....... 180,182 | oo [ v | v 279,632 | .| .o 279,632 | ....... 23,581 | oo [ v | e [ [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |03/22/2016|03/16/2018 ......... 1,485 | ... 369,622 | ... 248.8300 | .......... 9,908 | oo [ e [ e 15426 | .. | oo 15426 |......... JLF5< /200 [ SO (SRR [N IR 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |03/22/2016{03/16/2018] ....... 14,519 | ...3,611,368 | ..... 248.7300 |......... 97424 | s | i | e 151,931 | .| 151,931 | ... 13,005 | oo v [ e | e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/22/2016{03/16/2018| .. 23,841 | ... 243.1000 ...1,501 ..1,501
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/22/2016{03/16/2018| ........... 450 | ....... 109,225 | ..... 242.9700 | .......... 4127 | e 6,932 6,932 | .o [0 [OOSR (FRURPUPUSORI [SSURPRRRRURRI ISP IR 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |03/22/2016(03/16/2018| ............. 93 | 22,468 | ... 240.4000 | ............. 978 | coeevrrees [ v | e 1,664 | .| oo 1,664 | ..o 173 | e [ v [ e [ | e 003.....veeee
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/22/2016(03/16/2018| ........... 305 | . 797 | ... 255.8500 | .......... 1,334 | i | | 1,690 | .| oo 1,690 24 | i i [ [ | 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |03/22/2016|03/16/2018 ......... 2,061 | ....... 498,077 | ..... 241.6500 |.......... 20,261 | oo [ e [ 34293 | .| . 34,293 3,567 | covvvinienins [ v | s | [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/22/2016{03/16/2018| ..........612 | ....... 148,785 | ..... 243.1400 ..5,569 9,342 9,342 963
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFU57RNE97 |03/22/2016{03/16/2018| ......... 4,465 | ...1,129,268 | ..... 252.9100 | ......... 23,442 | oo 32,951 32,951 | ... 1715 | e L | e | e | s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |03/22/2016|03/16/2018 ......... 2,802 | ....... 677,464 | ..... 241.8200 |......... 27,287 | oo [ v | e 46,169 | .. | ..cccoon. 46,169 | ........ 4,801 [ o | v [ e [ [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |03/22/2016{03/15/2019) ......... 1183 | ... 279,893 | ... 242.7900 |......... 13,880 | .oveovveices [ e | e 19120 | .| o 19120 | ......... 1,602 [ oo [ v | e [ e [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE7 |03/22/2016{03/15/2019) ........... 487 | ... 118,263 | ..... 242.7000 | .......... 5886 | ..o 8,117 8,117 | e 680 [ ..o | e | e | e [ e 003.....covuee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7THB6GLXDRUGQFUS7RNES7 |03/22/2016]|03/15/2019 .. ... 1,657,274 | ..... 242.6800 ...113,865 9,545
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |03/22/2016{03/15/2019) ......... 5483 | ...1,409,086 | ..... 256.9800 |......... 36,299 | .o 39,695 39,695 2,288 | oo | e | e [ e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/22/2016{03/15/2019)] ....... 24,607 | ....5,958,766 | ..... 242.1600 | ....... 303,647 | .o | e [ 420,562 | .. |......... 420,562 35,295 | oo [ e [ e | i s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |03/22/2016|03/15/2019) ......... 5,079 | ...1,233,222 | ..... 242.8100 |......... 61,100 | oo [ e [ e 84,158 | .| o 84,158 |......... 7,052 | oo [ e | s | v [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/22/2016{03/15/2019) ......... 6,019 | ...1,525,183 | ..... 253.3800 |......... 46,770 | ..o 55,406 55,406 | ......... 3,880 | oo [ [ e | e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/22/2016{03/15/2019)| ....... 56,428 | ..13,673,553 | ..... 242.3200 ..691,803 ..957,138 | .. | .......957,138 | ... 80,299
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |03/22/2016]|03/15/2019) ....... 20,182 | ....5,108,387 | ..... 2531200 | ... 158,628 | ..o | v | s 188,858 | .. | .o 188,858 | ....... 13,356 | v | e | v | v | 003............
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |03/22/2016]|03/15/2019) ....... 24,343 | ...5,915,609 | ..... 243.0100 | ....... 290,413 | oo 399,490 399,490 | ....... 33,450 | oo [ s | e [ [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/22/2016{03/15/2019) ......... 5870 | ...1,471,304 | ..... 250.6400 | ......... 51,364 | oo [ | e 63,952 | .| .o 63,952 | ......... 4,862 | oo [ e [ e | e s 003.....cvveee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |03/22/2016]03/15/2019) ....... 63,682 | ..16,036,434 | ... 251.8200 | ....... 529,199 | oo | e [ 646,162 | .. |......... 646,162 | ....... 47,628 | oo [ i | e [ s [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |03/22/2016]|03/15/2019) ....... 10,486 | ...2,622,858 | ..... 250.1400 |......... (eGSR [FSUR [O 17,649 | .. | .o 117,649 9,047 | oo [ e | s | v [ i 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |03/22/2016{03/15/2019)] ....... 80,786 | ..20,227,109 | ... 250.3800 | ....... TI445 | s | i | e 893,732 [ .. [ ... 893,732 | ....... 68,351 | oo | e [ e [ | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/22/2016{03/15/2019)| ....... 77,025 | ..19,179,305 | ..... 249.0000 922,996 922,996 | ....... 72,661
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/22/2016{03/15/2019) ........... 901 | ....... 223,651 | ... 248.1400 | ......... 8,752 | coveereeeinene | v | e 11,335 | oo | e 11,335 906 [ weovvrerrerevns | revrerneen | e | e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |04/04/2016(03/29/2018| ........... 240 |........ 58,532 | ..... 243.5900 | .......... 2,214 | e 3,579 3,579 361 [ o | e | e | e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |04/04/2016{03/29/2018| ......... 1,825 | ... 443339 | ... 242.8800 |......... 17,441 | e 28,356 28,356 2,879 | o | e [ [ | 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |04/04/2016|03/29/2018 ........... 452 | ... 115,282 | ... 2552700 | .......... 2143 | o 2,701 2,701 B0 | oo [ e | v | v [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |04/04/2016]03/29/2018| .........2,029 | ....... 494,143 | ... 243.5200 30,350 30,350
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE7 |04/04/2016{03/29/2018| ......... 1,687 | ....... 428,263 | ..... 253.8800 | .......... BT | o | e | e 11,524 | .| e 11,524 | oo 457 | e | e [ [ | 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |04/04/2016|03/29/2018 ......... 4,509 |...1,095,329 | ..... 242.9200 |........ 42,995 | oo [ e [ 69,882 | .| cooeeen. 69,882 |......... 7,092 | oo [ e | s | v [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNEO7 |04/04/2016{03/29/2018| ......... 6,659 | ...1,677,145 | ..... 251.8500 |......... 38,846 | oo [ s [ e 54,554 | .| coeernn 54,554 3,309 | oo | e [ e [ e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |04/04/2016{03/29/2018| ........... 333 | 81,045 | ..... 243.0200 | .......... 3,164 | e 5,138 5,138 521 [ oo | e | e | s | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7THB6GLXDRUGQFUS7RNES7 |04/04/2016/03/29/2018 ...........406 | ....... 101,916 | ..... 251.1600 3,524 3,524 235
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |04/04/2016{03/29/2018| ....... 26,178 | ....6,580,782 | ..... 251.3900 | ....... 156,877 | oo 223,014 223,014 | ....... 14,451 | oo | e [ e [ | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |04/04/2016{03/29/2018| ......... 1,774 | ... 444899 | ... 250.7800 | ......... 11,016 | oo | e | e 15,900 | .| oo 15,900 |......... T [ | i | e | e [ e 003.....couuee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNE7 |04/04/2016]|03/29/2018 ....... 37,998 | ....9,507,435 | ..... 250.2100 | ....... 243,828 | oo | e [ 356,650 | .. |......... 356,650 | ....... 26,448 | ...oovovvinins [ i | e [ [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |04/04/2016(03/29/2018| ........... 293 | ..o 73,097 | ... 249.3600 | .......... 1,975 | o 2,942 2,942 235 | e e [ e | e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE7 |04/04/2016]03/29/2018| .........3,808 | ....... 946,997 | ..... 248.7000 .40,181 3,368
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |04/04/2016|03/29/2018 ........... 286 |......... 69,468 | ..... 243.0900 | .......... 2,701 | o [ e [ 4,385 | .| oo 4,385 | ..o A44 | s | s [ e [ [ 003............
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THG6GLXDRUGQFUS7RNES7 |04/04/2016/03/29/2019] ........... 208 | .o 50,505 | ..... 243.0600 | .......... 2,550 | e 3,411 3,411 284 | oo [ e | s | [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |04/04/2016{03/29/2019) ......... 8,645 | ...2,100,971 | ... 243.0400 | ....... 106,147 | cooecciceies [ v | v 142,042 | .. | .o 142,042 | ...... 1,819 | o [ e [ v [ | e 003.....cvveee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |04/04/2016|03/29/2019) ......... 4,883 |...1,259,343 | ..... 257.9200 |........ 32,109 | oo 33,450 33,450 |......... 1,804 | e | s [ | i | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THG6GLXDRUGQFUS7RNES7 |04/04/2016]|03/29/2019) ....... 16,818 | ....4,085,526 | ..... 2429200 | ....... 207,473 | covovveves | v [ 277,945 | .. | .ceveee 277,945 | ....... 23138 | oo [ e | e [ [ 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |04/04/2016{03/29/2019) ......... 1,715 | ... 417422 | ... 243.4500 |......... 20,722 | oo | e | e 27,621 | .| coeene 27,621 2,295 | oo | e [ v [ | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |04/04/2016]03/29/2019) .........1,406 | ...... 357,219 | ... 254.0100 11,002 112,530 ....12,530 854
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |04/04/2016{03/29/2019) ....... 82,395 | ..20,023,669 | ..... 243.0200 | ....1,012,521 | oo | e | e 1,355,166 | .. | ...... 1,355,166 | ..... 12,770 | oo [ v | oo | s [ v 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |04/04/2016(03/29/2019) ....... 18,910 | ....4,804,556 | ..... 254.0800 | ....... 147484 | oo [ e | e 167,725 | .. | .o 167,725 | ....... 11,397 | o e [ v [ | e 003.....veeee
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |04/04/2016{03/29/2019)] ....... 11,506 | ...2,795419 | ..... 242.9500 | ....... 41776 | o [ v | v 189,880 | .| ..oovne 189,880 | ....... 15,805 | oo [ e [ [ | 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |04/04/2016/03/29/2019] ........... 330 | ... 82,887 | ... 251.2800 | .......... 2,902 | oo 3,480 3,480 259 | oo [ | i | [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |04/04/2016{03/29/2019)] ....... 57,575 | 14,541,715 | ... 252.5700 | ......479,346 | ..o | e | 20 561,626 | L ... 561,626 | ... 40,331
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE7 |04/04/2016{03/29/2019) ......... 4,377 | ...1,097,330 | ..... 250.7100 |......... 39,438 | oo | e | e 47771 || s A7771 | . 3614 | oo [ e [ | e | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |04/04/2016]|03/29/2019) ....... 95,656 | ..24,042,282 | ..... 251.3400 | ....... 839,280 | oovevvcrieies | e [ e 1,005,603 | .. | ...... 1,005,603 | ....... LR [ (PSRN [N [FSUO RN 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |04/04/2016{03/29/2019) ....... 24,583 | ...6,129,568 | ..... 249.3400 | ....... 234,548 | ..o 290,455 290,455 | ....... 22,601 | oo [ v e | e [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |04/20/2016{04/13/2018| ............ 19 | 4753 | ... 2442700 | ..cocoeneee 195 | s [ s | e 279 | .| e 279 28 | e [ [ [ | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |04/20/2016|04/13/2018 ..........682 | ....... 166,420 | ..... 244.0600 9,899 9,899
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |04/20/2016(04/13/2018| ........... 124 | ... 31,788 | ... 256.5600 | ............. B31 | s | e | e 664 | .| oo 664 5 [ oo | e | e | s | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |04/20/2016(04/13/2018| ........... 633 | ... 154,347 | ..... 243.6500 | ......... 6,563 | ..o 9,427 9,427 935 [ i | e | e | s [ e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7THBGLXDRUGQFUS7RNEY7 |04/20/2016|04/13/2018 ............. 29 | e 7,089 | ... 244.2700 | .o 201 | s | e | e 416 | | e 416 | A | e [ [ [ [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |04/20/2016{04/13/2018| ......... 2,952 | ... 752,682 | ..... 254.9700 |......... 16,531 | v [ e | e 18494 | .| ... 18,494 | ... 545 | oo [ [ | e | e 003...coveeee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |04/20/2016{04/13/2018| .. ...1,456,279 | ... 243.9900 60,760 .87,020 8,593
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |04/20/2016|04/13/2018 ....... 10,801 | ...2,730,209 | ..... 252.7700 |......... 68,695 | ...coocvvviiiia 82,731 82,731 | ......... 454 | s | s [ [ [ 003............
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 2 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
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Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |04/20/2016|04/13/2018 ......... 8,484 | ...2,136,729 | ..... 251.8400 |......... 56,931 | cooveveeiieies | v | e 70,376 | .| oo 70,376 |......... LR CICN (PSR USSR [FSSNUUR [OOSR (NN 003............

Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |04/20/2016{04/13/2018| ....... 26,464 | ....6,641,363 | ..... 250.9600 | ....... 186,570 | cooeicicicieies [ v | e 236,068 | .. |......... 236,068 | ....... 16,297 | oo | e [ e [ | e 003.....cvveee

Equity/ | JPMorgan
Mozaic Index CALL Options.............cccoueu VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |04/20/2016|04/13/2018| ........... 162 | .o 40,433 | ..... 248.9700 | ... 1276 | oo | e | e 1,692 | | oo 1,692 | coovvi 139 | oo | e [ e [ | e 003.........cc.

Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THG6GLXDRUGQFUS7RNES7 |04/20/2016|04/13/2018 ........... 451 | ... 100,818 | ..... 2433700 | .......... 4738 | i 6,828 |.. 6,828 680 | oo [ e | s | v [ 003...........

Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |04/20/2016(04/13/2018| ........... 729 | ....... 181,918 | ... 249.5000 | .......... 5,571 | o [ e | e 7,297 || oo 7,297 | oo 576 [ ceovvverrienies | oo | e | s | e 003...covveee

Equity/ | JPMorgan
NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |04/20/2016{04/12/2019) ..

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity.

.16,200

....... 249,163 | .....243.8300

Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |04/20/2016{04/12/2019) ......... 6,278 | ...1,531,625 | ..... 243.9600 |......... 81,616 | .o 98,901 | .. 98,901 |......... BAT5 | oo | e | e [ e | s 003............

Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |04/20/2016(04/12/2019) ......... 8,295 | ...2,145717 | ... 258.6700 |......... 59,062 | .oooiveieiiins [ e | e 54,427 | .| coeen 54,427 | ......... 2,772 | oo v [ e | e [ 003.....veeee

Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |04/20/2016{04/12/2019)] ....... 17,959 | ...4,380,181 | ..... 243.9000 | ....... 234,005 | .o | e [ 283741 || 283,741 | ....... 23,461 | o [ e | i s 003.....covee

Equity/ | JPMorgan
Mozaic Index CALL Options.............cccoueuuuc VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNE97 |04/20/2016|04/12/2019) ........... 412 ... 100,401 | ..... 243.6100 | .......... 5,432 | oo 6,604 | .. 6,604 | ... BAT | oo [ e | e [ v [ 003...........

Equity/ | JPMorgan

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |04/20/2016{04/12/2019) .. 65,926 | ..... 255.1600 2,153 | .. 2,153
Equity/ | JPMorgan

Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE7 |04/20/2016(04/12/2019) .....114,150 | ..27,845,844 | ..... 243.9400 | ....1,485,096 | ...coovvvrrvis | e | e 1,799,987 | .. | ... 1,799,987 | ..... 148,798 | oo [ v | e | v [ 003.....covee
Equity/ | JPMorgan

Mozaic Index CALL Options.............cccoueuuuc VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNE97 | 04/20/2016|04/12/2019) ....... 22,656 | ....5,779,836 | ... 255.1100 | ....... 188,273 | oo [ i | e 189,409 | .. | ..o 189,409 | ....... 12,300 | ovvveinniienis | v [ e | e | e 003............
Equity/ | JPMorgan

Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |04/20/2016{04/12/2019) ......... 2,506 | ....... 611,131 | ..... 243.8700 |......... 32,703 | o 39,651 | .. 39,651 3279 | oo | oo | oo | e | e (0K
Equity/ | JPMorgan

Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |04/20/2016{04/12/2019) ......... 2,451 | ... 618,074 | ... 2521300 |.......... 23,068 | ..o | e [ e 24720 | .| e 24720 | ......... 1,803 [ oo | e | e | e [ e 003.....covuee

Equity/ | JPMorgan

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |04/20/2016|04/12/2019) ....... 74,076 | ..18,777,563 | ..... 2534900 | .......658,537 | ..cooivrriviiins [ v [ 000 686,923 | | .686,923 . 47,872
Equity/ | JPMorgan

Mozaic Index CALL Options...........ccc.ccooeuu. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNE97 |04/20/2016|04/12/2019 ......... 2,655 | ....... 667,387 | ..... 251.4000 |.......... 25,750 | cooovereivrinne [ e | e 27,970 | .| . 27,970 2,081 | oo [ e | e | s | s 003...........
Equity/ | JPMorgan

Mozaic Index CALL Options...........ccccccoeec. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |04/20/2016|04/12/2019| .....105,077 | ..26,492,940 | ..... 2521300 | ....... 988,770 | ooovvericviens | e [ e 1,059,601 | .. | ...... 1,059,601 | ....... TT,273 | oo [ e | oo [ i [ 003............
Equity/ | JPMorgan

Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |04/20/2016]|04/12/2019) ......... 7,598 | ....1,901,324 | ..... 250.2500 |......... 77,269 | oo 85,633 | .. 85,633 6,545 [ ..o v [ e [ [ 003............
Equity/ | JPMorgan

Mozaic Index CALL Options...........ccc..veene. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNEY7 |05/09/2016|05/04/2018 ............. 12 | e 2,974 | ..... 2439800 | .coovvrrnnnn 94 | e [ e [ 179 | oo | e 179 [ v 18 | e | v [ e e | 003............

Equity/ | JPMorgan

NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNE7 |05/09/2016]|05/04/2018 .. 22,569 | .. 22,569

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity.

....... 387,681 | .....244.4700

Equity/ | JPMorgan
Mozaic Index CALL Options.........cc..ccceueuuee VAGLB Hedge - Fixed Indexed Annuiy........ N/A....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/09/2016|05/04/2018| ........... 135 | oo 34,565 | ..... 256.8200 | .....ccce. 432 | e [ e | e 725 | .| o 725 8 | e | s | e | i | e 003.........c.
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7THB6GLXDRUGQFUS7RNES7 |05/09/2016|05/04/2018 ......... 2,760 | ....... 675,607 | ..... 244.7700 | ......... WLUV/X 7 [ [FSUO I 38,567 | .| oo 38,567 3,696 | oo [ e | s | v [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/09/2016|05/04/2018| ........... 209 |......... 51177 | ... 2454400 | ......... 1,468 | .o 2,794 2,794 264 | o | e | e | e [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNE7 |05/09/2016|05/04/2018 ......... 5743 | ...1,468,970 | ..... 255.7800 |........ 19,929 | e | e | s 34189 | .| . 34,189 803 | oo [ e | e | e [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |05/09/2016|05/04/2018 ......... 8,749 | ...2,137,041 | ... 244.2500 |........ 66,233 | .o [ [ s 126,196 | .. | ..o 126,19 | ....... 12,216 | oo | e | v | v | i 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |05/09/2016{05/04/2018| ....... 17,189 | ...4,357,040 | ..... 253.4800 |......... TOAT4 | oo | s [ 126,160 | .. |......... 126,160 |......... 6,133 | oo [ e [ e | e [ 003...covveee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/09/2016{05/04/2018| .. .83,000 | ..... 244.8300 4,719
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/09/2016|05/04/2018| ........... 202 | ..o 51,122 | ... 252.9300 | .ooveonene 863 | oo [ e | e 1,556 | .| oo 1,556 B4 | o [ e | e e [ 003...oueeee
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |05/09/2016(05/04/2018| ........... 337 | 82,236 | ..... 244.0900 | .......... 2,577 | coeeeececees [ v | e 4,906 | .| oo 4,906 | ..ocooc. AT6 | oo | v [ e [ s | e 003.....veeee
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/09/2016{05/04/2018| ....... 17,709 | ...4,473,648 | ..... 252.6200 |......... TT21 | v | v [ e 139,937 | .| .o 139,937 |......... 7,900 | oo | e [ e [ | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |05/09/2016]|05/04/2018 ....... 54,122 | ..13,628,962 | ..... 251.8200 | ....... 249,502 | oo | e [ 457132 | .| e 457,132 28,851 | oo [ i | e [ [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/09/2016]05/04/2018| ...........462 | ....... 113,015 | ... 244.7900 6,443 6,443
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/09/2016{05/04/2018| ........... 798 | ... 198,964 | ... 249.4000 | .......... 4,348 | s 8,142 8,142 | ... 645 | o | e | e | [ 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNES7 |05/09/2016|05/04/2018 ......... 3,730 | ... 929,959 | ..... 249.2900 | .......... 20,480 | .o 38,385 38,385 3,065 | oo [ e | s | v [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/09/2016{05/03/2019) ........... 690 | ....... 168,526 | ... 2443900 | .......... 6,799 | oo | s | e 10,680 | .| .cccoene 10,680 876 | oo [ v [ e | e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/09/2016{05/03/2019) ......... 9,242 | ...2,258,501 | ..... 244.3800 | ......... 91,216 | oo | i [ 143,205 | .. | .o 143,205 | ...... TUTAT | e | e [ [ i | e 003.....covuee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNES7 |05/09/2016]|05/03/2019 .. 22,079,711 | L 259.3800 .50,863 ....50,863 2,521
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |05/09/2016{05/03/2019) ....... 36,989 | ....9,040,839 | ... 244.4200 | ...... 364,341 | o | e | s 572,037 | .. | .o 572,037 | ....... 46,916 | oo | e [ e [ | s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |05/09/2016{05/03/2019) ........... 198 |......... 48,449 | ... 244.8300 | .......... 1912 | 2,999 2,999 | .o 245 | i | e | e | e [ e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |05/09/2016|05/03/2019) ......... 1,200 | ....... 306,636 | ... 2555000 | .......... 6,805 | ..o 9,902 9,902 | oo B37 | coveeiirieni [ e | e | [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/09/2016{05/03/2019) .....174,360 | ..42,613,626 | ..... 244.4000 | ... 1,719,191 | oo | e | e 2,699,141 | .| ... 2,699,141 | ... 221,398 | oo | e [ e [ e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFU57RNE97 |05/09/2016{05/03/2019)| ....... 38,864 | ....9,930,156 | ..... 255.5100 320,464 320,464 | ....... 20,619
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |05/09/2016|05/03/2019] ........... (U 41,605 | ..... 2448100 | ......... 1,643 | oo 2,578 2,578 | oo 211 | e [ e | s | | 003............
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7HB6GLXDRUGQFUS7RNEY7 |05/09/2016|05/03/2019| .....102,952 | ..26,152,884 | ..... 254.0300 | ....... 631,005 | ..o 932,739 932,739 | ....... 63,905 | oo [ v | e [ [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |05/09/2016{05/03/2019) ........... 433 | ... 109,336 | ..... 252.4800 | .......... 2,880 | oo [ i | e 4315 | | 4,315 | ... £ 1 N [FUPURORURRURURIOR IUPUPPURURPURIR INVORORPUROUPUROR IOVURPORORRURTORRORRN IOV 003.....cvveee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |05/09/2016|05/03/2019| .....154,286 | ..38,992,587 | ..... 252.7300 | .. 1,012,113 | oo [ e [ e 1,514,335 | .. | ... 1,514,335 | ..... 108,462 | ..o | i [ e [ v | i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |05/09/2016|05/03/2019) ......... 2,020 | ....... 505,851 | ..... 250.4100 |........ 14,908 | .o 22,730 22,730 | .oveeeee (72T [OOSR (SRRSO [N IS 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/02/2016{05/31/2018| ........... 14 ] 34373 | ... 243.5900 | .......... 1,159 | o 2,128 2,128 204 [ o | e | e | e [ e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/02/2016{05/31/2018| ....... 28,632 | ..7,191,472 | ... 251.1700 259,641 259,641 | ....... 18,159
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/02/2016{05/31/2018] ....... 52,910 | ..13,259,687 | ..... 250.6100 | ....... 278,834 | .o 500,769 500,769 | ....... 36,697 [ ovvvvernrni | e [ | [ (LSRR
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |06/02/2016(05/31/2018| ......... 2,583 | ... 630,423 | ..... 244.0700 | .......... 20,612 | oo | e | e 37,881 | .| coeene 37,881 3,607 | oo | e [ e [ e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL OptOnS........ccc..c..eceven VAGLB Hedge - Fixed Indexed Annuy........ NA..... Index |Chase & Co  7HBGLXDRUGQFUS7RNEY7 |06/02/2016|05/31/2018) ........... 790 | ... 197,473 | ....249.8800 | ......... L7 IO IR IV 7,898 | .. | e 7,898 | oo LTV PRSI VRTPRUIOR ISP DTN BN 003..c0ceve
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |06/02/2016|05/31/2018 ......... 2,377 | ....... 589,383 | ..... 247.9900 |......... LT 0 U [P I 27,165 | .| oo 27,165 2,327 | o [ v | s | v [ i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/02/2016]05/31/2019) .........1,305 | ....... 318,015 | ..... 243.6600 13,704 .21,027 ...21,027 1,687
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/02/2016{05/31/2019)] ....... 11,562 | ....2,816,205 | ..... 243.5700 | ....... 121,866 | oooecercies [ v [ 187,077 | .| e 187,077 | ....... 15,018 | oo [ evrvevene [ e | e | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |06/02/2016]|05/31/2019) ....... 11,589 [ ...2,992,841 | ..... 258.2500 |......... 58,872 | oo [ e | e 80,655 | .| .o 80,655 |........ 3,998 | oo [ e | s | [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |06/02/2016{05/31/2019)] ....... 48,890 | ..11,900,388 | ..... 243.4100 | ....... 519,215 | oo | e | e 797,078 | .. | .o 797,078 | ....... 64,043 | oo | e [ e [ | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/02/2016{05/31/2019) .....190,437 | ..46,369,403 | ..... 2434900 | ....2,014,819 | .oooiiciiiiies [ e | e 3,093,010 | .. | ...... 3,093,010 | ..... 248,406 | ...ooovverien [ e [ e | i [ 003.....covuee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7HB6GLXDRUGQFUS7RNE7 |06/02/2016|05/31/2018| .. 47,886 | ... 243.7700 ..1,595 2,932 2,932 280
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |06/02/2016{05/31/2019) ....... 59,308 | ..15,110,607 | ..... 254.7800 | ....... 362,968 | ...ooovoviens | e | e 517,912 | .| 517,912 32,330 | oo | e [ e [ | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/02/2016{05/31/2019) .....144,170 | ..36,500,875 | ..... 253.1800 | ....... 957,287 | .o | s [ e 1,389,476 | .. | ...... 1,389,476 | ...... 92,780 | cooveeviviiens [ e [ e | i [ 003.....couuee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |06/02/2016|05/31/2019| .....150,807 | ..37,976,251 | ..... 251.8200 | .. 1,073,747 | cooovvcriciees | e [ e 1,576,081 | .. | ...... 1,576,081 | ..... 110,158 | oo | e [ e [ e | i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/02/2016{05/31/2018| ......... 3197 | ... 777,763 | ..... 243.2700 |......... 26,760 | ..o | e | e 49113 || v 49113 | ... A720 | oo | e | e | e | s 003...coveeee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE7 |06/02/2016(05/31/2018| ..........770 | ....... 197,284 | ..... 256.2800 .2,1M7
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7HB6GLXDRUGQFUS7RNES7 |06/02/2016]05/31/2018| ......... 2,337 | ....... 569,441 | ..... 243.6300 |......... 19,143 | i 35171 35171 3,368 | oo [ e | s | [ 003............
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

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

SCHEDULE DB - PART A - SECTION 1

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |06/02/2016|05/31/2018 ......... 3675 | ... 935,286 | ..... 2545100 |......... 14773 | s 25,328 25328 |...coo.e 1122 | e | v [ e | e | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/02/2016{05/31/2018| ....... 10,340 | ....2,518,480 | ..... 243.5700 |......... 84,994 | .o | i [ 156,128 | .. | ......... 156,128 | ...... 14,961 | oo | e [ e [ | e 003.....cvveee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNES7 |06/02/2016]|05/31/2018 ....... 11,961 | ...3,021,240 | ..... 252.6000 |........ 55,019 | oo | v | e 96,841 | .| oo 96,841 5,836 | coovoriiriini [ e | e | [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |06/02/2016|05/31/2018| ......... 1,618 | ....... 392,512 | ..... 242.6600 |........ 14,024 | o 25,717 25717 | ... 2484 | s | e [ e [ [ s 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/22/2016|06/15/2018| ........... 207 | 53,591 | ... 247.4300 | ......... 1,696 | .o 2,586 2,586 223 | e | e | e | e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/22/2016|06/15/2018| ...........861 | ....... 211,800 | ..... 246.0500 11,232 1,012
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/22/2016(06/14/2019) ........... 332 | 81,787 | ... 246.7100 | .......... 3497 | oo | e [ e 4,606 | .| .o 4,606 354 | e s [ | e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |06/22/2016(06/14/2019) ......... 5702 | ...1,410,422 | ..... 247.3400 | ......... 58,506 | ..ooovvvieicins | e [ e 76,687 | .| cooenene 76,687 5,836 | oo | e [ e [ | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |06/22/2016{06/14/2019)| ......... 8,914 | ...2,334,616 | ..... 261.9100 |......... 44,302 | oo | e [ 48445 | .| 48,445 | ......... 1452 [ v [ v | e | v [ 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |06/22/2016]|06/14/2019) ....... 33,192 | ....8,192,464 | ... 246.8200 | ....... 348,517 | ovvvervevins | e [ 458,549 | .. |....... 458,549 | ....... 35,163 | oo [ v | e [ [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |06/22/2016{06/14/2019) .....104,478 | ..25,795,710 | ..... 246.9000 | ....1,092,844 1,437,444 LG1437444 ) 110,105
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/22/2016{06/14/2019)| ....... 27,500 | ...7,105,876 | ..... 258.4000 | ....... 164,722 | oo [ s [ 191,116 | .| o 191,116 | ......... 9,083 | ovoreeeerreis [ errrrrnnne [ e | e | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |06/22/2016]|06/14/2019) ....... 97,536 | ..25,050,250 | ..... 256.8300 | ....... 633,011 | covorecves [ e [ 752,299 | .| .o 752,299 | ....... 40,614 | oo [ s | e [ [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |06/22/2016{06/14/2019) ....... 92,871 | ..23,697,051 | ... 255.1600 | ....... 656,600 | ....ooooovrens | e | e 797,105 | .. | .. 797,105 | ....... A7,700 | oo | e | e [ v | s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/22/2016{06/15/2018| ......... 2,432 | ... 597,001 | ... 2454500 | ......... 21,404 | i 32,942 32,942 |......... 3,013 | oo | e [ e [ | e 003.....covuee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7THB6GLXDRUGQFUS7RNEY7 |06/22/2016|06/15/2018| .. 15,034 | ... 259.9700 (5)
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |06/22/2016{06/15/2018| ........... 376 | ... 92,124 | ... 2452900 | .......... 3,335 | e 5,137 5137 | e AT2 | e | v [ e [ e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/22/2016{06/15/2018| ......... 3,734 | ... 967,270 | ..... 259.0600 |......... 13479 | o | e | e 17122 || e 17122 | . (121) | coveerrenins | e [ e [ e | e 003.....couuee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |06/22/2016|06/15/2018 ......... 3,808 | ... 940,724 | ..... 247.0500 |........ 30,501 | oo | v | e 46,606 | .. | .....o.... 46,606 |......... 077 [ o | v [ e [ [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/22/2016{06/15/2018| ......... 8,358 | ....2,140,500 | ..... 256.0900 |......... 37,362 | oo 50,821 50,821 | ... 1465 [ oo [ v | e [ v [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/22/2016{06/15/2018| ....... 16,417 | ...4,188,320 | ... 255.1200 78,474 ...108,812 ..108,812
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |06/22/2016]|06/15/2018 ....... 30,926 | ....7,863,980 | ... 254.2800 | ....... 156,488 | ...ooovivine 220,369 220,369 | ....... 10,183 | v | e | v | s | i 003............
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Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
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Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |07/11/2016|07/06/2018 ........... 517 | oo 128,960 | ..... 249.2600 | .......... 4,336 | oo 5498 | .. 5498 | ......... 430 [ e s [ e [ [ s 003............

Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |07/11/2016{07/06/2018| ......... 1,726 | ....... 427,666 | ..... 247.7800 | ......... 15,741 | o 20,276 | .. 20,276 | ......... 1,699 [ oo | e | e | e [ e 003.....cvveee

Equity/ | JPMorgan
Mozaic Index CALL Options.............cccoueu VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |07/11/2016|07/05/2019) ........... 546 | ... 135,671 | ..... 248.6100 | .......... 6,008 | ..o | e | e 6,905 | .. | oo 6,905 | .......... 519 [ oo [ e | e [ [ 003.........cc.

Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |07/11/2016|07/05/2019) ......... 8,604 | ...2,138,849 | ..... 248.5800 |......... 95,852 | oo [ e [ s 109,041 | .. | .o 109,041 8,202 [ coovveievevins | e [ v [ [ s 003...........

Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |07/11/2016{07/05/2019) ......... 9,002 | ...2,372,716 | ..... 263.5900 |......... 48,518 | oo | e [ e 44113 || 44113 | e 121 [ i | e | e | e [ e 003...covveee

Equity/ | JPMorgan

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNES7 |07/11/2016|07/05/2019) ....... 26,506 | ....6,583,521 | ..... 248.3800 339,484 | .. 339,484 | ....... 25,620
Equity/ | JPMorgan

Mozaic Index CALL Options...........ccc...eeeue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |07/11/2016|07/05/2019) .....136,171 | ..33,816,768 | ..... 248.3400 | ....1,531,927 | oo | e [ e 1,747,756 | .. | ...... 1,747,756 | ..... 131,986 | oo | v [ e [ e | e 003............
Equity/ | JPMorgan

Mozaic Index CALL Options............cc.ccc....... VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNES7 |07/11/2016]|07/05/2019 ....... 32,423 | ....8,416,977 | ... 259.6000 | ....... 214,964 | oo | s [ 210,819 | .| .cooeened 210,819 9,524 | oo [ e [ e [ e [ s 003............
Equity/ | JPMorgan

Mozaic Index CALL Options...........cc.cccoeuc. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNEY7 |07/11/2016|07/05/2019 .....108,907 | ..28,136,028 | ..... 258.3500 | ....... T67,792 | covocvecvvcviens | v [ 770,065 | .. | ......... 770,065 | ....... 38,618 | ..o [ e | e [ [ 003............
Equity/ | JPMorgan

Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |07/11/2016|07/05/2019] .....109,530 | ..28,110,751 | ..... 256.6500 | ....... 840,001 | oo | s [ 865,336 | .. | ..o 865,336 | ....... 48,944 | oo [ s | e [ [ 003............

Equity/ | JPMorgan

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |07/11/2016{07/06/2018| ........1,112 | ....... 276,010 | ..... 248.3200 .12,59
Equity/ | JPMorgan

Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |07/11/2016{07/06/2018| ........... 574 | ... 149,842 | ..... 260.8400 | .......... 2,281 | oo 2,273 | .. 2,273 (58) | overerrerrerens [ ervrrrirene [ e | e | e 003.....covee
Equity/ | JPMorgan

Mozaic Index CALL Options.............cccoueuuuc VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |07/11/2016|07/06/2018] ......... 1,862 | ....... 461,862 | ..... 248.0300 |......... 16,740 | oo [ e | s 21,516 | .| oo 21,516 |......... 1785 | i | e [ e [ v | e 003............
Equity/ | JPMorgan

Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |07/11/2016{07/06/2018| ........... 450 | ....... 116,790 | .... 259.4700 | ......... 1,967 | oo 2,043 | .. 2,043 | .o (13) [ e | eevrerieiee | e | erveereensees | e 003...coueeee
Equity/ | JPMorgan

Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |07/11/2016{07/06/2018| ......... 4,220 | ...1,046,781 | ..... 248.0300 | ......... 37,941 | s [ | e 48764 | .| .o 48,764 | ......... 4,046 | e [ e [ | e s 003.....covuee

Equity/ | JPMorgan
NA....... Index | Chase & Co 7THB6GLXDRUGQFUS7RNES7 |07/11/2016]|07/06/2018 ..

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity.

.. 2,495,737 | ... 257.7500

Equity/ | JPMorgan

Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |07/11/2016{07/06/2018| ....... 19,823 | ....5,082,689 | ..... 256.4000 | ....... 106,649 | ..o [ e [ 119,873 | .. | 119,873 3,552 | o | e [ e [ e | e 003............
Equity/ | JPMorgan

Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |07/11/2016{07/06/2018| ....... 26,846 | ....6,862,203 | ..... 255.6100 | ....... 152,219 | o [ v | e 173,985 | .. | .o 173,985 | ......... 6,458 | ..o [ e [ e | e s 003.....couuee
Equity/

S&P500 Index CALL Spread (SPX) Options.. | VAGLB Hedge - Indexed Universal Life........ N/A....... Index | Wells Fargo & Co KB1H1DSPRFMYMCUFXT09|07/19/2016|07/14/2017 ......... 5,550 | ..11,996,987 | ..2,161.7400 | ....... 530,162 | ovvveeciinniis | e [ e 1,271,288 | .. | ...... 1,271,288 | ... 803,677 | ..o | covnriiinns [ e | e | s 003........c
Equity/

S&P500 Index CALL Spread (SPX) Options.. | VAGLB Hedge - Indexed Universal Life........ NA....... Index | Wells Fargo & Co KB1H1DSPRFMYMCUFXTO09 |07/19/2016|07/14/2017 | .......coovvovvee | vovvvevireninns .2,399.5300 | ..oovrinn ((0) 1 [T (FORRPRON ISR o | e | e | e | e [ e [ | 003...coveeee

Equity Basket Options CALL - Rainbow Equity/

Options VAGLB Hedge - Indexed Universal Life........ NA....... Index | Wells Fargo & Co KB1H1DSPRFMYMCUFXT09 |07/18/2016|07/14/2017| .26,167,135 | ..26,167,135 | ..2,161.6400 ..1,324,345

Equity/ | JPMorgan
Mozaic Index CALL Options.........cc..ccceueuuee VAGLB Hedge - Fixed Indexed Annuiy........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |07/26/2016|07/20/2018| ............. 88 |........ 21817 | ... 249.2000 | ..o 062 | .oovocririins | e | e I || 941 | LT [FSTOOUPON [NSPOPOUROPOON IVOOOPOOROON VOO IO 003.........c.
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 17 18 19 20
Cumulative
Prior Year(s) | Current Year Total Current | Adjustment
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange | (Amortiza| Value of
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e (Decrease) | B./A.CV. |Accreion| ltems
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |07/26/2016|07/20/2018| ......... 1,627 | ... 423692 | ... 260.4100 | .......... 5825 | oo 6,875 ((CI) N [ [
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |07/26/2016{07/20/2018| ......... 7,389 | ...1,842129 | ... 249.3100 |......... 55,491 | oo [ | e 78,785 | .. | ..........78,785 | ....... 6,195 | oo [ e
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |07/26/2016|07/20/2018| ......... 1,765 | ... 457,148 | ... 258.9900 | .......... 7,008 | oo [ o [ v 8,560 [ .| .cccce..8,560 | .oriiecne A3 | e [
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |07/26/2016|07/20/2018| ......... 7,457 | ...1,927,336 | ... 258.4600 |......... 30,723 | oo 38,014 | .| ........38,014 | ......... 429 | s [ s
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |07/26/2016{07/20/2018| ....... 11,615 | ...2,990,140 | ..... 257.4400 |......... 51,454 | e 65,018 | .| ........65018 | ... 1,455 | oo | e

Mozaic Index CALL Options....

Mozaic Index CALL Options...........cccccceeenee.

Mozaic Index CALL Options.........ccccevruennee

Mozaic Index CALL Options..........cccceueence.

Mozaic Index CALL Options.........cc.covveennnn

Mozaic Index CALL Options....

Mozaic Index CALL Options...........ccceeueenee.

Mozaic Index CALL Options.........cc.covveernnn

Mozaic Index CALL Options...........c..ccccce.c.

Mozaic Index CALL Options...........cccccueence.

Mozaic Index CALL Options....

Mozaic Index CALL Options..........c..ccccce.c.

Mozaic Index CALL Options...........cccccueenee.

Mozaic Index CALL Options...........cccceueenee.

Mozaic Index CALL Options...........ccccccevenee.

Mozaic Index CALL Options....

Mozaic Index CALL Options...........cccveueenee.

Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |07/26/2016]|07/20/2018 ....... 29,358 | ...7,532,423 | ... 256.5700

Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |07/26/2016(07/19/2019) ........... 332 | 89,547 | ... 269.7200 | .......... 142 | s [ | v 1,025 | .| e 1,025 | e (17) | oo [ e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |07/26/2016(07/19/2019) ........... 172 | 44,275 | ... 257.9800 | .......... 1121 | s [ | i 1,252 63 | e [ e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |07/26/2016{07/19/2019) ......... 6,141 | ...1,531,629 | ... 249.4100 |........ 60,612 | ..o | e [ e T4705 | .| o TATO5 L 5470 | v | v
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |07/26/2016|07/19/2019) ......... 1,073 | ....... 284,047 | ... 264.7400 | .......... 4893 [ e | e | s 4,883 LI I N [,
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |07/26/2016{07/20/2018) .. .68,397 | ... 249.3600 2,915 229
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |07/26/2016{07/19/2019) ......... 7,607 | ...2,012,778 | ... 264.6000 |......... 34,992 | oo | e | e 34,986 | .. | .........34,986 | .......... 650 [ .o | e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |07/26/2016]|07/19/2019) ....... 24,599 | ...6,133,321 | ..... 249.3300 | ....... 243532 | oo | e [ 300,537 22,037 | oo [ i
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |07/26/2016(07/19/2019) ........... 617 | ... 157,757 | .... 255.5600 | .......... 4,550 | oo 5256 | .| i 5,256 | oo 310 [ o | e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |07/26/2016{07/19/2019) .....105,542 | ..26,316,776 | ..... 249.3500 | ....1,043,806 | ...occooooviiiees | orriiviieieiiiin | e 1,288,050 |..|.....1,288,050 | ....... 94,408 | ..o [ e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7THB6GLXDRUGQFUS7RNES7 |07/26/2016]|07/19/2019 .. ...2,134,806 | ..... 253.8900 67,183 .79,287 5,077
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |07/26/2016{07/19/2019) ....... 24,065 | ...6,275,982 | ..... 260.7900 | ....... 135,728 | oo [ e [ 145,400 5,615 | covvvrevvene | e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |07/26/2016{07/19/2019) ......... 5,247 | ...1,370,393 | ... 261.1800 |.......... 29,016 | .o 30,859 |..] .........30,859 |........ 1138 [ s | e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |07/26/201607/19/2019) ....... 60,538 | ..15,688,467 | ..... 259.1500 | ....... 372,310 | oo | e [ 408,811 |..|.........408,811 | ....... 18,690 | oo [ e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |07/26/2016{07/19/2019) ......... 6,510 | ...1,682,519 | ..... 258.4400 |......... 41536 | oo | e | e 46,084 2,236 | oo | e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |07/26/2016{07/19/2019)| ....... 77,007 | ..19,851,635 | ..... 257.7900 ..507,476 ...568,798 | .. |.........568,798 | ....... 28,966
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |07/26/2016|07/20/2018 ........... 174 | ......... 46,631 | ..... 267.3500 | .o 366 | v | e | e 345 | | e 345 | (70 ) [ N
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NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNEY7 |07/26/2016|07/20/2018 ............. 36 | oo 8,973 | ..... 249.0400 | ..coooreeeee 7T R [N [ 391 || 391 K I USSR [OOSR SR [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |07/26/2016{07/20/2018| ......... 1,653 | ... 411,232 | ... 248.7700 | ......... 12,828 | o | e | e 18,286 | .. | oo 18,286 | ......... TAT5 | s | e | e | e [ e 003.....cvveee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |07/26/2016|07/20/2018 ............. 58 | . 15,392 | ..... 263.9300 | .o LU OO [FOUPRRR ISR L4 T I I 71 | () [SURUUON [FSOURIINR [NPPOR [PSOORROOI SRR 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNEY7 |07/26/2016|07/20/2018 ........... 221 | 57,878 | ... 261.7500 | .o A [T [PUUSSR IRORR [ 816 | .| oo 816 (7)Y (SRR [RSRSR [FSOORRORO SR 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |07/26/2016{07/20/2018| ......... 1,628 | ... 406,087 | ..... 249.4100 |......... 12,146 | oo | e | e 17,241 | | e 17,241 | ... 1,348 | i | e | e | e [ e 003...covveee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |07/26/2016(07/20/2018| .........1,465 | ....... 381,577 | ... 260.4600 6,160 (85)
Equity Basket Options CALL - Rainbow Equity/ | Goldman Sachs
Options VAGLB Hedge - Indexed Universal Life........ NA....... Index | Group FORBUP27PHTHYVLBNG30 |08/16/2016(08/15/2017| 29,924,316 | ..29,924,316 | ..2,190.1500 | ....... 994,684 | ... | e | e 2419451 | .| ... 2,419,451 | 1,362,365 | ...ocooovvivcnns | coveveiens | oo [ v [ 003............
Equity Basket Options CALL - Rainbow Equity/ | Goldman Sachs
Options VAGLB Hedge - Indexed Universal Life........ N/A....... Index | Group FOR8UP27PHTHYVLBNG30 (08/16/2016|08/15/2017|.13,513,113 | ..13,513,113 | ..2,190.1500 | ....... 503,499 | ..o | e [ 1,256,452 | .. | ...... 1,256,452 | ..... 709,129 | coveevierien [ v [ e | e s 003.....veeee
Equity/
S&P500 Index CALL Spread (SPX) Options.. | VAGLB Hedge - Indexed Universal Life........ NA....... Index | Wells Fargo & Co KB1H1DSPRFMYMCUFXTO09 08/16/2016|08/15/2017 ......... 6,746 | 14,774,752 | ..2,190.1500 | ....... 641,342 | o | i [ 1,419,073 | .. | ... 1,419,073 | ... 671,984 | ..o [ v [ i | i [ 003.....covee
Equity/
S&P500 Index CALL Spread (SPX) Options.. | VAGLB Hedge - Indexed Universal Life........ NA....... Index | Wells Fargo & Co KB1H1DSPRFMYMCUFXT09 |08/16/2016{08/15/2017| .......cooovvvenes | corverrirriinnins ..2,431.0700 | .ovveevienend (O) [ covrmermmirinns [ v [ e | oo [ e [ | | [ | | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/15/2016]08/10/2018| .........1,101 | ....... 273173 | ..... 248.1500 12,797
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/15/2016{08/10/2018| ......... 1,825 | ....... 474,362 | ... 259.9500 | ... 7701 | oo 8,320 8,320 (8) [ oo [ e | e [ v [ 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNES7 |08/15/2016]|08/10/2018 ......... 1,402 | ....... 363,865 | ..... 259.5700 | .......... 6,070 | .o 6,625 6,625 24 | e [ | v | v [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/15/2016{08/10/2018| ......... 2,200 | ....... 570,147 | ... 259.1600 | .......... 9,812 | oo | e | e 10,801 | .| oo 10,801 88 | cereereenee [ e [ [ | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/15/2016{08/10/2018| ......... 4,088 | ...1,014,191 | ... 2481200 | ......... 36,501 | o [ | e 47,609 | .| oo 47,609 3,902 | oo | e [ e [ | e 003.....covuee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7HB6GLXDRUGQFUS7RNEY7 |08/15/2016/08/10/2018 ........ 1,713 | ....... 445203 | ..... 259.8300 3
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |08/15/2016{08/10/2018| ......... 1,620 | ....... 418,292 | ..... 258.2700 | .......... TOTT | e 8,625 8,625 | ........... 154 | e | e | e [ e [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/15/2016{08/10/2018| ....... 11,886 | ....3,060,391 | ..... 257.4700 |......... 59,432 | o [ v | e 67,974 | .| ...l 67,974 |......... 1,750 [ oo | e | e | e [ e 003.....couuee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNE7 |08/15/201608/10/2018 ....... 13,080 | ....3,355,559 | ..... 256.5500 |........ 69,583 | oo [ e [ e 81,021 | .| o 81,021 |......... 2,780 [ oo | v [ e [ [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/15/2016{08/10/2018| ......... 1451 | ... 360,041 | ..... 248.0900 |......... 12,989 | oo [ e | e 16,936 | .| ccooonnee 16,936 |......... 1,389 [ oo [ v | e [ v [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/15/2016{08/10/2018| ....... 37,397 | ...9,558,384 | ... 255.5900 ..251,169 | .. | ........251,169 | ....... 10,622
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |08/15/2016|08/10/2018 ........... 257 | . 63,828 | ..... 2483300 | .......... 2,210 | oo 2,953 2,953 | oo 240 | oo [ e | | | 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 Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7THB6GLXDRUGQFUS7RNES7 |08/15/2016]|08/10/2018 ......... 129 | ... 331,308 | ..... 256.0400 | .......... TMT | e 8,370 |.. 8,370 324 | oo [ | s | [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE7 |08/15/2016(08/10/2018| ........... 346 | ......... 87,585 | ... 253.0200 | .......... 2,309 | .o 2,854 | .. 2,854 | ... 172 | e [ v [ [ | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |08/15/2016/08/09/2019 ........... 752 | .. 186,504 | ..... 248.0900 | .......... 8,532 | oo 9,872 |.. 9,872 | oo TA6 | oo [ e | e | v [ e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7HB6GLXDRUGQFUS7RNEY7 |08/15/2016/08/09/2019 ........... 208 | ..o 53516 | ... 257.2500 | .......... RTINS U [ 1612 || e 1,612 88 | oo [ e | v | s [ i 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |08/15/2016{08/09/2019) ............ 97 [ 26,109 | ..... 268.9400 | ............. 390 | o | e | e 328 || e 328 | e [ | e | e | e | e 003...covveee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/15/2016]08/09/2019) .........3,080 | ....... 792,776 | ... 257.4200 23,610
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |08/15/2016{08/09/2019) ......... 6,533 | ....1,620,440 | ..... 248.0300 |......... T4348 | oo | s [ e 86,061 | .. | covenne 86,061 6,512 | oo [ e e | e [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |08/15/2016(08/09/2019) ......... 1,908 | ....... 503,874 | ..... 264.0600 |......... 10,018 | oo 9,325 | .. 9,325 | .o 242 | i | e | e | e [ e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/15/2016{08/09/2019)] ....... 23,052 | ....6,074,133 | ..... 263.5000 | ....... 124479 | oo [ v | M7,273 || e 117,273 3,380 | oo | e [ [ | 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |08/15/2016]|08/09/2019) ....... 17,260 | ....4,281,909 | ..... 248.0900 | ....... 195,895 | ...oocvirins 226,653 | .. 226,653 | ... R K7 U [OOSR ISR [N 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/15/2016]08/10/2018| .........1,043 | ....... 278,091 | ... 266.6800 2,357 | .. 2,357 (253)
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |08/15/2016|08/09/2019 3,261 825,896 253.2700 29,316 | cooveereicrn 32,210 | .. 32,210 |........ 2,133 [ e | e | e [ e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |08/15/2016]08/09/2019) ....... 10,628 | ...2,708,928 | ..... 254.8800 |......... 88,533 | .o 95,403 | .. 95,403 |........ 5,896 | oooovrinieni [ e | e | v [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/15/2016{08/09/2019) ......... 2,540 | ... 668,022 | ..... 262.9500 |......... 14125 | s [ i | e 13439 | .| 13439 | ...l 422 | i | e | e [ | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/15/2016{08/09/2019) .....156,622 | ..38,875,134 | ..... 2482100 [ ...1,768,262 | ..cocoooviviicies [ e | e 2,044,048 | .. | ...... 2,044,048 | ..... 154,241 | e | e [ e [ | e 003.....covuee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNES7 |08/15/2016]|08/09/2019) ....... 55,581 | ..14,087,507 | ..... 253.4600 ...542,936 | ..|.....542,936 | ....... 35,687
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |08/15/2016{08/09/2019) ......... 4,605 | ...1,190,770 | ..... 258.6100 |......... 32,001 | oo 32,697 | .. 32,697 |......... 1,625 [ oo [ v | e [ v [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/15/2016{08/09/2019)| ....... 42,152 | ..10,950,782 | ..... 259.7900 | ....... 276,008 | ..o | e [ 276,946 | .. |......... 276,946 | ....... 12,522 | oo | e [ [ | i 003.....couuee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNE97 |08/15/2016]|08/09/2019) ....... 44,607 | ..11,624,532 | ..... 260.6000 | ....... 280,131 | oo | e [ 277,568 | .. | .cccoween 277,568 | ....... R OSSO ISPURUONSO (NSRRI INOPPORRR ISR 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/15/2016{08/09/2019) ....... 81,946 | ..21,137,260 | ..... 257.9400 | ....... 588,375 | oo | e | e 607,665 |..|......... 607,665 | ....... 31,600 | oo | e | e [ e | s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/15/2016{08/09/2019)] ....... 34,321 | ...8,846,328 | ..... 257.7500 | .......248,830 | ..coocveviices [ e | 0000 257,628 | | .l 257,628 | . 13,565
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |08/15/2016|08/10/2018 ........... 473 | ... 17,514 | ... 248.2700 | .......... 4194 | 5,460 | .. 5460 | ........... A45 | o | s [ [ [ 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 Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7THB6GLXDRUGQFUS7RNES7 |08/15/2016]08/09/2019) ....... 86,728 | ..22,258,803 | ..... 256.6500 | ....... 663,471 | oovoveeves | e [ 698,069 |..|..... 698,069 39,373 | v | e | v | v | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/15/2016(08/10/2018| ........... 746 | ... 185,107 | ..... 2481300 | ......... 6,662 | ..o 8,683 8,683 | ....c.... T | i | e | e | v [ e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |08/15/2016|08/10/2018 ........... 138 [ 36,291 | ... 262.3300 | .o 492 | s [ [ 499 | | 499 | e (L1 ) [N [FSOURIIN [SPOR [PSORROI NN 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNEY7 |08/15/2016|08/10/2018 ............. 45 | .. 11,816 | ..... 260.8400 | ...cooeeeee L U U [FSUURRR 190 | oo | e 190 () O [N S [N [N 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |08/15/2016{08/10/2018| ......... 1,340 | ...... 332,815 | ..... 248.3100 |......... 11,848 | oo | | e 15420 | .| o 15,420 | ......... 1,255 [ e [ i | e [ v [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |08/15/2016(08/10/2018| ...........529 | ....... 137,979 | ... 260.8700 2,207 2,207 (28)
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |09/02/2016{08/31/2018| ........... 330 [ .o 82,340 | ... 249.8400 | .......... 2,462 | oo 3,462 3,462 263 | oo [ [ e | e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |09/02/2016{08/31/2018| ......... 7,504 | ...1,949,202 | ..... 259.7700 |......... 29,189 | .o 35,990 35,990 324 | e | e | e | e [ e 003............
Equity/ | JPMorgan
Mozaic Index CALL OptOnS........ccc..c..eceven VAGLB Hedge - Fixed Indexed Annuy........ NA..... Index |Chase & Co ~ THBGLXDRUGQFUS7RNES7 |09/02/2016|08/31/2018 ......... 1,244 | ... 322,719 | .....259.5000 | ... 4,925 | oo | e | e 8,113 | .. | v 6,113 | v L7 [PRTPITS IRV NPT VRO DO 003..c0ceve
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |09/02/2016]|08/31/2018 ....... 10,722 | ...2,770,188 | ..... 258.3600 |......... 45,998 | ..o 58,351 58,351 |......... 1,332 | e | v [ | i | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |09/02/2016{08/31/2018| ..........919 | ....... 236,175 | ..... 256.9600 4,347 5,641 5,641
Equity/ | JPMorgan
Mozaic Index CALL OpHONS........ccc..c.vveeven VAGLB Hedge - Fixed Indexed Annuy........ NA..... Index | Chase & Co ~ THBGLXDRUGQFUS7RNES7 |09/02/2016|08/31/2018 ......... 3,504 | ... 874,143 | ....249.4800 | ......... 26,769 | oo | v | v 37,700 | .. | oo 37,700 A< PRI VTR I BTN BN 003..crceve
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNES7 |09/02/2016|08/31/2018 3,348 858,831 256.5000 | ......... 16,340 | v | e | s 21,355 | .| coens 21,355 824 | oo [ e | e | [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |09/02/2016{08/31/2018| ......... 2,699 | ... 687,310 | ..... 254.7000 |......... 14,842 | oo | i | e 19902 | .| e 19,902 | ......... 1,024 [ oo [ v | e [ e [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |09/02/2016{08/30/2019)| ......... 1,697 | ... 423154 | ... 249.3000 | ......... 17,160 | i | e | e 21,065 | .|« 21,065 |......... 1,563 [ oo | e | e | e [ e 003.....covuee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7HB6GLXDRUGQFUS7RNE7 |09/02/201608/30/2019 .........2,263 | ....... 584,038 | ..... 258.1200 .16,833 900
Equity/ | JPMorgan
Mozaic Index CALL OpHONS..........cvc.vevrver VAGLB Hedge - Fixed Indexed Annuy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES? |09/02/2016|08/30/2019) ....... 8,499 | ....2,192,606 | ....257.9700 |........ 56,776 | .eovvverrerers 63,835 63,835 | ....... RIVT-30 (USRI IR BT PR 1 -
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE7 |09/02/2016{08/31/2018| ........... 307 | 76,519 | ... 248.8500 | .......... 2,438 | e 3,448 3,448 273 [ i | e | e | e [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |09/02/2016|08/30/2019 ........... 451 | ... 112,393 | ... 249.2700 | .......... 4568 | .o 5,604 5604 | ... A6 [ s | s [ [ [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |09/02/2016{08/30/2019) ....... 18,288 | ...4,832,848 | ..... 264.2600 | ......... 87,966 | ..o | e | e 89,966 | .| oo 89,966 2,609 | oo | e [ e [ e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |09/02/2016{08/30/2019) .........3,153 | ....... 785,902 | ..... 249.2600 31,939 39,211 39,211 2,911
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |09/02/2016]|08/30/2019) ....... 18,993 | ...4,816,374 | ..... 2535900 | ....... 157,450 | oo | i | s 186,067 | .. | .o 186,067 | ....... 12,399 | oo | e | e | s | 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 2 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)

0€'9030

Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7THB6GLXDRUGQFUS7RNES7 |09/02/2016|08/30/2019) ......... 8,487 | ...2,172,942 | ..... 256.0300 |........ 62,465 | ..o [ i [ e 71,916 | .| oo 71,916 |......... 4,330 [ e e [ e [ [ s 003............

Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |09/02/2016{08/30/2019)| ....... 28,582 | ....7,525,974 | ... 263.3100 | ....... 144,626 | ..o [ i | e 150,400 | .. ..o 150,400 |......... 5,062 | ooovecivieinien | e [ v [ | e 003.....cvveee

Equity/ | JPMorgan
Mozaic Index CALL Options.............cccoueu VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |09/02/2016|08/30/2019) ...... 43261 | ..10,780,316 | ..... 249.1900 | ....... 439,536 | ...ccoovvverii 539,988 | .. 539,988 | ....... 40,142 | oo | e [ e [ e [ e 003.........cc.

Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |09/02/2016]|08/30/2019) ....... 45,126 | 11,463,404 | ..... 254.0300 | ....... 365,973 | oo | e [ 430,912 | .. | . 430,912 28,274 | oo [ s | e [ [ 003...........

Equity/ | JPMorgan
Mozaic Index CALL Options.........cccceuvuennee VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |09/02/2016{08/30/2019) ....... 32,008 | ....8,313,693 | ..... 259.0100 | ....... 203,501 | .o 225,574 | .. 225574 | ....... 11,385 | e [ i [ e | e | s 003...covveee

Equity/ | JPMorgan

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNES7 |09/02/2016]|08/30/2019) ....... 13,892 | ...3,620,599 | ..... 260.6300 87,792
Equity/ | JPMorgan

Mozaic Index CALL Options...........ccc...eeeue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |09/02/2016|08/31/2018] ........... 435 | ... 108,430 | ..... 249.3800 | .......... 3,339 | o [ e [ e 4709 [ | oo 4,709 365 | v [ e | s | e | s 003............
Equity/ | JPMorgan

Mozaic Index CALL Options............cc.ccc....... VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNES7 |09/02/2016]|08/30/2019 ....... 29,694 | ...7,771,438 | ..... 261.7200 | ....... 163,612 | oo | v | s 174,402 | .. | ..o 174,402 | ......... 7102 | oo [ e | e | v | e 003............
Equity/ | JPMorgan

Mozaic Index CALL Options...........cc.cccoeuc. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNES7 |09/02/2016]|08/30/2019) ....... 12,739 | ...3,300,222 | ..... 259.0600 |......... 80,512 | oo 89,239 | .. 89,239 | ......... 4489 [ s v [ e [ [ 003............
Equity/ | JPMorgan

Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |09/02/2016]|08/30/2019) ....... 53,043 | ..13,720,092 | ..... 258.6600 | ....... 342,127 | covvveves | e [ 381,252 | .| .o 381,252 | ....... 19,697 | v | v | v | v | s 003............

Equity/ | JPMorgan

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |09/02/2016{08/30/2019) ....... 47,030 | ..12,126,323 | ..... 257.8400 | ......316,515 | ..o | e |20 356,138 | L ...l.356,138 [ .. 19,378
Equity/ | JPMorgan

Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |09/02/2016{08/31/2018| ........... 730 [ .o 182,001 | ..... 249.3100 | .......... 5,628 | cooieceericrien | v [ e T943 || e 7,943 | . B17 [ o | e | e | i [ e 003.....covee
Equity/ | JPMorgan

Mozaic Index CALL Options.............cccoueuuuc VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNE97 |09/02/2016|08/31/2018] .......... 2,879 | ... 752,586 | ... 261.3700 | ... 9,963 | ooocviieiiins | e | s 11,892 || e 11,892 | e (108) | oo [ ervereiies | e | e [ i 003............
Equity/ | JPMorgan

Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |09/02/2016{08/31/2018| ......... 6,339 | ...1,652,469 | ..... 260.6800 |......... 23,074 | oo | e [ e 27,948 | .| coeeee 27,948 (25) [ coevvrerreenne | oo | e | e | e 003............
Equity/ | JPMorgan

Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |09/02/2016{08/31/2018| ......... 2,390 | ... 622,990 | ..... 260.7100 | .......... 8,674 | oo | i | v 10,506 | .. | .ccooren 10,506 | .......c..c. (13) | ovvererereens [ e [ e | e | e 003.....covuee
Equity/ | JPMorgan

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNES7 |09/02/2016|08/31/2018 ..........930 | ....... 242,430 | ..... 260.6300 (2)
Equity/ | JPMorgan

Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |09/02/2016{08/31/2018| ......... 1422 | ... 354,842 | ... 249.4900 |......... 10,852 | v [ e | e 15293 | .| e 15293 |......... 1180 [ oo [ v | oo [ v [ 003............

Equity Basket Options CALL - Rainbow Equity/

Options VAGLB Hedge - Indexed Universal Life........ NA....... Index | Wells Fargo & Co KB1H1DSPRFMYMCUFXT09 |09/16/2016|09/15/2017 | .36,434,108 | ..36,434,108 | ..2,147.2600 | ....1,317,348 | ..ccccevovivrive | vorrerreririviinns | erene 4,001,310 | .. | ...... 4,001,310 | 1,958,847 | ..cooviiviiviee | e | e | e | e 003.....couuee

Equity Basket Options CALL - Rainbow Equity/ | Bank of America

Options VAGLB Hedge - Indexed Universal Life........ N/A....... Index | Corp B4TYDEB6GKMZO031MB27 |09/16/2016|09/15/2017| .17,814,149 | ..17,814,149 | ..2,147.2600 | ....... T12,566 | oo | v | e 2,173,856 | .. | ...... 2,173,856 | ..1,082,498 | ....ooovviviinnns | v [ e [ e | e 003........c
Equity/

S&P500 Index CALL Spread (SPX) Options.. | VAGLB Hedge - Indexed Universal Life........ NA....... Index | Wells Fargo & Co KB1H1DSPRFMYMCUFXTO09 (09/22/2016|09/15/2017 ......... 6,148 | ..13,200,732 | ..2,147.2600 | ....... 684,117 | oo | e | e 1,290,907 | .. | ...... 1,290,907 | ..... 504,912 | oo | e [ e [ | e 003...coveeee
Equity/

S&P500 Index CALL Spread (SPX) Options.. | VAGLB Hedge - Indexed Universal Life........ NA....... Index | Wells Fargo & Co KB1H1DSPRFMYMCUFXT09 |09/22/2016|09/15/2017 .. ..2,383.4600

Equity/ | JPMorgan
Mozaic Index CALL Options.........cc..ccceueuuee VAGLB Hedge - Fixed Indexed Annuiy........ N/A....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 | 10/04/2016|09/28/2018| ........... 631 | ....... 157,003 | ..... 248.6700 | .......... 5,360 | oooocriieiiens | e | e 7,256 | .. | oo 7,256 B8 | oo [ e | e [ e [ s 003.........c.
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7THB6GLXDRUGQFUS7RNES7 | 10/04/2016|09/28/2018 ....... 19,259 | ...4,989,526 | ... 259.0800 |......... 84,353 | .o [ e [ s 102,195 | .. | .o 102,195 2,586 | oo [ e | s | v [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |10/04/2016{09/28/2018| ......... 1,156 | ....... 299414 | ... 259.0600 | .......... 5,074 | oo [ e | e 6,144 | .| e 6,144 | .......... 157 | e [ v [ [ | e 003.....cvveee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 | 10/04/2016|09/28/2018 ........... 821 | ... 206,271 | ..... 251.2900 | .......... 5,968 | oo [ e [ e T942 || s 7942 | oo 571 | o [ e | v | v [ e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 10/04/2016|09/28/2018 ......... 1,744 | ... 449,955 | ..... 257.9500 | .......... 8,268 | ..o [ i [ e 10,186 | .. | ooveeeee 10,186 351 | o e | s | [ 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |10/04/2016]09/28/2018| ........... 901 | ... 223,079 | ..... 247.5800 | ......... 8,145 | o | e | e 11,079 | .| v 11,079 | oo 915 | s [ e | e | 003...covveee

Mozaic Index CALL Options....

Mozaic Index CALL Options...........cccccceeenee.

Mozaic Index CALL Options.........ccccevruennee

Mozaic Index CALL Options..........cccceueence.

Mozaic Index CALL Options.........cc.covveennnn

Mozaic Index CALL Options....

Mozaic Index CALL Options...........ccceeueenee.

Mozaic Index CALL Options.........cc.covveernnn

Mozaic Index CALL Options...........c..ccccce.c.

Mozaic Index CALL Options...........cccccueence.

Mozaic Index CALL Options....

Mozaic Index CALL Options..........c..ccccce.c.

Mozaic Index CALL Options...........cccccueenee.

Mozaic Index CALL Options...........cccceueenee.

Mozaic Index CALL Options...........ccccccevenee.

Mozaic Index CALL Options....

Mozaic Index CALL Options...........cccveueenee.

Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNE97 | 10/04/2016]|09/28/2018 ..

....1,676,582 | ... 248.2600

Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |10/04/2016(09/28/2018| ........... 666 | ....... 170,707 | ..... 256.3200 | .......... 3,516 | e [ e | e 4443 | | e 4,443 206 | oo | e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |10/04/2016(09/28/2018| ......... 4,846 | ...1,227,833 | ..... 253.3500 |......... 1017 | oo s [ 40,550 | .. | oo 40,550 2,570 | coovvvivieens | e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |10/04/2016{09/28/2018| ......... 3,605 | ....... 913,354 | ... 253.3400 |.......... 23,110 | oo 30,187 30,187 | ..o 1,914 | o | e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 10/04/2016|09/30/2019] ........... 583 | ... 144,333 | ..... 247.3700 | .......... 6,727 | oo 8,064 8,064 (I R [,
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |10/04/2016]09/28/2018| .........1,684 | ....... 417,456 | ... 247.9000 20,304 20,304
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |10/04/2016{09/30/2019) ......... 4,476 | ...1,157,876 | ..... 258.6900 |......... 30,436 | .oovevrrien 32,783 32,783 | ... 1,884 | oo | e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 10/04/2016|09/30/2019) ....... 11,568 | ...2,973,961 | ..... 257.0800 |......... 85,142 | oo 93,603 93,603 |......... 5,793 | oo [ e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |10/04/2016{09/30/2019) ....... 46,381 | 12,194,406 | ..... 262.9200 | ....... 253,702 | ..o | e | e 257,727 | .| . 257,727 | ....... 11,160 | oo | e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |10/04/2016{09/30/2019) ........... 582 | ....... 144,014 | ... 247.4300 | .......... 6,693 | ..o 8,021 8,021 628 | .o | e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNES7 | 10/04/201609/30/2019) ....... 47,321 | 11,971,623 | ..... 2529900 | ......423,992 | ..o [ v [ 486,446 | | L486,446 | ... 34,628
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |10/04/2016{09/30/2019) ......... 3474 | ... 886,020 | ..... 255.0800 |......... 28,170 | o | i | e 31,675 | .| oo 31,675 |......... 2118 | e | e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |10/04/2016{09/30/2019)] ....... 52,950 | ..13,905,750 | ..... 262.6200 | ....... 294,402 | .o | i [ 300,265 | .. |......... 300,265 | ....... 13,343 | oo | e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 10/04/2016|09/30/2019) ......... 7,788 | ...1,935749 | ..... 248.5400 |......... 85,362 | .iovvieriiiiiens [ e [ s 101,523 | .. | .o 101,523 |......... R I [
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |10/04/2016{09/30/2019) ....... 19,403 | ...4,926,197 | ..... 253.8900 | ....... 166,671 | oooeeeees [ v [ s 189,545 | .. |........ 189,545 | ....... 13156 | oo [ s
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |10/04/2016{09/30/2019)] ....... 96,204 | ..24,833,084 | ..... 2581300 | ......672,464 | ...occooviiiies [ e [ e 729,701 | L |l T29,701 | 43,079
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 | 10/04/2016|09/28/2018 ........... 459 | ....... 113,427 | ..... 247.3700 | .......... 4196 | i 5,711 5711 | conn A75 | s [ s
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 10/04/2016|09/30/2019) ......... 7,788 | ...2,031,422 | ..... 260.8500 |......... LY 7 ([OOSR [P 49,666 | .. | ..cco.... 49,666 2517 | oo [ v | s | v [ i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..............c..... VAGLB Hedge - Fixed Indexed Annuily........ NA...... Index | Chase & Co  7HBGLXDRUGQFUS7RNES7 |10/04/2016|09/30/2019) ... 9,256 | ...2,415633 | .....260.9800 |......... 55,999 | covvcriceni | e | e 58,530 58,530 2,940 | v | s | e | e | s 003..ccore
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNES7 | 10/04/2016|09/30/2019) .......... 4,007 |...1,032,570 | ..... 257.6800 |.......... 28,651 | o [ i [ e 31,253 | .| o 31,253 | ... 1,884 | e | s [ | i | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THGGLXDRUGQFUS7RNES7 | 10/04/201609/30/2019) ....... 22,425 | ...5,782,369 | ..... 257.8500 | ....... T RCCTC I R [N [N 173,073 | .. | 173,073 | ....... LUK U SOOI OSSR [ 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |10/04/2016{09/30/2019)] ....... 18,678 | ...4,787,460 | ..... 256.3200 | ...... 142,697 | oo [ i [ 158,243 | . |......... 158,243 | ....... 10,108 | v [ v [ e | e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |10/04/2016{09/28/2018| .. 14715 | L. 246.8200 ..767 767 64
Equity/ | JPMorgan
Mozaic Index CALL OpHONS...........v.vevever VAGLB Hedge - Fixed Indexed Annuy........ NA....... Index | Chase & Co 7THBGLXDRUGQFUS7RNES7 | 10/04/2016|09/28/2018| ........ 6,375 | ....1,659,010 | .....260.2300 |......... 25756 | coorrvern 30,592 30,502 | oo LK NRRRRRNIOS NSRS SOOI ISR I 0 O
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 [10/04/2016(09/28/2018| ....... 10,738 | ...2,794,064 | ..... 260.2000 | ......... 43489 | e | e [ e 51,665 | .| .ccornne 51,665 | ........... T95 [ ceeeierriennes | eevreiies | e | s | e 003.....veeee
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE7 |10/04/2016(09/28/2018| ........... 598 | ....... 154,507 | ... 258.2600 | .......... 2,776 | o 3,404 3,404 | ... 109 | e [ e [ [ | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 10/04/2016|09/28/2018 ........... 290 | .o 74772 | ... 257.8700 | .......... 1,380 | v | e | s 1705 | | v 1,705 B0 | oo [ e | v | v [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |10/04/2016]09/28/2018| ...........551 | ....... 136,615 | ..... 247.9500 6,623 6,623 ..542
Equity Basket Options CALL - Rainbow Equity/ | Bank of America
Options VAGLB Hedge - Indexed Universal Life........ NA....... Index | Corp BA4TYDEB6GKMZO031MB27 |10/18/2016{10/13/2017| .12,935,164 | ..12,935,164 | ..2,132.9800 | ....... 575,615 | coovvvvvevcinnns | cervererienieiinns | e 1,605,180 | .. | ... 1,605,180 | ..... 726,781 | covevvvvveins | v [ s [ e | e 003.....covee
Morgan Stanley
Equity Basket Options CALL - Rainbow Equity/ | & Co
Options VAGLB Hedge - Indexed Universal Life........ NA....... Index | International Ltd ~ 4PQUHN3JPFGFNF3BB653. |10/18/2016|10/13/2017| .35,287,961 | ..35,287,961 | ..2,132.9800 | ....1,467,979 14,348,009 ....4,348,009 | ..2,022,939
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccouue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 11/04/2016|10/31/2018 ......... 1,899 | ... 473,101 | ... 249.1500 |......... 14735 | e [ e | s 21,460 | .| o 21,460 |......... 1,690 | v | s [ | i | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.ccuuee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 11/04/2016]|10/31/2018| ....... 16,230 | ...4,214,923 | ..... 259.7000 |........ 62,972 | oo [ [ e 84736 | .| oo 84,736 |......... 2471 [ s | s [ e [ [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cc.ccccce.c. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |11/04/2016{10/31/2018 ........... 121 | 31,445 | ... 259.0800 | ............. 493 | o | e [ s 667 | .| o 667 20 | e [ e [ | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccveueunce. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |11/04/2016{10/31/2018| ......... 3,301 | ... 856,032 | ..... 259.3400 |......... 13170 | oo | e | e 17,764 | .| e 17,764 506 [ .eovvieeriieiiis | e | e | e | e 003.....cvveee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7HB6GLXDRUGQFUS7RNES7 | 11/04/2016/10/31/2018 .........2,597 | ....... 653,337 | ..... 251.5600 25,110 25,110 1,795
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeeue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |11/04/2016{10/31/2018| ......... 5,404 | ...1,402,680 | ..... 259.5600 |......... 21,184 | i 28,550 28,550 | .o 763 | oo [ v [ v | e | s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccceueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |11/04/2016{10/31/2018| ........... 936 | ....... 233,159 | ... 249.0800 | .......... 7,292 | o [ i | e 10,626 | .. | oo 10,626 839 [ i | e | e | e [ 003.....coueee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.ccuuue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 11/04/2016|10/31/2018 ......... 4,944 | ..1,231,754 | ..... 249.1300 |......... 3847 | s 55,948 55,948 |........ 4,409 [ s e [ e [ [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccceennee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |11/04/2016{10/31/2018| ......... 5,153 | ...1,329,711 | ... 258.0700 |......... 22,465 | .o 30,789 30,789 | ......... 1165 [ oo [ v | oo [ v [ s 003............
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THG6GLXDRUGQFUS7RNES7 | 11/04/2016|10/31/2018 ........... 109 |......... 27,935 | ... 256.5900 | ..o 526 | oovevierieies | e | e T3 | | s 731 KT SR [OOSR U [N [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |11/04/2016{10/31/2018| ......... 4,3% | ...1,131,293 | ..... 257.3600 | .......... 20,133 | o | e [ e 27,804 | .| oo 27,804 |......... T84 | i | e | e | e [ e 003.....cvveee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 11/04/2016|10/31/2018 ......... 1,529 | ... 380,149 | ..... 248.6600 |....... 12,215 | e | e | s 17811 || 17,811 | 1424 | i | s [ | i | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 11/04/2016|10/31/2018 ......... 3,369 | ....... 859,146 | ..... 256.0400 |........ 18,056 | ..oovveeceirienes 25,463 25463 |......... 1430 | e | s [ | e | 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |11/04/2016{10/31/2018] ........... 705 | ....... 179,854 | ... 255.2900 | .......... 3713 | e 5,227 5,227 287 | o | e | e | s | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |11/04/2016{10/31/2019) .. 1,097,911 | L 258.6900 1,916
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 | 11/04/2016{10/31/2019) ........... 459 | ... 113,997 | ... 248.5700 | .......... ATT9 | s | v | s 6,020 | .| .o 6,020 | ........... 489 | oo | e | e [ | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |11/04/2016(10/31/2019) ......... 1,748 | ... 436,011 | ... 249.4800 | ......... ATATT | i | i | e 21912 | | e 21,912 | . 1,688 [ e | e | e | s | e 003.....veeee
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |11/04/2016{10/31/2019) ......... 5245 | ...1,351,901 | ..... 257.7700 |......... 35,296 | ..o [ e | e 41,434 | | 41434 | ......... 2,602 | o [ e [ | i [ 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 11/04/2016|10/31/2019) ......... 1,290 | ....... 321,897 | ... 249.5000 |........ 12,889 | e | v | s 16,159 | . | v 16,159 |......... 1244 | i | s [ | i | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |11/04/2016{10/31/2019)] ....... 22,358 | ....5,908,205 | ..... 264.2500 ..107,097 ...116,485 ..116,485 5,055
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |11/04/2016{10/31/2019)] ....... 28,861 | ...7,321,150 | ..... 253.6700 | ....... 237,525 | oo | e | e 289,369 | .| ..o 289,369 | ....... 20,811 | e | e [ e [ v | s 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 11/04/2016]|10/31/2019) ....... 30,867 | ....8,128,874 | ..... 263.3500 | ....... 220 U [N [N 170,883 | .. | ooveeeee 170,883 |......... 7,949 | oo [ e | s | [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |11/04/2016{10/31/2018] ............. 38 [ o 9441 | ... 249.5600 | ............. 286 | o | e | e AT || e 417 33 | e e e [ | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |11/04/2016{10/31/2019)| ....... 23,783 | ....5,935,383 | .... 249.5600 | ....... 237120 | .o 296,973 296,973 22,848 | oo [ e [ | i [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7THB6GLXDRUGQFUS7RNES7 | 11/04/2016/10/31/2019| ..........716 | ....... 181,880 | ..... 253.9900 ..5,800
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |11/04/2016{10/31/2019)] ....... 38,962 | ..10,090,820 | ..... 258.9900 | ....... 246,631 | ..o | e | e 285,643 | .. |....... 285,643 | ....... 17,045 | oo [ [ e | e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |11/04/2016{10/31/2019)] ....... 88,427 | ..22,882,374 | ... 258.7700 | ....... 565,936 | ..ooveviciiiiiins | e [ 657,172 | .. | .o 657,172 | ....... 39,601 | oo [ e [ e | i [ 003.....couuee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNE7 | 11/04/2016]|10/31/2019) ....... 20,062 | ....5,218,553 | ..... 260.1200 | ....... 9771 | e | i | e 137,051 | .. | .o 137,051 |......... LY £ OO [OOSR ISR ISR [N 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |11/04/2016{10/31/2019)] ....... 21,007 | ...5,480,210 | ..... 260.8800 | ....... 120,578 | oooeevcee [ v [ 136,736 | .. | ..covnn 136,736 | ......... TA39 | o [ v [ v | e | e 003...coveeee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |11/04/2016{10/31/2019)] ....... 17,056 | ....4,475539 | ... 262.4000 90,227 ...100,581 ..100,581
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNES7 | 11/04/2016]10/31/2019) ......... 2,830 | ... 731,107 | ..... 258.3800 |......... 18,449 | e | e | e 21,539 | .| o 21,539 | ..o 1,319 | i | s [ | i | 003............
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 11/04/2016]|10/31/2019) ....... 65,328 | ..16,661,840 | ..... 256.0500 | ....... 503,024 | ..ooovviriinne 605,788 605,788 | ....... 41,536 | oo [ s | e [ [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |11/04/2016{10/31/2018| ............ 72 | 17,99 | ... 249.3400 | ...occoueee 554 | i [ e [ e 806 | .| .o 806 B3 | e [ [ [ | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 | 11/04/2016|10/31/2018 ........... 700 | ... 174,251 | ... 248.9400 | .......... 5,502 | oo [ e [ e 8,015 [ .| oo 8,015 | ..o 636 | oo [ e | s | [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 11/04/2016|10/31/2018 ........... 284 |......... 70,872 | ..... 249.5400 | .......... 2,153 | o 3,132 3132 | e 243 | oo [ e | s | s [ 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options.........cccceuvuennee VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |11/04/2016{10/31/2018| ......... 6,233 | ...1,626,792 | ... 261.0100 |.......... 22,001 | .o 29,071 29,071 | oo 423 | e | e [ [ | e 003...covveee

Mozaic Index CALL Options....

Mozaic Index CALL Options...........cccccceeenee.

Equity Basket Options CALL - Rainbow
Options

Equity Basket Options CALL - Rainbow
Options

Mozaic Index CALL Options.........cc.covveennnn

Mozaic Index CALL Options....

Mozaic Index CALL Options...........ccceeueenee.

Mozaic Index CALL Options.........cc.covveernnn

Mozaic Index CALL Options...........c..ccccce.c.

Mozaic Index CALL Options...........cccccueence.

Mozaic Index CALL Options....

Mozaic Index CALL Options..........c..ccccce.c.

Mozaic Index CALL Options...........cccccueenee.

Mozaic Index CALL Options...........cccceueenee.

Mozaic Index CALL Options...........ccccccevenee.

Mozaic Index CALL Options....

Mozaic Index CALL Options...........cccveueenee.

Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 11/04/2016]|10/31/2018 ....... 17,291 | ...4,504,974 | ..... 260.5400

Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 | 11/04/2016{10/31/2018| ........... 209 |........ 54,487 | ... 260.7300 | ...coovovene T84 | e | i | e 999 | .| e 999 | i L (PSSO IS
Equity/

VAGLB Hedge - Indexed Universal Life........ N/A....... Index | Societe Generale O2RNES8IBXP4ROTD8PU41... | 11/16/2016|11/15/2017| .36,443,375 | ..36,443,375 | ..2,180.3900 | ....1,366,627 | ....cccccoveveec | vorrrrimvrinis [ eereas 4,299,125 | .. | ...... 4,299,125 | .2,420,573 | ..covovvvivnis | e
Equity/

VAGLB Hedge - Indexed Universal Life........ NA....... Index | Societe Generale O2RNE8IBXP4ROTD8PU41... | 11/16/2016|11/15/2017 | .14,445,891 | ..14,445,891 | ..2,180.3900 | ....... 596,615 | ..o | e [ 1,742,886 | .. | ...... 1,742,886 | ..... 914,439 | oo | e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 12/02/2016|11/30/2018| ........... 168 [ . 39,380 | ... 2489700 | .......... 1,656 | v | e | s 1,828 | . | oo 1,828 | ..o 47 | i |
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/02/2016{11/30/2018| ...........830 | ....... 206,668 | ..... 248.8900 9,646 9,646
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |12/02/2016{11/30/2018| ......... 7,276 | ...1,905,811 | ..... 261.9200 |......... 35,072 | v 32,520 32,520 | .ccoonnnd 549 | oo [ e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 12/02/2016|11/30/2018| ......... 1,802 | ....... 449,619 | ... 249.4500 |........ 18,403 | oo 20,231 20,231 | . I3 T [ I
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |12/02/2016{11/30/2018| ........... 325 | ... 85,485 | ..... 263.0700 | .......... 1449 | i | s | e 1,312 | | e 1,312 8 | e [ e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/02/2016{11/30/2018] ....... 11,946 | ...3,102,919 | ... 259.7400 | ......... 66,421 | .o | e [ 64,191 | .| .ol 64,191 2,201 | o | e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7HB6GLXDRUGQFUS7RNES7 | 12/02/2016|11/30/2018| .. 45980 | ..... 259.6400 33
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/02/2016{11/30/2018| ........... 658 | ....... 171,820 | ... 261.2000 | .......... 3,329 | e 3,128 3128 | s Y72 IO [T
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |12/02/2016{11/30/2018| ......... 8,944 | ...2,316,044 | ... 258.9500 |......... 52,322 | cooivivciiiies [ | v 51,245 | .| s 51,245 | ......... 2,032 | oo [ e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNE7 | 12/02/2016]|11/30/2018| ....... 10,500 | ....2,697,225 | ..... 256.8700 |........ (VN1 R ISR IS 70,789 | .| coeen. 70,789 |......... 3,687 | oo [ e
Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/02/2016{11/30/2018| ........... 558 | ... 143,048 | ..... 256.5700 | .......... 3,786 | v 3,845 3,845 207 | oo | e

Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNE7 | 12/02/2016|11/30/2018 ..

....... 341,594 | .....252.2200

12,723

Equity/ | JPMorgan

VAGLB Hedge - Fixed Indexed Annuiy........ NA...... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 12/02/2016| 11/29/2019) ......... 1,484 | ... 388,268 | ... 261.6500 |......... 10,684 | .oorrvieri 9,380
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 12/02/2016|11/29/2019) ......... 2,815 | ... 702,130 | ..... 249.3900 |........ 35192 | oo 35,764 35,764 |........ V2% 4 I [OOSR [OOSR [OOSR (NSO 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/02/2016{11/29/2019)| ....... 10,663 | ....2,674,829 | ... 250.8500 | ....... 125,398 | oo [ v | e 125741 | o | e 125,741 9,560 | oo | e [ v [ | e 003.....cvveee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 12/02/2016]11/29/2019) ....... 14,660 | ....3,895,253 | ..... 265.7100 |........ 86,200 | .ooovviriiiiiens [ e [ e 70,909 | .| o 70,909 2941 | oo [ | e | [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 12/02/2016]11/29/2019) ....... 80,190 | ..20,156,440 | ..... 251.3600 | ....... 922,981 | oo 920,836 920,836 | ....... 69,431 | oo [ s | e [ [ 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |12/02/2016{11/29/2019) ......... 7,556 | ...1,981,274 | ..... 262.2200 |......... 52,890 | oo [ s [ 46,051 | .| cooceeee 46,051 | ......... 2,433 | e [ e e | e [ 003...covveee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/02/2016{11/29/2019) .....106,989 | ..27,859,995 | ..... 260.4000 131,594 | ] 731,594 | L 42,210
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |12/02/2016{11/29/2019) ....... 46,842 | .12,232,2% | ..... 261.1400 | ...... 345,693 | ..o 305,789 305,789 | ....... AT,047 | oo | v [ e [ v | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 [12/02/2016(11/29/2019) ......... 7,440 | ...1,942,098 | ..... 261.0400 |......... 55,129 | coiivivecines [ e | e 48,875 | .| oo 48,875 | ......... 2,738 | oo [ e [ e | e s 003.....veeee
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/02/2016{11/29/2019)] ....... 18,660 | ....4,739,893 | ..... 254.0100 | ....... 191,454 | s [ | 185,789 | .. | .coevne 185,789 | ....... 13,246 | oo | e [ [ | 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 12/02/2016|11/30/2018 ......... 1,363 | ....... 341,715 | ... 250.6200 |........ JICH (/72 U NP [ 14220 | .| oo 14,220 |......... 1,002 | s | s [ | i | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |12/02/2016{11/29/2019) ....... 30,601 | ....7,956,071 | ... 259.9900 ..238,691 ...214,645 214,645 | ... 12,615
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/02/2016{11/29/2019) .....191,973 | ..49,319,786 | ..... 256.9100 | ... 1,727,757 | coovvovvciivcs | e | e 1,620,571 | .. | ...... 1,620,571 | ..... 106,670 | oo [ e | e | v [ 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 12/02/2016]11/29/2019) ....... 40,532 | ..10,513,580 | ..... 259.3900 | ....... 325,066 | ..ooovverieeries | e [ 294,982 | .. |.ccereen 204,982 | ....... YL/ U [N (NSRRI ISR [N 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |12/02/2016{11/30/2018| ......... 3,034 | ... 760,923 | ..... 250.8300 |......... 28,728 | oo | e | e 31,216 | .| v 31,216 2,379 | o | v [ e [ | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/02/2016{11/30/2018| ........... 123 | ... 32,285 | ... 261.5200 | ..o B | s [ e [ v 571 || v 571 | e T [ i | e | e | e | e 003.....covuee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7THB6GLXDRUGQFUS7RNES7 | 12/02/2016|11/30/2018 .. 1,133,294 | 261.3600 21,681 20,340 20,340
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/02/2016{11/30/2018| ........... 161 | .o 40,489 | ... 251.9400 | ......... 1430 | oo [ | v 1,538 [ .| oo 1,638 | oo 12 [ i | e | e [ v [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/02/2016{11/30/2018| ........... 272 | ... 68,837 | ... 2531600 | .......... 2,260 | oo 2,397 2,397 | oo 165 | o [ v [ e [ | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 12/02/2016|11/30/2018 ......... 6,827 | ...1,770,627 | ..... 259.3600 |........ 38,913 | oo | v | e 37,839 | .| . 37,839 | ..o 1,396 | v | s [ | i | 003............
Equity Basket Options CALL - Rainbow Equity/
Options VAGLB Hedge - Indexed Universal Life........ NA....... Index | Societe Generale O2RNESIBXP4ROTD8PU41... | 12/16/2016|12/15/2017 .39,200,229 | ..39,200,229 | ..2,262.0300 | ....1,372,008 | ......ccccccvvivue | vorverrmrvmviians | covene 3,534,525 | .| ... 3,534,525 | 2,416,609 | ......ccoovovnr | covrvries | e [ s [ 003............
Equity Basket Options CALL - Rainbow Equity/
Options VAGLB Hedge - Indexed Universal Life........ NA....... Index | Societe Generale O2RNE8IBXP4ROTD8PU41... |12/16/2016|12/15/2017| .15,636,100 | ..15,636,100 | ..2,262.0300 1,575,876 ....1,575,876 | ..1,073,532
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |12/29/2016|12/28/2018 ........... 903 | ....... 231,563 | ..... 256.4600 | .......... 7,097 | oo [ e [ e 6,411 6,411 359 | oo [ e | s | | 003............
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 12/29/2016|12/28/2018 ......... 7,706 | ....2,032,462 | ..... 263.7400 |........ 38,609 | oo 30,452 30,452 208 | oo [ e | s | s [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |12/29/2016{12/28/2018| ......... 8,873 | ...2,310,490 | ..... 260.4000 | ......... 55,012 | coieeiviriiiis [ v | e 46,467 | .| e 46,467 | ......... 1,502 [ oo | e | e | e [ e 003.....cvveee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNE7 | 12/29/2016|12/28/2018 ....... 11,345 [ ...2,992,238 | ..... 263.7400 |........ 56,841 | oovocieeiiciies | s | e 44,831 || 44,831 306 | oo [ e | s | | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 12/29/2016|12/28/2018 ....... 31,316 | ....8,169,927 | ... 260.8900 | ....... 188,520 | ..o | v | e 167,578 | .. | .o 157,578 | ......... 4,555 [ oo | s [ e [ [ s 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |12/29/2016{12/28/2018| ......... 1,311 | ... 346,398 | ..... 264.1700 | .......... 6,386 | oo [ e [ e 4,989 | .| .o 4,989 | ..coceeeee 16 | oo | e [ e [ | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |12/29/2016{12/28/2018| .........3,366 | ....... 879,357 | ... 261.2500 .16,443
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNEO7 |12/29/2016{12/28/2018| ......... 9,125 | ...2,380,952 | ..... 260.9400 |......... BATAT | oo | s | e 45726 | .| oo 45726 | ......... 1,306 [ oo [ v | e [ v [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 (12/29/2016(12/27/2019) ......... 3,293 | ... 841,422 | ... 255.5200 |......... 35,004 | .o 30,503 30,503 2,051 | oo | e [ e [ | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNEO7 |12/29/2016{12/27/2019) ......... 9,191 | ...2,355,026 | ..... 256.2200 |......... 94,764 | s | i [ 81,843 | .. | oo 81,843 5,394 | e | e [ [ | 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 12/29/2016|12/27/2019 55,926 | ..14,328,923 256.2100 | ....... 576,602 | .oooveriiciies | e [ 498,266 | .. | ... 498,266 32,849 | oo [ i | e [ [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNEO7 |12/29/2016{12/28/2018| .. L4341 109,999 | ... 253.1800 .4,106 3,885 3,885 270
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |12/29/2016{12/27/2019)] ....... 28,397 | ...7,490613 | ..... 263.7800 | ....... 207,016 | oo | e | e 159,727 | .| v 159,727 | ......... 7,501 | oo | e [ v [ i | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 12/29/2016|12/27/2019) ....... 73,839 | ..19,418,185 | ..... 262.9800 | ....... 558,961 | ovoveriicries | e [ 437,247 | .. | . 437,247 | ....... 21,609 [ oo [ s | e [ [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |12/29/2016{12/27/2019) .....187,284 | ..47,929,719 | ... 255.9200 | ...1,955245 | ..o | e | e 1,696,222 | .. | ...... 1,696,222 | ..... 12,783 | e [ e | e | e [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |12/29/2016(12/27/2019) .....174,025 | ..45,476,281 | ..... 261.3200 | ....1,425,267 | ..coccoovviivces | o | e 1,144,239 | .. | ... 1,144,239 | ... 62,206 | ..oocvieiiens [ e [ e | i s 003.....covuee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 12/29/2016|12/27/2019| .....285,393 | ..74,442,033 | ..... 260.8400 | ....2,388,743 .1,933,068 | ..|.....1,933,068 | ... 107,569
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |12/29/2016{12/28/2018| ......... 2241 | ... 572,302 | ..... 2554100 |......... 18,710 | oveccecees [ e | e 17,165 | .| oo 17,165 | ......... 1,044 | i [ | e [ e [ 003...coueeee
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE7 |12/29/2016(12/28/2018| ........... 303 | .o 77,619 | ... 256.0400 | .......... 2,440 | e 2,219 2219 | e 128 | e [ v [ [ | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 | 12/29/2016|12/28/2018 ......... 1,603 | ....... 410,107 | ..... 255.8900 |......... 13,014 | i | e | s 11,862 | .. | oo 11,862 | ..........d 897 | oo [ e | i | [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE7 |12/29/2016(12/28/2018| ........... 562 | ....... 148174 | ... 263.5100 | .......... 2,862 | v 2,267 2,267 20 | e [ e [ [ | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE7 |12/29/2016(12/28/2018| .........1,128 | ....... 285872 | ... 253.4600 9,897 9,897
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7THB6GLXDRUGQFUS7RNES7 | 12/29/2016]|12/28/2018| ......... 1,478 | ... 379,101 | ..... 256.5200 |........ L5772 [ [P [ 10,447 | .| oo 10,447 583 | v [ e | e | v | 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 Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |12/29/2016|12/28/2018 ........... 242 | ... 61,457 | ... 2536500 | .......... 2,231 | i 2,099 |.. 2,099 | oo 143 | e | s [ | e | 003............
Equity Basket Options CALL - Rainbow Equity/ | Bank of America
Options VAGLB Hedge - Indexed Universal Life........ NA....... Index | Corp BA4TYDEB6GKMZO031MB27 |01/17/2017{01/12/2018| .17,981,281 | ..17,981,281 | ..2,274.6400 | ......cccovvurs | cornd 673,759 | .o | e 1,663,509 | .. | ...... 1,663,509 | ..... 989,750 | c.veevrieriens [ e [ e | e [ 003.....cvveee
Equity Basket Options CALL - Rainbow Equity/ | Bank of America
Options VAGLB Hedge - Indexed Universal Life........ NA....... Index | Corp B4TYDEB6GKMZO031MB27 |01/17/2017|01/12/2018| .40,702,628 | ..40,702,628 | ..2,274.6400 | ................... 1,363,945 | i | 3378231 | .| ... 3,378,231 | .2,014,286 | ...ccoovvvivies [ e | oo [ e [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7HB6GLXDRUGQFUS7RNES7 |01/17/2017|01/11/2019 ............. 42 | 10,759 | ..... 255.5600 380 322 || 322 (1515 R (SRRSO ISP [POOORRRR SRN 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options................... VAGLB Hedge - Fixed Indexed Annuily........ NA...... Index |Chase & Co  7HBGLXDRUGQFUSZRNES7 |01/17/2017|01/11/2019)| ........ 4,651 | ...1,215546 | .....261.3600 29,951 22,846 | .. 22,846 | ... (1105) | eovcvesvesns | oo | o [ o [ i 1
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |01/17/2017{01/11/2019) .. ...1,523,943 | ... 261.2300 28,964 | .. 28,964 |........ (8,897)
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |01/17/2017{01/11/2019) ......... 5,779 | ...1,508,601 | ..... 261.0700 | .oovovviicee | s 37,849 29,067 | .. 29,067 |........ (8,782) | cvooveeveveens | evvvrivniinn | e [ v [ e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 (01/17/2017(01/11/2019) ........... 816 | ....... 213,637 | ..... 261.7200 | .o | e 5,134 3,892 | .. 3,892 | ... (1,242) | o [ e [ e | v [ e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |01/17/2017{01/10/2020] ........... 308 | . 78,701 | ... 2558300 [ .coocvviiiccinns | v 3,458 2,814 | .. 2,814 | ... (844) | oo | v [ e [ | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |01/17/2017|01/10/2020] ......... 4,806 | ...1,231,186 | ..... 256.1700 53,252 | oo | e 43127 || e 43127 | ... (10,125) | vvvevvvrvieeins [ v | e | v [ i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |01/17/2017{01/10/2020] ....... 30,483 | ....7,808,205 | ... 256.1500 [ ..ovovviviens | e 338,056 ...273,845 273,845 | ... (64,211)
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |01/17/2017{01/10/2020] ....... 12,077 | ...3,182,754 | ..... 263.5400 | ..ooovriviiiei | s 96,132 | oo | e 69,560 | .. | .o 69,560 (26,572) | cooovvrevvrrcrins | e | v [ e | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |01/17/2017|01/10/2020] ....... 18,464 | ....4,740,706 | ..... 256.7500 | oo [ e 199,414 | e | e 160,320 | .. |.coceeeee 160,320 | ...... (39,094) | oo [ e | s | e [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |01/17/2017{01/10/2020] ....... 34,339 | ....9,037,959 | ..... 263.2000 | ..oovvvviians | e 277,800 202,118 | .. 202,118 | ...... (75,682) | cvoveevrveervens [ vverreene [ e | v e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |01/17/2017{01/11/2019) ............. 83 | . 21,279 | ... 256.0300 [ .ocvvvviiicnns | e T3 | e | e 615 | .| o 615 | .o (118) | covoevervrievns | vrrereiee [ e [ e | e, 003.....covuee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |01/17/2017|01/10/2020] ....... 66,927 | 17,133,217 | ..... 256.0000 | oo [ e 746,901 ...606,343 ..606,343 | ....(140,558)
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |01/17/2017{01/10/2020] ....... 87,062 | ..22,851,931 | ... 262.4800 | ...oooovvviiins | s 728,706 536,316 | .. 536,316 | ....(192,390) | cooovvvrivees [ eveiriees [ e | e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |01/17/2017{01/10/2020] ....... 59,784 | ..15,350,858 | ..... 256.7700 | .coocovviriiccnns | e 645,672 | ..o | 518,499 | .. |........ 518,499 | ....(127,173) | oo [ evvrnnnene [ e | e | e 003.....couuee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |01/17/2017|01/10/2020] ....... 40,829 | ..10,719,254 | ..... 262.5400 | oooovinienis [ e 340,514 | oo | i 250,567 | .. |.cooreen 250,567 | ...... (89,947) | oo [ v | e | v [ i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |01/17/2017{01/10/2020] .....163,883 | ..42,803,056 | ..... 261.1800 | ..oovovvvvivee | o 1,455,284 | oo | e 1,004,598 | .. | ...... 1,094,598 | ....(360,686) | .....oovevevens | covrrrens | e [ e [ e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |01/17/2017{01/10/2020] .....120,204 | ..31,441,768 | ..... 261.5700 ....1,048,179 ....(264,410)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |01/17/2017|01/11/2019] .......... 274 | ... 70,000 | ... 2555600 | .ooovvvrieiins | e 2,473 2,096 | .. 2,096 | ..ooovens (<740 [OOSR [OOSR [NSRUNOR [PPSR (NN 003............
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

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

SCHEDULE DB - PART A - SECTION 1

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |01/17/2017|01/11/2019] .......... 459 | ....... 17,574 | ... 2561700 | oo | v 4,007 3,362 3,362 | oo (B45) [ oo [ e [ e [ [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |01/17/2017{01/11/2019) ........... 460 | ....... 122,142 | ... 265.3300 2,302 | o | e 1,607 | .| oo 1,607 | .coccone (895) | vvovrrrrierns | e [ e [ e | s 003.....cvveee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |01/17/2017|01/11/2019) ......... 5,028 | ...1,285777 | ..... WiSIN (1[V VI T I 45,055 38,091 38,091 (6,964) | .oooovvvcvvcies [ everiieies [ e [ i [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |01/17/2017|01/11/2019) ......... 1,731 | . 444389 | ..... 256.7400 | oo | i 14,626 | .o | e 12,165 | .| oo 12,165 | ........ (2/461) [ covoevniicies [ e [ e [ [ s 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |01/17/2017{01/11/2019) ......... 2,720 | ... 710,502 | ..... 261.2600 | ..coooovviccn | s 17,622 | oo | i 13469 | .| .o 13,469 |....... (4,153) | coveerierien [ v [ e | e e 003...covveee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |01/17/2017{01/11/2019) ...........988 | ....... 260,825 | ..... 264.0600 5,363 3,860 3,860 |........ (1,503)
Equity/
S&P500 Index CALL Spread (SPX) Options.. | VAGLB Hedge - Indexed Universal Life........ NA....... Index | Wells Fargo & Co KB1H1DSPRFMYMCUFXT09 (01/18/2017|01/12/2018 ......... 9,089 | ..20,675,227 | ..2,274.6400 | ...cccovvvvvs | curd 904,946 | ..o | e 1,433,042 | .. | ... 1,433,042 | ... 528,007 | oo | e [ e | e | e 003...oueeee
Equity/
S&P500 Index CALL Spread (SPX) Options... | VAGLB Hedge - Indexed Universal Life........ NA...... Index | Wells Fargo & Co KB1H1DSPRFMYMCUFXTO9|01/18/2017|01/1212018] .....cccocce | cocervrrrcs .2,274.6400 ()[R PSPPI DUN IS INSRIRITE ISRRUITS PRI BT B S 003...corv
Equity/ | JPMorgan
Mozaic Index CALL SPREAD Options........... VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |02/06/2017{07/28/2017| ....... 44,117 | 10,976,419 | ... 248.8000 | ...ccovvvrivccnns | v 338,381 | .o | s 384,286 | .. |......... 384,286 | ....... 45,905 | ..o [ e e | i [ 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL SPREAD Options........... VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |02/06/2017|07/28/2017 | .....ooovvvvvee | o 260.3200 (0) [ covrremeriinns [ e [ oo [ e [ | i | s [ | | 003............
Equity/ | JPMorgan
Mozaic Index CALL SPREAD Options. .| VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |02/06/2017{08/31/2017] ....... 37,452 | ...9,316,100 | ... 248.7500 255,795 23,209
Equity/ | JPMorgan
Mozaic Index CALL SPREAD Options........... VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |02/06/2017{08/31/2017 | ... | evirieieisciees | v 258.4500 (0) | v [ e [ v [ | e | e | e [ | 003............
Equity/ | JPMorgan
Mozaic Index CALL SPREAD Options........... VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |02/06/2017|09/29/2017 ....... 21,652 | ...5,373,260 | ..... 2481600 | .ooovvriiecis [ e 164,382 | v [ e 163,514 | .. | ..o 163,514 |......... 9132 | v [ e | s | [ 003............
Equity/ | JPMorgan
Mozaic Index CALL SPREAD Options........... VAGLB Hedge - Fixed Indexed Annuy........ NA....... Index | Chase & Co THBGLXDRUGQFUSTRNES7 |02106/2017|09/29/2017| .o | covrrsvrrcciens | e 258.2000 () [FSSSUUION [SSIPRIS [V RNV NSRRIV DRSS DURSRTIOR SRR DI PN 1 -
Equity/ | JPMorgan
Mozaic Index CALL SPREAD Options........... VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |02/06/2017{10/31/2017| ....... 21,763 | ...5418,151 | ... 2489600 | ..occovvvrviccnn | v 157,565 | .ooiovicicciins | v 159,028 | .. |......... 159,028 |......... 1463 | s | e | e | e [ e 003.....covuee
Equity/ | JPMorgan
Mozaic Index CALL SPREAD Options. . | VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7THB6GLXDRUGQFUS7RNES7 |02/06/2017|10/31/2017| .. 259.8900 0)
Equity/ | JPMorgan
Mozaic Index CALL SPREAD Options........... VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |02/06/2017{11/30/2017] ....... 44,402 | 11,120,805 | ..... 250.4600 358,764 336,168 336,168 | ...... (22,59) | covovvovvieiins | e | e [ e | 003............
Equity/ | JPMorgan
Mozaic Index CALL SPREAD Options........... VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |02/06/2017 [ 11/30/2017 | ... | evreiciericiies | cvvee 265.7200 (0) | vereeremreree [ e [ e [ | e | e | e e | 003.....couuee
Equity/ | JPMorgan
Mozaic Index CALL SPREAD Options........... VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |02/06/2017|01/31/2018 .....110,201 | ..28,305,091 | ..... 256.8500 | oo [ e 674,429 | .ooovvevnins [ i 495,102 | .. | ooernns 495,102 | ....(179,327) | coovvvovvvvciiens | v [ e | e | i 003............
Equity/ | JPMorgan
Mozaic Index CALL SPREAD Options........... VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |02/06/2017{01/31/2018| ... | oveeevicnins | o 277.5500 (0) | voovreerrreeerrenn | eerrerrrnrenenne [ e | e | e [ e [ [ e | e [ 003............
Equity/ | JPMorgan
Mozaic Index CALL SPREAD Options. . | VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |02/06/2017{12/29/2017| .....111,178 | ..28,438,218 | ..... 255.7900 | .coocovrvivccnns | v 711,539 ...534,397 .(177,142)
Equity/ | JPMorgan
Mozaic Index CALL SPREAD Options........... VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |02/06/2017|12/29/2017| .....vovvevis [ o | e 275.9400 (0) [ covvrreminiinns [ e [ o [ e [ | | [ | | 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 Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |02/13/2017|02/08/2019) ......... 1,319 | ... 339,229 | ..... 257.2200 | oo | e 13,399 9,129 |.. 9,129 |........ [C372(0) N (SO USRI [N [FOURRSRR INORRN 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |02/13/2017{02/07/2020| ....... 60,497 | ..15,562,912 | ..... 257.2500 [ .coocvvviiccnn | e 753,795 | o | e 517,335 | .. | .o 517,335 | ..(236,460) | ..ovovvrevrircrs [ covrnrinine [ v | i | e 003.....cvveee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |02/13/2017|02/07/2020| .....122,240 | ..32,210,337 | ..... 263.5000 | .cooooriiniininne L 1188,618 | i s 719,206 | .. | ... 719,206 | ....(449,412) | .oooovvviviinies [ e | e [ s [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |02/13/2017|02/07/2020| .....222,502 | ..57,249,770 | ..... 257.3000 | oovovvrnrienis | e 2,765,700 | ovvvveeveniins [ e 1,897,319 | . | ...... 1,897,319 | ....(868,381) | .vvvvvrcvecns | covinviini | v | v [ e 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |02/13/2017{02/07/2020] .....119,898 | ..31,535,682 | ..... 263.0200 | ..cooooviriiian | e 1,170,209 | oo | e 726,949 | .. | .o 726,949 | ....(443,260) | .ooovvovviveis [ v [ e | e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE7 |02/13/2017{02/07/2020| .....408,028 |.106,976,718 | ..... 262.1800 ...4,129,241 .(1,523,161)
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |02/13/2017{02/08/2019) ......... 2,954 | ... 759,675 | ..... 257.1700 30,072 20,521 | .. 20,521 (9,551) [ cvveverereenn | e | ereeeenneens [ v | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 (02/13/2017(02/08/2019) ......... 1,605 | ....... 413523 | ..... 257.7000 | .coocovrerviccnns | e 15,886 | oo | e 10,726 | .. | oooerenee 10,726 | ........ (5,160) [ cvovevrreerrens [ vrerrenine [ e | e [ e 003.....veeee
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |02/13/2017{02/08/2019) ......... 1,337 | ... 353,872 | ... 264.7100 8,903 517 | .. 517 | (3,786) | cvvovvrevrerreires | e | e [ v | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |02/13/2017|02/08/2019) ......... 8,936 | ....2,342,636 | ..... 262.1700 69,072 | oo | e 42,297 | .| oo 42,297 | ... (LA ) [ [N [ [T [N 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |02/13/2017{02/08/2019) ....... 13,087 | ....3,424,651 | ..... 261.6900 | ..coooovvvians | e 104,039 .64,396 ....64,3% | ...... (39,643)
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |02/13/2017{02/08/2019)] ....... 12,240 | ....3,198,955 | ..... 261.3500 | ..oovvrriiire | s 99,145 | oo | e 61,891 | .. | oo 61,891 | ...... (37,254) | oo | e | v [ v | s 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |02/13/2017|02/08/2019] ........... 315 | . 82,950 | ... 263.7200 2,221 | s [ s 1,310 || 1,310 | oo (OM) [ o [ e | e [ [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |02/13/2017{02/07/2020] ....... 16,560 | ...4,261,473 | ..... 257.3400 [ ..o | e 205,506 | ...coovovverins [ e 140,888 | .. |......... 140,888 | ...... (64,618) | covocvvveies | e | s [ v | e 003............
Morgan Stanley
Equity Basket Options CALL - Rainbow Equity/ | & Co
Options VAGLB Hedge - Indexed Universal Life........ NA....... Index | International Lid ~ 4PQUHN3JPFGFNF3BB653. |02/16/2017|02/15/2018| .16,186,848 | ..16,186,848 | ..2,349.2500 | .......cccocvvves | crvracs 592,439 | oo | i 918,481 | .. |...... 918,481 | ... 326,042 | oo [ v | v | v [ i 003............
Morgan Stanley
Equity Basket Options CALL - Rainbow Equity/ | & Co
Options VAGLB Hedge - Indexed Universal Life........ NA....... Index | International Ltd ~ 4PQUHN3JPFGFNF3BB653. |02/16/2017(02/15/2018| .62,316,885 | ..62,316,885 | ..2,349.2500 | ........c.cccconue 2,037,762 | i | 3,086,196 | .. | ...... 3,086,196 | ..1,048,434 | ...ccooovvvvies [ i | e [ s [ s 003............
Equity/
S&P500 Index CALL Spread (SPX) Options.. | VAGLB Hedge - Indexed Universal Life........ NA....... Index | Wells Fargo & Co KB1H1DSPRFMYMCUFXTO09 |02/22/2017|02/15/2018 ......... 9,504 | ..22,328,118 | ..2,349.2500 | ....cccooovvrinns [ e 1,035,025 | ..o | e 1,196,304 | .. | ... 1,196,304 | ..... 161,280 | coovvvcviciens | s [ e [ e | e 003............
Equity/
S&P500 Index CALL Spread (SPX) Options.. | VAGLB Hedge - Indexed Universal Life........ NA....... Index | Wells Fargo & Co KB1H1DSPRFMYMCUFXT09 |02/22/2017|02/15/2018 .........ccovoves | covviniiininnaes ..2,607.6700 0) o | e e | e [ [ [ | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.........c.cccceueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE7 |03/02/2017{02/28/2019) ........... 764 | ....... 199,211 | ... 260.8700 [ ..oocvviriiccnn | v 6,995 | .o | 4,096 | .| .o 4,096 (2,899) [ cvovvevereinen | e | e [ v | 003,
Equity/ | JPMorgan
Mozaic Index CALL Options..........cc..cccoeue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |03/02/2017)02/28/2020] ....... 35,574 | ....9,505,148 | ..... 2671900 | oo [ e 311,633 | oo | s 167,399 | .. | .o 167,399 | ...(144,234) | ovoovvecvnc | e | v | v | i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.........c.ccceveuennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |03/02/2017(02/28/2020] ....... 89,652 | ..23,857,304 | ..... 266.1100 | .coocvvverviccnns | v 824,799 | .o | 452,751 | .. | .o 452,751 | ....(372,048) | oo [ v [ e [ | e 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 Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |03/02/2017|02/28/2019) ......... 1,652 | ... 431613 | ... 261.2700 | oo | i 14,802 8,589 8,589 ({72 k) [ USRS NSO [FOURRSRY (NSO 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/02/2017{02/28/2019) ......... 2,373 | ... 630,395 | ..... 265.7000 | .oocovverviccnns | e 16,537 8,572 8,572 | ........ (7,965) | cooveeverreines | e | e [ v | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |03/02/2017|02/28/2019 ........... 937 | ....... 248,530 | ..... 265.2400 | oo [ e 6,709 3,521 3,521 | . (3,188) [ oo [ e [ e [ e [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |03/02/2017|02/28/2019) ......... 5962 | ....1,583,455 | ..... LCSNCH[V[V I R IR AT | e [ 21,706 | .| oo 21,706 | ...... (20,085) | .cvoevveervenins [ v | s | s | i 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |03/02/2017{02/28/2020| ......... 4,630 |...1,210,699 | ..... 2614800 | ..coooovcciicin | s 51,997 | oo | e 31,246 | .| oo 31,246 | ...... (20,751) | cooveeveernens [ vrerrieiee [ e | e e 003...covveee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/02/2017{02/28/2020| ....... 13,178 | ...3,442,364 | ... 261.2300 | .coocvriiiccnn | v 149,433 | v | 090,273 | L | 90,273 | s (59,160)
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/02/2017{02/28/2020] ....... 31,048 | ....8,310,388 | ..... 267.6600 | ...ooovovvrians | v 266,394 | ..o [ 141,619 | .| .o 141,619 | . (124,775) [ oo [ e | oo [ v [ 003...oueeee
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |03/02/2017(02/28/2020] ....... 59,998 | ..15,661,794 | ... 261.0400 | .coocvrerviccnns | e 685,773 | oo | v 415715 | . | e 415,715 | ...(270,058) | covovrvvvvereinns [ v [ e [ i | e 003.....veeee
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/02/2017{02/28/2019)| ............. 61 [ ..o 21,267 | ... 347.8900 [ .ocvvvviiicins | v T27 | s | e 650 | .| .o 650 [ ..o (T7) | e [ v i | i | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |03/02/2017)02/28/2019) ....... 28,415 | ..10,048,442 | ..... 353.6300 | cooooriiniieeis [ e 264,545 222,914 222914 | ...... (41,631) | covvevrrieci [ e | s | v [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/02/2017{02/28/2019) .........1,489 | ....... 531,042 | ..... 356.6700 ....12,000 9,816 9,816 (2,274)
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/02/2017{02/28/2019) ......... 2,803 | ....1,003,457 | ..... 357.9800 | ..oovvriiiririn | i 20416 | oo | e 17,098 | .| e 17,098 | ........ (4,318) | cooveeercren | e | e [ v | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |03/02/2017)02/28/2019) ....... 20,006 | ...7,055319 | ..... 352.6600 | ..oooovvvriierins [ e 194,458 | oo [ v 165,590 | .. | .o 165,590 | ...... (28,868) | ...ooovvvvrerins [ e | e | v [ i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |03/02/2017{02/28/2019) ....... 17,390 | ....6,129,538 | ..... 3524700 | ..oovovvvvvens | e 170,424 | oo [ e 145443 | ... 145,443 | ... (24,981) | covovvvvvieins | e | e [ v | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/02/2017{02/28/2019) ......... 1,810 | ... 642,282 | ... 354.7600 | ..occovvvrviccnn | e 16,041 | oo | e 13,328 | .| oo 13,328 | ....... (2,713) | coovrvererenen | e | e [ v | e 003.....covuee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7THB6GLXDRUGQFUS7RNES7 |03/02/2017)02/28/2019 .. .. 1,489,290 | ..... 353.1700 33,937 33,937 |........ (6,124)
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |03/02/2017{02/28/2019) ......... 9,904 | ...3,515,980 | ..... 355.0100 86,758 | .o | e 71,881 || oo 71,881 | ...... (14,877) | covevevvnins | cevvnieins | v [ v | e 003...coueeee
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/02/2017{02/28/2019)] ....... 12,343 | ...4,345180 | ... 352.0300 [ .coocvvvrviccnns | v 123,309 | .o | e 105,733 | .. | .o 105,733 | ...... (17,576) | cvvoevrevvrreres | ervereinee | v [ v | e 003.....couuee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |03/02/2017|02/28/2020] ....... 29,722 | ..10,301,939 | ..... 346.6100 | .ooooovvvriienins [ e 465,149 | .oovverrins [ 399,799 | .| . 399,799 | ...... (65,350) | .cvvevvvrriinins [ e | s | v [ i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/02/2017{02/28/2019) ......... 1157 | ... 398,127 | ..... 344.0700 | .covoovviieres | s 16,038 | .o | s 14,809 | .| oo 14,809 | ........ (1,229) | cvoveevercenn | v | e [ v | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/02/2017{02/28/2020| ....... 52,598 | ..18,255,146 | ... 347.0700 | .coocvvrvriiccens | e 811,585 ...694,767 ....(116,818)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |03/02/2017|02/28/2020] ....... 66,832 | ..23,697,970 | ..... 354.5900 809,336 | ..oovveriniins [ 645,518 | .. |........ 645,518 | ....(163,818) | ..oocvvvvviinins [ e | e [ s [ 003............
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |03/02/2017)02/28/2020] ....... 81,570 | ..28,225,577 | ..... 346.0300 | oooovvrcrienis [ e 1,299,406 | ..ooovvveveriis | e 1,122,461 | .. | ...... 1,122,461 | ....(176,945) | .coovvrecincs | o | v | v [ e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/02/2017{02/28/2020| ....... 63,236 | ..22,400,170 | ..... 354.2300 [ .coocvveiiiccnns | v 775,276 620,435 620,435 | ....(154,841) | oovcviriricns [ ovrnrnene [ e | e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |03/02/2017|02/28/2020| .....174,049 | ..61,435,989 | ..... 352.9800 | .covoviiriininns 2,222,612 | s | 1,802,145 | .. | ...... 1,802,145 | ....(420,467) | ...coovvvvrvenns | covivnriiini | v | v [ i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |03/02/2017|02/28/2019) ......... 2,735 | ... 948,339 | ..... 346.6900 | .oooovviviieris | e 34,165 30,873 30,873 [(cvicYJ N [ USRI [N [FOURRRRY (NSO 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options.........cccceuvuennee VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |03/02/2017{02/28/2019) ......... 1,511 | ... 517,709 | ... 342.7200 22,055 20,578 20,578 | ........ (TATT) | oo [ v e | v [ e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/02/2017{02/28/2019) ........ 1,773 | ....... 616,989 | ..... 348.0600 20,935 .18,687 (2,248)
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |03/02/2017{02/28/2019) ......... 6,425 | ...2,230,374 | ..... 3471200 | oo | s 78,904 | oo | e 70,99 | .| oo 70,9% |........ (7,908) | oo | v | e [ v | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |03/02/2017{02/28/2019) ......... 5,926 | ...2,032,249 | ..... 342.9100 85,934 80,035 80,035 |........ (5,899) [ coovvvvvernen [ ererriene [ e | e [ e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/02/2017{02/28/2019)| ....... 10,537 | ....3,660,941 | ..... 347.4400 | .cooooviiiicinn | v 127,707 | s [ v 114,588 | .. | .o 114,588 | ... (13,119) | covevevircies | v | v [ v | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |03/02/2017|02/28/2019] ........... 389 | ... 138,374 | ..... 355.8900 3,270 2,683 2,683 (587) [ covervvrireies [ evemiieies [ e [ [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL SPREAD Options. .| VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |03/02/2017{02/28/2018| ....... 49,411 | .12,989,721 | ..... 262.8900 [ ..oooovvviians | e 250,021 ...106,322 .106,322 | ....(143,699)
Equity/ | JPMorgan
Mozaic Index CALL SPREAD Options........... VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/02/2017{02/28/2018| ....... 89,451 | ..23,201,886 | ..... 259.3800 [ ..o | e 628,843 | ...oovvviiries [ e 35,771 | .| . 315,771 | o.(313,072) | oo [ e [ v | e | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL SPREAD Options........... VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |03/02/2017|02/28/2018 .........coovves | o | e 278.7300 {(0) ) [SSSRUS (PSRRI (PO [FSPUUSURY (FSPUSORSUORURN INUOSURIUORN [OOSR (SRRSO ISR IO 003............
Equity/ | JPMorgan
Mozaic Index CALL SPREAD Options........... VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |03/02/2017{02/28/2018) ......coovvevves | covevieievicens | conee 280.5700 (0) | vovreerrreeerrens | eerrerrnerenienne [ e | e | e | e [ e [ e | e [ e 003............
Equity Basket Options CALL - Rainbow Equity/ | Bank of America
Options VAGLB Hedge - Indexed Universal Life........ NA....... Index | Corp B4TYDEB6GKMZO031MB27 |03/16/2017{03/15/2018| 36,763,230 | ..36,763,230 | ..2,385.2600 | .....cccovovrvures | wuee 1,227,892 | .ooviviccies | e 1,429,200 | .. | ...... 1,429,200 | ..... 201,309 | oo [ e [ e | i s 003.....covuee
Equity Basket Options CALL - Rainbow Equity/ | Bank of America
Options VAGLB Hedge - Indexed Universal Life........ NA....... Index | Corp B4TYDEB6GKMZO031MB27 |03/16/2017|03/15/2018| .14,060,965 | ..14,060,965 | ..2,385.2600 | .........ccocorvrrs | vrees 538,535 625,774 625,774 | ....... 87,239
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |03/24/2017{03/22/2019) ......... 2,263 | ... 793,445 | ... 350.5900 | oo | e 21,002 | oo | e 21,326 | .| coeneee 21,326 324 | s | e | e | s | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/24/2017{03/22/2019)| ....... 21,070 | ....7,438,437 | ..... 353.0300 [ .coocvieriiccnns | v 175,094 | o | e 174,568 | .. |........ 174,568 (526) | vvovvrvrerierns | errrireiee [ e [ e | s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |03/24/2017)03/22/2019) ....... 10,040 | ....3,605,604 | ..... 359.1100 62,351 58,917 58,917 |....... (3434) | oo [ e [ e [ [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |03/24/2017{03/23/2020] ....... 41,571 | 14,461,304 | ..... 347.8700 | ..ovvvvvians | v 566,197 | oo [ e 536,892 | .. [ ..c...... 536,892 | ...... (29,305) | cvvvvvrvvievan | e | e [ e | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/24/2017{03/23/2020] ....... 50,565 | ..17,581,287 | ... 347.7000 692,734 ...657,443 657,443 (35,291)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |03/24/2017|03/23/2020| .....108,008 | ..38,408,565 | ..... 355.6100 | .oooevvriininne LG 1132,999 | | 1,010,770 | .. | ...... 1,010,770 | ....(122,229) | ovvovvvirienns | v | v | v | i 003............
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 2 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
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Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNES7 |03/24/2017|03/23/2020| .....153,055 | ..53,198,850 | ..... 347.5800 | .oooovvrrrienis | e 2,104,506 | ..ocovoeviriins [ e 1,999,469 | .. | ..... 1,999,469 | ....(105,037) | .vvovvricvnnns | o | v | v [ e 003............

Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/24/2017{03/23/2020| ....... 89,469 | ..31,765,823 | ..... 355.0500 [ .oocovveriiccnns | e 957,314 | oo | v 857,947 | .. | . 857,947 | ...... (99,367) | cvvvcvrerrvrreves | evrvrireiiee | v [ e | s 003.....cvveee

Equity/ | JPMorgan
Mozaic Index CALL Options.............cccoueu VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/24/2017|03/23/2020] ....247,826 | ..87,705,452 | ..... 353.9000 | ovvverriiis 2,758,298 | oo | 2,497,184 | .| ... 2,497,184 | ...(261,114) | covvveriiiicis | v [ e [ e | e 003.........cc.

Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |03/24/2017|03/22/2019) ......... 1,49 | ... 519,902 | ... 348.0700 | oovovvvrvienis | i 15,474 | v | s 15993 | .| oo 15,993 | .o 519 | oo [ e | e | s [ i 003...........

Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |03/24/2017{03/22/2019) ......... 1,781 | ... 618,828 | ... 347.5100 | oo | e 18,894 | oo | e 19,600 | .| oo 19,600 | ... T0B [ ceovveevieinns | cevrernins | eeeeeeniees | v | e 003...covveee

Equity/ | JPMorgan

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNEY7 |03/24/2017|03/22/2019| ..

....... 251,837 | .....356.7600

Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |03/24/2017{03/22/2019) ......... 6,923 | ...2,407,068 | ..... 347.6900 | ..coooovviveie | s 72,900 | oo | e 75,530 | .. | cooveenne 75,530 2,630 | oo [ e | e | e | s 003............

Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |03/24/2017(03/22/2019) ........... 768 | ....... 278511 | ... 3624700 | ..oooovviviiins | e 4,026 3,670 | .. 3,670 (356) | ovveerriereren [ ervreriiens [ e [ | e 003............

Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |03/24/2017{03/22/2019)] ....... 44,156 | ..15,613,127 | ..... 353.5900 [ .coocovrvriiccinn | e 357,222 | oo | i 354,905 | .. ... 354,905 (2,317) | e | e | e [ v | e 003.....covee

Equity/ | JPMorgan
Mozaic Index CALL Options.............cccoueuuuc VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEQ7 |03/24/2017|03/22/2019) ....... 15,886 | ...5,633,161 | ..... 354.6000 | ..ovvvvriienis [ e 122,640 | .cooovvvccciens | i 120,802 | .. | .o 120,802 |........ (1,838) [ cvveoeeverviies [ e | e [ e [ s 003...........

Equity/ | JPMorgan

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |03/24/2017)03/22/2019 ..

....... 414,095 | .....358.0000 ..7,588 ..7,248 ..7,248

Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFU57RNE97 |04/04/2017{03/29/2019] ......... 2,256 | ....... 785,264 | ..... 348.0100 | oo [ e 27,280 | ovevveeeiies | e 24331 | .| o 24,331 (2,949) | coovevrerenen | e | e [ v | 003............

Equity/ | JPMorgan
Mozaic Index CALL Options.............cccoueuuuc VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNE97 |04/04/2017|03/29/2019) ........... 353 | ....... 122,815 | ..... 347.8400 | oovveiniieni [ s 4,301 3,839 | .. 3,839 [ ... (462) | oo [ e | e | e [ s 003............

Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |04/04/2017{03/29/2019) ........... 293 | ... 105,328 | ..... 359.7400 | ..oovovvvviiins | e 21 | i | e 1,667 [ .| oo 1,667 | ......... (44) | oo | e | e [ | e 003...coueeee

Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |04/04/2017{03/29/2019) ......... 5,842 | ...2,036,608 | ..... 348.6400 | ..occovveriiccnns [ e 68,872 | ..o | e 61,058 | .. | ..ccoceend 61,058 |........ (7,814) | cooveevrerieee | e | v [ v | s 003.....covuee

Equity/ | JPMorgan

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |04/04/2017)03/29/2019) ....... 32,428 | ..11,504,870 | ..... 354.7800 | ooooovveviecies [ 20 293,799 [ s [ 245,603 || 245,603 (48,196)
Equity/ | JPMorgan

Mozaic Index CALL Options...........ccc.ccooeuu. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNE7 |04/04/2017|03/29/2019 ......... 6,686 | ....2,369,315 | ..... 354.3500 | covovvnirins | e 61,715 | oo | e 51,852 | .| coeeeene 51,852 |....... (9,863) [ cvveoveecriervns [ evveriveiiee [ oo [ e [ e 003...........
Equity/ | JPMorgan

Mozaic Index CALL Options...........ccccccoeec. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |04/04/2017|03/29/2019 ........... 188 |......... 67,379 | ... 358.3400 | .ooovviviiieiies | e 1448 | i | 1,163 | | o 1,163 (285) [ oo [ e [ e [ i [ 003............
Equity/ | JPMorgan

Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |04/04/2017|03/29/2019) ......... 7,118 | ...2,514,501 | ..... 353.2600 68,902 58,567 | .. 58,567 | ...... (10,335) | oo [ v | e | v | i 003............
Equity/ | JPMorgan

Mozaic Index CALL Options...........ccc..veene. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNE7 |04/04/2017|03/31/2020] ....... 52,017 | ..18,121,721 | ..... 348.3800 | oo | e 784,938 | ..o | v 659,935 | .. | .o 659,935 | ....(125,003) [ oooovvvvverrrs [ cervrrirnins | eerinninniene [ e [ e 003............

Equity/ | JPMorgan
NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |04/04/2017{03/31/2020] ....... 43,239 | ..15,384,712 | ..... 355.8100

Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity........ | N/A....... | Index | Chase & Co ~ 7H6GLXDRUGQFUS7RNE97 |04/04/2017|03/31/2020] .......43,239 | ..15,384,712 | .....355.8100 | ...ccccoorvrurs | corennd 512,809 ...402,540 ..402,540 | ....(110,269)

Equity/ | JPMorgan
Mozaic Index CALL Options.........cc..ccceueuuee VAGLB Hedge - Fixed Indexed Annuiy........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |04/04/2017|03/31/2020] ....114,757 | ..40,693,831 | ..... 354.6100 | .cvvverriris L AT284 | | 1125341 | .. | ..... 1,125,341 | ....(291,903) | cvvovvvviini | v [ e [ e | e 003.........c.
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |04/04/2017)03/31/2020] ....... 11,484 [ ...3,998,377 | ..... 3481800 | oooovvvriiecis [ e 174437 | o | v 146,852 | .. | ..ccooue 146,852 | ...... (P81 N U [N SRR [N [N 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |04/04/2017{03/29/2019) ............. 31 | 10,609 | ..... 346.8100 388 350 | .| e 350 (38) | overerrerrerers [ errireirene [ e | e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |04/04/2017)03/31/2020] ....... 16,512 | ...5,752,511 | ..... 348.3900 | oooovviriienins [ e 249,162 209,399 209,399 | ...... (39,763) | cvvvvvriveni [ e | e | e [ i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |04/04/2017)03/31/2020] ....... 55,677 | ..19,842,280 | ..... 356.3800 | oovovrrrrieris [ e 647,527 505,571 505,571 | ....(141,956) | .oooovvvvrvirrs [ covrrinies | e [ v [ s 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |04/04/2017{03/29/2019) ........... 193 | ... 50,401 | ..... 261.1200 | .o | e 1,438 | oo | e 1,047 || oo 1,047 (B91) | e [ v [ e [ e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |04/04/2017{03/31/2020] ....... 15,740 | ...4,179,567 | ... 265.5300 [ ..oocovviiiciinn | v 126,868 .84,315 ..84315 | ... (42,553)
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |04/04/2017{03/31/2020] ....... 45,357 | ..12,007,430 | ..... 264.7300 [ .o | e 379,640 | oo [ e 255458 | .. |...... 255,458 | ....(124,182) | ovvvvevees [ v [ e | e | e 003...oueeee
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |04/04/2017{03/29/2019) ............. 57 [ 15,277 | ..... 267.6400 284 | i | e 1941 || e 1,941 [ 1,657 [ e | e | e | e | e 003.....veeee
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE7 |04/04/2017{03/29/2019) ........... 492 | ... 130,570 | ..... 265.1500 2,876 | oo | i 1941 || 1,941 | (935) | evoevrrerierns | e [ e [ e | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |04/04/2017|03/29/2019] ........... 641 | ... 170,655 | ..... 266.2900 | oo | e 3,480 2,296 2,29 |........ (1184) [ oo [ cvemiieies [ e [ e [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |04/04/2017]03/29/2019) ...........786 | ....... 209,063 | ..... 265.9500 2,899 2,899 | ... (1,464)
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |04/04/2017{03/31/2020| ......... 4,100 | ....1,069,011 | ..... 260.7400 | ..oocvviiiiccnn | e 40,999 29,390 29,390 | ...... (11,809) | cvvvevrerrerreren | e | v [ e | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |04/04/2017)03/31/2020] ....... 11,841 [ ...3,079,717 | ..... 260.0800 | oo [ e 121,848 88,212 88,212 | ... [CRHCR TSN U [N [ [NORRR [N 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |04/04/2017{03/31/2020] ....... 18,280 | ....4,869,685 | ..... 266.4000 | ...ooovovvviiins | e 141,484 92,652 92,652 | ...... (48,832) | covocvvvievns | e | e [ v | e 003...coueeee
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |04/04/2017{03/31/2020| ....... 20,066 | ....5218,098 | ..... 260.0500 | ..occovveriiccnn | v 206,878 | ..o | e 149,739 | . | .o 149,739 | ...... (57,139) | covvevrerrerrcves | evrvrireiiee | e [ e | e 003.....covuee
Equity/ | JPMorgan
Mozaic Index CALL SPREAD Options. . | VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |04/07/2017|04/06/2018| .....278,084 | ..72,171,052 | ..... 259.5300 ....1,543,364 11,035,942 ....(507,422)
Equity/ | JPMorgan
Mozaic Index CALL SPREAD Options........... VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |04/07/2017{04/06/2018) ......coovvvvees | covvinieeicins | o 280.8100 (0) [ vevreerrrererrens | eerrerrierenienne [ e | e | e [ e [ [ e | e [ e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNEO7 |04/18/2017{04/12/2019) ......... 8,785 | ...3,065,564 | ..... 348.9500 93,298 | .o | e 91,212 | .| e 91,212 | ... (2,086) | <voovvrevrerrcires | e | e [ v | e 003.....couuee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |04/18/2017|04/12/2019) ....... 12,146 | ...4,308,3% | ..... 354.7200 99,839 93,440 93,440 (6,399) [ covourvveiicies [ everiinies [ e [ e [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNEO7 |04/18/2017{04/12/2019) ......... 3,387 | ...1,219,853 | ..... 360.1500 | ..ovovvreiicee | e 20474 | o | 19136 | .| oo 19,136 | ........ (2,338) | cvoveevereens | e | e [ e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |04/18/2017{04/13/2020| .........2,374 | ....... 829,652 | ..... 349.4800 28,938 28,938 (3,324)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |04/18/2017)|04/13/2020] ....... 26,273 | ....9,172,286 | ..... 3491100 | oo [ e 361,521 325,044 325,044 | ... (36,477) | covvovvvrveeni | e | i | v | e 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 Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THGGLXDRUGQFUS7RNES7 | 04/18/2017)|04/13/2020] ....... 27,912 | ...9,745,642 | ..... K10 (610 VN R IS 383,506 | ..o | v 344,624 | .. | ......... 344,624 | ...... (38,882) | .vvvevvvvrvecins [ v | s | v [ i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |04/18/2017{04/13/2020] ....... 11,654 | ...4,162,676 | ..... 3571800 [ .coocovveiiiccnn | v 122,253 | oo | e 102,753 | .. | .o 102,753 | ..... (19,500) | vvoevrerrerreres | errvrireiiee | e [ e | e 003.....cvveee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNE7 |04/18/2017)|04/13/2020] ....... 46,445 | ..16,563,198 | ..... 356.6200 | .oocrviriinis [ e 496,497 | ..oovviernins [ i 419,683 | .. |..cco.. 419,683 | ...... (76,814) | oovvvvvvicei [ e | e | v | i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THGGLXDRUGQFUS7RNES7 |04/18/2017)|04/13/2020] ....... 51,201 | ..18,284,223 | ... 356.4800 | .ooovvvrrieris [ e 551,378 | oo | v 466,317 | .. | .occrnns 466,317 | ...... (85,061) | vvvevvevrvecins [ v | s | v [ i 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options................... VAGLB Hedge - Fixed Indexed Annuily........ NA...... Index |Chase & Co  7HBGLXDRUGQFUSTRNES7 |04/18/2017|04/1212019| ......... 561 | ...... 201,820 | .....359.9100 | coocccrrcccs | o 3,600 3213 | .. 3213 (387) | oo | s | s | o | e 003..ccvrr
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |04/18/2017{04/13/2020] .....184,871 | ..65,701,290 | ..... 355.3900 ....2,063,160 1,762,256 ....1,762,256 (300,904)
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |04/18/2017{04/12/2019) ........... 134 | . 46,709 | ..... 348.0800 | ...oooovvvrviins | e TAT9 | e | e 1,454 | | e 1,454 (25) N [ IO [SVPRIURRRR [FVRRRRORRIR ISP 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...............c..... VAGLB Hedge - Fixed Indexed Annuily........ NA...... Index |Chase & Co  7HBGLXDRUGQFUS7RNES7 |04/18/2017|04/12/2019) ....... 4770 | ...1,662,823 | ....348.5900 | .cccniin [ 51,422 50415 | .. 50415 | ... TGI007 ) IFSUSRRRNITS ISVRIIIO DRSNS BT BN 003...corv
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEQ7 |04/18/2017{04/12/2019) ........... 108 | .o 38,679 | ... 359.7400 [ .occvviviiicins | v B96 | .o | e 622 | .| 622 | ..o (T4) | v [ v i | i | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |04/18/2017|04/12/2019) ......... 7,357 | ....2,568,949 | ..... 349.1800 | covvvvvivinins | e 7. T I N 75518 | .| oo 75,518 |........ (1,805) [ covvevvvrvreies [ evemiiries [ e [ e [ i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |04/18/2017{04/12/2019) ....... 27,438 | ....9,746,103 355.2100 220,324 | ..ccooovveevees | 205,506 | . | ........205,506 | ...... (14,818)
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE7 |04/18/2017{04/12/2019) ......... 1,143 | ... 405,907 | ..... 355.2300 [ ..ovvrvriiinns | s 9,176 8,549 | .. 8,549 (B27) | oo | e [ e [ e | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7THBGLXDRUGQFUS7RNES7 |04/27/2017|04/26/2019 ............. 69 |........ 24,077 | ... 349.2000 899 A I I 3| s {ECIC) N OO (SOOI ISR [FSOORSRORN INON 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |04/27/2017{04/26/2019) ......... 4,128 | ....1,466,638 | ..... 365.3100 | .covovvicicien | s 41,856 | .o | e 319 || e 31,119 | ... (10,737) | covevvvvvvvins | evrvnrieins | vveeennieies [ v | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |04/27/2017{04/26/2019)| ......... 1214 | ... 435,352 | ... 358.4800 | ...ccovverviccnn | v 10,724 | oo | e 7,667 | .| oo 7,667 |........ (3,057) | coovvevereinen | e | e [ v | e 003.....covuee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 | 04/27/2017)04/24/2020 .. ...2,740,803 | ..... 349.8600 | ..oooovvvvrierins [ e 124,326 | oo [ e 94,584 || 04,584 | L (29,742)
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |04/27/2017{04/24/2020] ....... 15,628 | ....5,460,890 | ..... 349.4200 | ..ooovvviiins | e 251,462 | .o [ 192,031 | .| .o 192,031 | ... (59,431) | covvvevveiies | e | e [ v | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |04/27/2017{04/24/2020| ....... 41,672 | ..14,580,525 | ..... 349.8900 | .oocvverviccnns | v 660,914 502,521 | .. 502,521 | ....(158,393) | vvrevrerrercrs [ evrnrinine [ e | e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |04/27/2017|04/24/2020 ......... 5176 | ....1,857,085 | ..... 358.7800 | oo | i 61,803 | oo | e 42,853 | .. | oo 42,853 | ... (18,950) | .cvvevvvervvnies [ ervreniiinis | s | v | i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |04/27/2017|04/24/2020] ....... 95,871 | ..33,553,073 | ..... 349.9800 | ..ovoovvvvvens | o 1,516,686 | ..o | e 1,151,956 | .. | ...... 1,151,956 | ....(364,730) | w.ovvvvcrreicn [ v | e [ e [ e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |04/27/2017{04/24/2020] ....... 62,253 | ..22,238,142 | ..... 357.2200 | .coocovviiiccinns | v 782,525 552,142 | .. 552,142 | ....(230,383)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |04/27/2017)|04/24/2020] ....... 58,996 | ..21,066,778 | ..... 357.0900 | oooevvniienis | e 744,526 526,231 | .. 526,231 | ....(218,295) | cooovvvvviinis [ e | e [ [ 003............




G¥'9030

Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THG6GLXDRUGQFUS7RNES7 |04/27/2017|04/24/2020| .....160,598 | ..57,166,461 | ..... 3569600 | ..ooovvvcrienis | o 2,103,834 | ..o [ e 1,504,569 | .. | ..... 1,504,569 | ....(599,265) | ...ooovvvrrinnns | e | e | v [ i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |04/27/2017{04/26/2019)| ......... 6,293 | ...2,205,088 | ..... 350.3900 | .oocvreriiccnns [ v 78,288 | .o | e 61,371 | .| e 61,371 | ...... (16,917) | covoevererreries | errvereiiee | vreerennees [ v | e 003.....cvveee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |04/27/2017|04/26/2019] ........... 669 | ... 233552 | ... 349.0700 | .ooovvvvvieiins | e 8772 | oo [ v 6,967 [ .| .o 6,967 |........ (1,805) [ oo [ everiieies [ e [ e [ i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |04/27/2017|04/26/2019) ......... 5478 | ...1,918,803 | ..... 350.3000 68,415 53,659 53,659 | ...... [(Z1) N SR [N ISR [SOSR [N 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options.........cccceuvuennee VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |04/27/2017{04/26/2019) ......... 7,001 | ...2,457,110 | ..... 350.9500 85,136 66,376 66,376 | ...... (18,760) | c.oveevrveerrens [ vrverrieiee [ e | e e 003...covveee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |04/27/2017{04/26/2019)| ....... 29,224 | ..10,388,020 | ..... 3554600 | ....cooovvrccinn | v 294,580 | ..o | 218,521 | L |l 218,521 L (76,059)
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |04/27/2017|04/26/2019) ........... 100 |........ 35,656 | ..... 357.3500 926 672 | .| e 672 (254) | oo | e [ e [ e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |04/27/2017(04/26/2019) ....... 10,634 | ....3,788,880 | ..... 356.3000 [ .coocvreriiccin | v 103,362 | .o | v 75923 | .| v 75923 | ...... (27,439) | coveevivrien [ v e | e s 003.....veeee
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE7 |04/27/2017|04/26/2019) ........... 695 | ... 249,492 | ... 358.8000 | ...ccovvvrviccnns | v 6,050 | .o | i 4310 || v 4,310 |....... (1,740) | cooveevrerreren | e | v [ v | e 003.....covee
Equity/
S&P500 Index CALL Spread (SPX) Options.. | VAGLB Hedge - Indexed Universal Life........ NA....... Index | Societe Generale O2RNE8IBXP4ROTD8PUA41... |04/19/2017|04/13/2018 .25,911,968 | ..25,911,968 | ..2,328.9500 | ........ccccvenrue 21,039,070 | i | 1,736,335 | .. | ...... 1,736,335 | ... 897,265 | ..o | e | s | s [ i 003............
Equity Basket Options CALL - Rainbow Equity/ | Goldman Sachs
Options VAGLB Hedge - Indexed Universal Life........ NA....... Index | Group FORBUP27PHTHYVLBNG30 |04/19/2017{05/15/2018| 36,706,608 | ..36,706,608 | ..2,402.3200 ....1,335,533 2,173,362 | .. |.....2,173,362 | ..... 837,828
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNEO7 |04/18/2017{04/12/2019) ......... 5181 | ...1,838,175 | ..... 354.7600 | ..ovovvvririri | s 42,488 39,775 39,775 | ... (2,713) | e | e | e [ v | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7THBGLXDRUGQFUS7RNES7 |05/08/2017|05/03/2019) ......... 2,989 | ....1,053,445 | ..... 3524900 | covovvniinis | i 34,877 | covvveceviins | v 26,321 | .| o 26,321 |........ (8,556) [ cvvvuvvverrvcirs [ eoveririnies [ e [ v [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |05/08/2017{05/03/2019) ....... 10,500 | ....3,760,022 | ..... 358.1100 96,492 | oo | e 68,208 | .. | .......... 68,208 12 ) [RRPPINONY [P [T [ IR 003........cc
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/08/2017{05/04/2020| ......... 3,298 | ...1,163,664 | ... 352.8200 | ..oocovvciiiccnn | e 48,549 35,415 35415 | ... (13,134) | covevererreiiee | e | v [ v | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |05/08/2017|05/04/2020] ....... 15,074 | ...5,314,1% | ..... 3525300 | cooveviniienis [ e 224,006 | ..ccovoereciiins [0 163,818 | L[ 163,818 (60,188)
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |05/08/2017{05/04/2020] ....... 28,818 | ..10,162,907 | ..... 3562.6600 | ...ocooovviians | ot 426,504 | ..o [ 311,495 | .| ... 311,495 (115,009) [ .o | e | oo [ v e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE7 |05/08/2017{05/04/2020| ........... 174 | ... 62,796 | ... 360.9400 [ ..oocoviirviccnn | v 1,966 | oo | v 1,312 | | e 1,312 | s (854) | oo | e [ e [ e | s 003.....couuee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |05/08/2017|05/04/2020] ......... 3,224 | ...1,137,468 | ..... 352.8500 | oo | i 47,420 | s [ 34572 | .| . 34,572 | ... (12,848) | oo [ e | s | v | i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/08/2017{05/04/2020] ....... 12,049 | ...4,346,326 | ..... 360.7200 [ ..oovovvvviins | e 137,238 | o | e 91,805 | .. | oo 91,805 | ...... (45,433) | oo | v | e [ e | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/08/2017{05/04/2020| ....... 70,540 | ..24,873,868 | ..... 352.6200 ....1,044,700 ...163,736 ....(280,964)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |05/08/2017|05/04/2020] ....... 47,187 | 17,013,219 | ..... 360.5500 | .oooovirniienis | e 540,289 | .....coccveiiines | i 362,318 | .. | .o 362,318 | ....(177,971) | covervivvinies [ v | e [ e [ i 003............
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7THB6GLXDRUGQFUS7RNES7 |05/08/2017|05/04/2020] ....... 34,754 | ..12,509,735 | ..... 359.9500 | oo [ e 406,275 | oovovveernins [ i 274,195 | .. | . oo 274,195 | ....(132,080) [ cooovvvrvimiis [ eorvrriinies | e [ e [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |05/08/2017{05/03/2019) ........... 154 | ... 54,198 | ..... 352.3900 [ .coocvieriiccnn | e 1,803 | oo | e 1,362 | .| oo 1,362 | .o (A41) | oo | e | e [ e | e 003.....cvveee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNES7 |05/08/2017|05/04/2020] ......... 9,914 | ....3,563,041 | ..... 359.3800 | cooevvriienins [ e 18,081 | oo [ i 80,249 | .| o 80,249 | ..... (37,832) | covvvvvvniieni [ v | e | v [ i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNEY7 |05/08/2017|05/04/2020| .....106,016 | ..38,069,131 | ..... 359.0900 | oovovvrcirecis [ e 1,275,367 | v | v 869,313 | .. |.oerend 869,313 | ....(406,054) | ..ocvvvrvvrrs [ covrrinies | e [ [ e 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |05/08/2017{05/03/2019) ......... 1,634 | ... 576,048 | ..... 362.5300 | ..cooooviciicin | e 19,037 | oo | s 14,361 | .| e 14,361 | ....... (4,676) | coovvverien [ v [ e | v e 003...covveee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/08/2017{05/03/2019) .. ....2,006,567 | ..... 352.7900 65,579 | .o [ 049,320 | L el 49,320 (16,259)
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/08/2017{05/03/2019) ........... 875 | ... 314,593 | ... 359.7400 | ..ovvvvviinns | e 7,468 5174 5,174 (2,294) | oo | e | e [ v | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |05/08/2017(05/03/2019) ....... 18,319 | ....6,570,005 | ..... 358.6500 [ ...cvverviccnn | v 164,319 | oo | v 115,403 | .. | .o 115,403 | ...... (48,916) | ..o [ e [ e | e [ 003.....veeee
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE7 |05/08/2017{05/03/2019) ........... 679 | ... 243713 | ..... 358.8500 [ ...ccovvviiccnns | v 6,038 | .o | 4,230 | .| e 4,230 |........ (1,808) [ cvoovvrvrcrreires | e | e [ v | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |05/08/2017|05/03/2019) ......... 5517 | ...1,976,356 | ..... 358.2400 50,424 35,575 35575 | ... (14,849) | oo [ v | e | v [ i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/08/2017{05/03/2019) ...........647 | ....... 235341 | ..... 363.7300 3,015 3,015 |....... (1,585)
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |04/18/2017{04/13/2020] ....... 73,357 | ..25,608,234 | ..... 349.0900 | ..covriirrines 1010127 | [ 908,270 | .. [ ..ocv.e 908,270 | ....(101,857) | wvevvvrerrerers [ wrvrnrivene [ s | v | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNEY7 |05/23/2017|05/17/2019] .......... 192 .. 67,976 | ... 353.7100 2,335 | s [ s 1,600 | .. | oo 1,600 | .......... (74i5) I [OOSR (SOOI [NOSOR [PPSR (NN 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |05/23/2017{05/17/2019) ....... 32,309 | ..11,617,164 | ... 359.5600 | ...ooovvviians | e 306,939 | oo [ e 195512 | .| .o 195,512 | .(T1,427) [ oo [ e | e [ v [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/23/2017{05/17/2019) ......... 3,002 | ....1,079,905 | ..... 359.7200 28,340 | oo | e 18,001 | .| oo 18,001 | ...... (10,339) | covvevrerrerreren | errveireinee | e [ e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |05/23/2017)05/17/2019) ....... 16,538 | ....5,940,101 | ..... 3591700 | oo [ e 169,761 | oo [0 102,318 | [ 102,318 (57,443)
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |05/23/2017{05/17/2019) ........... 140 |......... 51,087 | ..... 364.1000 | ..o | e 1,087 [ e | e 650 | .| e 650 | .......... (437) | oo | e [ e [ | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/23/2017{05/17/2019)| ....... 10,913 | ...3,921,798 | ..... 359.3700 [ .coocvverviccin | v 104,546 | ..o | e 66,754 | .. | ..ccoconud 66,754 | ...... (37,792) | oo | e | v [ v | e 003.....couuee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |05/23/2017|05/17/2019) ......... 1,957 | ....... 711,906 | ..... 363.7500 | oo | e 15,422 9,257 9,257 | ..o (B,165) [ covvevvecivcis [ evveriinies [ v [ e [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/23/2017{05/18/2020] ........... 425 | ... 150,102 | ..... 3562.8900 | .oovvvvviiins | e 6,708 | ..o | e 4587 | .| e 4587 | ... (2121) | oo | e | e [ v | 003...coveeee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/23/2017{05/18/2020] ....... 15,210 | ...5,372,869 | ..... 353.2400 | .coocvveiivcinn | 00n237,432 | i [0 161,697 | L |l 161,697 | (75,735)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |05/23/2017|05/18/2020] ....... 25,105 | ....8,882,170 | ... 353.8000 | cooorirniieris [ e 385,112 | oo | v 260,765 | .. |..ccoonnn 260,765 | ....(124,347) | .ooovvevvvvnins [ e | e [ s [ 003............
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 2 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..............ccooeuue VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNE97 |05/23/2017|05/18/2020| ....... 29,747 | 10,515,327 | ..... 353.4900 | ovvvicienens [ e 460,784 | ..o | e 312,984 | . | .. 312,984 | ....(147,800) | ..ooovvvvrviens [ eoverriins | e | e [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options............ccccc...c.. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNEY7 |05/23/2017|05/17/2019 ........... 226 | ........ 80,265 | ..... 354.8900 2,619 | o | e 1770 || e 1,770 | e (849) | vvvevrverierns | e [ e [ e | s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.............cccoueu VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |05/23/2017|05/18/2020| ......... 7919 | ....2,866,250 | ..... 361.9300 93,607 | covvocriniins | s 57,656 | .| .cccooeen. 57,656 (85,951) [ ecvvvvuerirenies | e [ e [ e | e 003.........cc.
Equity/ | JPMorgan
Mozaic Index CALL Options.............cccooeuuc VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNE97 |05/23/2017|05/18/2020| ....... 22,860 | ....8,075,066 | ... 353.2400 | oovvviniienins [ e 356,845 | oo [ 243,020 |..|........ 243,020 | ..(113,825) | oo [ eevenriies | e | e [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |05/23/2017{05/18/2020] ....... 25,973 | ...9,391,757 | ..... 361.6000 | ...occooovvviinns | o 310,375 | oo [ e 191,963 | .. |......... 191,963 | ...(118,412) [ cooviviiii | oo | e [ v [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNEY7 |05/23/2017|05/18/2020| .....110,599 | ..39,119,990 | ..... 353.7100 ....1,701,013 ...1,153,094 | ....(547,919)
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/23/2017{05/18/2020] ....... 54,005 | ..19,556,792 | ..... 361.5300 [ ..ovovvvrriens | e 648,052 | ..o [ et 401,088 | .. |......... 401,088 | ....(246,964) | ....coovvvverren | covrrriine | e [ v | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........cc.ccccce.c. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |05/23/2017{05/18/2020] ....... 52,740 | ..19,049,533 | ..... 361.2000 | ..ooovviiinns | e 638,676 | ....ccovvciieis [ i 396,953 | .. | ......... 396,953 | ....(241,723) | coovovvviiiies [ i [ e | e | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cc.cccoeuc. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |05/23/2017|05/18/2020| ........... 489 | ... 175,972 | ..... 369.9200 | ..ovvviviiiens | e 6,175 3,899 3,899 (2276) | covovvciccies [ e [ e [ e [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.............cccoueuuuc VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNE97 |05/23/2017|05/18/2020] ....... 33,987 | ..12,253,897 | ..... 360.5500 | ..oovvveriienins [ e 420,415 | oo | e 263,438 | .. ......... 263,438 | ....(156,977) | wooovvvvrrians [ cererniins | e | e [ s 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/23/2017{05/18/2020] .....169,085 | ..60,853,864 | ..... 359.9000 ....2,137,240 11,349,454 ....1,349,454 | ....(787,786)
Equity/ | JPMorgan
Mozaic Index CALL Options............c.cccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |05/23/2017|05/17/2019) ......... 8,442 | ....2,986,972 | ..... 353.8400 | .cooooviiniienins [ e 101,974 | i [ 69,826 | .| ..occoon. 69,826 | ...... (32,148) | oo [ e | e | e [ i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.............cccoueuuuc VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNE97 |05/23/2017|05/17/2019) ........... 685 | ... 243,001 | ..... 354.8600 | ..ovvvrriiienis | v 7,937 5,368 5368 |....... (2869) [ <vvvvoeverriies [ e | e [ e [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL OpHONS...........oc.veeever VAGLB Hedge - Fixed Indexed Annuy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |05/23/2017|05/17/2019) ........ 6,085 | ...2,151,605 | ....353.5800 [ .oocccrrereriie [ v R VN N I 51,023 | .. | oo 51,023 [PX3710) ) SV [SRIIO [P DI PN 1 -
Equity/ | JPMorgan
Mozaic Index CALL Options............cc.ccc...... VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |05/23/2017|05/17/2019 ........... 601 | ....... 218,398 | ... 363.5300 [ ..covooririiiins | e 4,782 2,880 2,880 |........ (1,902) [ coovveverenes | e | e [ v | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEQ7 |05/23/2017|05/17/2019) .. ...2,989,175 | ..... 353.3500 | oovvvinienis [ e 104,221 | i | e 71786 [ | 71786 (32,435)
Equity/ | JPMorgan
Mozaic Index CALL Options......................... VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |05/23/2017|05/17/2019) ......... 6,581 | ...2,374,219 | .....360.7600 59,206 | wvvvvvviicvirrnns [ e 3TATE || s 3175 | 7 el [y PR 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccoeec. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |05/23/2017|05/17/2019 ........... 596 | ... 219,391 | ... 367.8400 3,877 2,184 2,184 | ... (1,693) | coovveverenes | e | e [ v | e 003............
Equity/ | Bank of America
S&P500 Index CALL Spread (SPX) Options.. | VAGLB Hedge - Indexed Universal Life........ N/A....... Index | Corp B4TYDEB6GKMZO031MB27 |05/17/2017|05/15/2018] ....... 12,808 | ..30,767,882 | ..2,402.3200 | ......ccccoovns 1,218,951 | s | 1417662 | .. | ...... 1,417,662 | ..... 201,711 | e | e [ e | e | s 003........c
Equity/ | Bank of America
S&P500 Index CALL Spread (SPX) Options.. | VAGLB Hedge - Indexed Universal Life........ NA....... Index | Corp BATYDEB6GKMZOO031MB27 |05/17/2017{05/15/2018] ..o | v ..2,666.5800 (0) | voovreerrreeerrenn | eerrerrrnrenenne [ e | e | e [ e [ [ e | e [ 003............
Morgan Stanley
Equity Basket Options CALL - Rainbow Equity/ | & Co
Options VAGLB Hedge - Indexed Universal Life........ N/A....... Index | International Ltd ~ 4PQUHN3JPFGFNF3BB653. |05/16/2017|05/15/2018| 39,649,165 | ..39,649,165 | ..2,402.3200 | ........c.o...c.... 21,280,668 | ..o | 1,246,336 | .. | ...... 1,246,336 | ...... (84,332) [ ovvvvrerirenins | e [ e [ e | i 003...........
Equity Basket Options CALL - Rainbow Equity/
Options VAGLB Hedge - Indexed Universal Life........ NA....... Index | Societe Generale O2RNESIBXP4ROTD8PU41... |05/16/2017|05/15/2018| 23,058,212 | ..23,058,212 | ..2,402.3200 | .....ccccovovvvvrs | curuv 841,164 | oo [ 814,341 | . |........ 814,341 | ... (26,823) | covovevveven | e | e [ v | s 003............




87'9030

Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |05/31/2017|05/30/2019] ........... 93 | ... 323,660 | ... 354.5600 | ..oooovvvnrienis | s 1,328 | e | e 7326 | .| oo 7,326 |........ (4,002) [ covovvvrrmies [ eremiieies [ e [ e [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/31/2017{05/30/2019) ......... 5,675 | ...2,051,039 | ..... 361.4000 52,950 | .o | e 31,190 | .| v 31,190 | ... (21,760) | cvvvvvrevrrrcies | e | e [ e | e 003.....cvveee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |05/31/2017|05/30/2019] ........... 576 | ........ 209,988 | ... 364.4300 | oo | e 4,702 2,646 2,646 | ... (2,056) [ covoevvvcvinis [ everiinies [ e [ e [ i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |05/31/2017|05/29/2020] ......... 1,829 | ... 649,749 | ... 356.1800 28,099 | oo | e 18,025 | .. | oo 18,025 | ... (10,074) | ovvvvvrveei [ e | e | v | i 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |05/31/2017{05/29/2020] ....... 10,010 | ....3,560,894 | ..... 355.7500 [ .cocvvvverviccin | e 151,044 96,281 96,281 | ...... (54,763) | cooveeveveriens [ vrerieee [ e | e e 003...covveee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/31/2017{05/29/2020] ....... 29,248 | ..10,390,965 | ..... 355.2700 [ .coocvviriiccnns | e 447,788 ....(160,696)
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |05/31/2017{05/29/2020| ......... 8,565 | ....3,042,366 | ..... 355.2000 | ...oovvvvirians | e 131476 | s | e 84,322 | .| oo 84,322 | ...... (A7154) | oo | v | e [ v | e 003...oueeee
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |05/31/2017(05/29/2020] ....... 10,021 | ....3,654,285 | ... 364.6500 | ...ccoverviccnn | e 113,542 | oo | e 64,839 | .| ..o 64,839 | ... (48,703) | ceovvevevernens [ vverrieee [ e | e e 003.....veeee
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/31/2017{05/29/2020] ....... 43,409 | ..15,440,581 | ..... 355.7000 655,910 [ covvrerererieis [ et 418,430 | .. | ..o 418,430 [ ....(237,480) | c.oovvevrerreiren | e | s [ v | s 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |05/31/2017)05/29/2020] ....... 28,551 | ..10,387,314 | ..... 363.8100 | coovovvvriveris [ e 332,625 | .o | s 192,079 | .. | .o 192,079 | ....(140,546) | ...coovvrvvnnes | covrivriiini | v | v | i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |05/31/2017{05/29/2020] ....... 56,398 | ..20,044,959 | ..... 3565.4200 | ..ooovvviiins | e 859,505 ....(309,404)
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/31/2017{05/30/2019) ......... 1,196 | ....... 425,022 | ... 355.3100 | covvvrirviriri | e 14,414 9,226 9,226 |....... (5,188) | cvvovvrevrerreires | e | e [ v | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |05/31/2017)05/29/2020] ....... 47,246 | .ATAT5724 | ..... 363.5400 555,610 | ..vvoveecrinis | v 321,840 | .| .o 321,840 | ....(233,770) | covervvvvinis [ v | e [ [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |05/31/2017{05/29/2020] ....... 20,961 | ....7,613,180 | ..... 363.2000 | ..oooovvviiens | e 249,231 | oo [ 145,047 | . |......... 145,047 | ..(104,184) [ oo [ e | oo [ e [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/31/2017{05/29/2020| ....... 39,418 | ..14,285,586 | ..... 362.4100 | .coocovvirircnns | e 481,297 | oo | e 282,835 | .. | . 282,835 | ....(198,462) | ..coocvrevrivcrs [ covrnrinins [ e | e | e 003.....covuee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNES7 |05/31/2017]05/29/2020] ....... 92,032 | ..33,318,247 | ..... 362.0300 ... 1,137,512 ....(465,625)
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |05/31/2017{06/30/2019) ......... 1,379 | ...... 489,530 | ..... 365.0100 | .covovveicie | e 16,809 | .o | s 10,806 | .| .cccoone. 10,806 |........ (6,003) [ oo | v | e [ v [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/31/2017{05/30/2019) ......... 4,719 | ...1,680,521 | ..... 356.1400 | ..occovviiviccnn [ v 54,973 | o | e 34813 | .| e 34,813 | ... (20,160) | vvvcvrevrrreves | errvrireiree | e [ e | s 003.....couuee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |05/31/2017|05/30/2019] ........... 896 | ... 319,484 | ..... 356.6500 | .ooovvvniiris | i 10,221 | e | v 6,429 | .| .o 6,429 | ........ (3,792) [ covvvvreirnies [ eveniinies [ e [ i [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/31/2017{05/30/2019) ....... 10,207 | ....3,703,385 | ..... 362.8400 89,410 | oo | e 51,553 | .| oo 51,553 | ...... (37,857) | cevoevrevevevins | e | e [ v | e 003...coveeee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/31/2017{05/30/2019)] ....... 18,991 | ....6,875,187 | ... 362.0200 | .coocovvirirccinns | v 172,440 ..100,664 | ..|........100,664 | ...... (71,776)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNES7 |05/31/2017|05/30/2019) ......... 8,759 | ...3,170,940 | ..... 362.0100 | ccovovvvnviiries | e 79,622 | oo | e 46,456 | .. | ...coo.... 46,456 | ...... (33,166) | .cvvevvvrivcins | e | e | v | i 003............
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

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

SCHEDULE DB - PART A - SECTION 1

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7THB6GLXDRUGQFUS7RNES7 |05/31/2017)05/30/2019) ....... 10,802 | ....3,898,899 | ..... 360.9300 | oovoevirrrieris [ e 102,839 | oo [ e 61,006 |..| .cocoeon. 61,006 | ...... (G- N [ [N ISR NSRRI 003............
Equity/ | JPMorgan
Mozaic Index CALL SPREAD Options........... VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |05/31/2017{05/30/2018| .....128,775 | ..33,527,841 | ..... 260.3600 | ..oocovveriiccnn | v 715,989 | oo | e 460,223 | .. | ......... 460,223 [ ....(255,766) | ...ovvocvrerreies | cerrrinniiee | e [ e | s 003.....cvveee
Equity/ | JPMorgan
Mozaic Index CALL SPREAD Options........... VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |05/31/2017|05/30/2018| .....284,385 | ..73,564,665 | ..... 258.6800 | ...ccoviniininne 1,896,847 | i | 1,270,943 | .. | ...... 1,270,943 | ....(625,904) | ...coovvvvviienns | e | v | i [ i 003............
Equity/ | JPMorgan
Mozaic Index CALL SPREAD Options........... VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |05/31/2017|05/30/2018| ........cvvvevee [ o | e 278.0900 {(0) ) SRS (SRR (PO [FOSUUSSRSS (FSRUSURUURN NSO (NSO (FSRSSRSIOTIRY ISR IO 003...........
Equity/ | JPMorgan
Mozaic Index CALL SPREAD Options........... VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |05/31/2017{06/30/2018) .......coooverves | covicininiiciins | conae 281.5600 (0) | cevreeereierrens | eerreirrierenienne [ e | e | e [ e [ e [ e | e [ 003...covveee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/14/2017{06/13/2019) ...........756 | ....... 270,549 | ..... 358.0300 L9121 5,090 5,090 |........ (4,031)
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/14/2017{06/13/2019)] ....... 12,413 | ...4,519,862 | ..... 364.1200 | .ooovvvviens | e 116,187 59,048 59,048 | ...... (57,139) | covoevevvveven | vvrverveiinn | s [ v | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |06/14/2017(06/13/2019) ........... 194 | ... 71,159 | ... 367.1000 [ .coocvvveerviccnns | v 1,591 [ s | e 769 | .| e 769 (822) | evveeriereien | e [ e [ i | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |06/14/2017{06/13/2019) ......... 2,148 | ... 782,710 | ..... 364.3700 | .oocovviiiiccins | e 19,892 | oo | e 10,067 | .| oo 10,067 |........ (9,825) | cvvuverevrerreiren | e | e [ v | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |06/14/2017|06/13/2019] ........... 365 | ... 134217 | ..... 367.8900 2,889 | i [ s 1377 || v 1,377 | .o (1,512) [ covorvrieeies [ e [ e [ v [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |06/14/2017{06/12/2020] .. ....3,004,487 | ..... 368.5700 | ..ooovvvvvians | e 126,524 | oo | e 72,049 | | 72,049 | (54,475)
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/14/2017{06/12/2020] ....... 31,562 | ..11,301,614 | ..... 358.0800 | ..oooovvrririens | vt 483,841 | ..o [ e 277,196 | .. [ .coevnee 277,196 (206,645) [ ...oovvovvevrnns | ervereiiens | e [ v [ 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |06/14/2017|06/12/2020] ....... 27,678 | ...9,908,667 | ..... 358.0000 | oo [ e 425408 | ..oovvernins [ i 243,925 | .. | .o 243,925 | ....(181,483) | cooovvvivinies [ i | e [ [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |06/14/2017{06/12/2020| ......... 4,956 | ...1,773,483 | ..... 357.8600 | ..cooooovviiie | e 76,468 | ..o | e 43,939 | .| e 43,939 | ...... (32,529) | covovviieiins | e | e [ v | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/14/2017{06/12/2020| ....... 21,500 | ....7,891,433 | ..... 367.0400 | .coocvviriiccnn | e 247,682 | .o | 125,850 | .. .o 125,850 | ....(121,832) [ ..ovvevrviivens [ e | e [ v [ 003.....covuee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |06/14/2017)06/12/2020] ....... 52,333 | ..18,746,878 | ..... 358.2200 | oovovvvriienis [ e 798,608 ...(341,746)
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |06/14/2017{06/13/2019) ......... 1,941 [ ... 695,783 | ..... 358.4200 23,062 | oo | e 12,801 | .| oo 12,801 | ... (10,261) | covovvrevvievns | v | eveeeenieins [ v | e 003...coueeee
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/14/2017{06/12/2020] ....... 61,015 | ..22,355,911 | ..... 366.4000 | ...ccovvvrviccnn | v 18147 | o | e 368,102 | .. | ..coccoue 368,102 | ....(350,045) | ..coocvrvvrercrs [ wvrrvrivine [ e | e | e 003.....couuee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |06/14/2017)06/12/2020] ....... 38,061 | ..13,632,301 | ..... 3581700 | oo [ e 581,952 332,983 332,983 | ....(248,969) | ..covvirviinins [ e | e [ [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccevenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/14/2017{06/12/2020] ....... 72,268 | ..26,454,567 | ..... 366.0600 859,994 | ..o [t 443,024 | .. |......... 443,024 | ....(416,970) | ..eovverercren | o | e [ e | e 003...coveeee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/14/2017{06/12/2020] ....... 13,49 | ....4,936,632 | ... 365.7900 | .coccvririrccnns | v 162,085 83,787 83,787 | ...... (78,298)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvueue. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |06/14/2017|06/12/2020| .....111,972 | ..40,830,521 | ..... 364.6500 | ...oocviriininne 21,395,169 | i | s 733,046 | .. | .. 733,046 | ....(662,123) | .oooovvvvvrnis [ e | e [ i [ i 003............
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |06/14/2017)06/12/2020] ....... 49,020 | ..17,870,332 | ..... 364.5500 | oooovvvniienis [ e 612,753 322,408 322,408 | ....(290,345) | .ooovvvrvinis [ i | e [ [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/14/2017{06/13/2019) ......... 2,739 | ... 981,140 | ..... 358.1600 32,873 | oo | e 18,323 | .| oo 18,323 | ...... (14,550) | cvvovvrevrerrerns | ervrreiiee | e [ v | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |06/14/2017|06/13/2019) ......... 3,898 | ....1,395,679 | ... 358.0400 | .ooocvvniicris | e 47,011 26,245 26,245 | ... (20,766) | ...ooovvvevvrin [ e | i | e | i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7HB6GLXDRUGQFUS7RNEY7 |06/14/2017|06/13/2019 ............. 45 | .. 16,752 | ..... 369.3900 335 156 | .o | oo 156 | oo (A1) N [OOSR [OOSR ISR (PSSO (NN 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options.........cccceuvuennee VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/14/2017{06/13/2019) ........... 670 | ....... 239,557 | ... 357.5100 8,255 | o | e 4643 | | o 4,643 (3,612) | cooveeveerien [ v [ e | e [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/14/2017{06/13/2019)] ....... 22,782 | ....8,318,683 | ..... 365.1500 203,895 ...101,863 ...(102,032)
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/14/2017{06/13/2019)] ....... 11,486 | ...4,185661 | ..... 364.4300 | .o | e 106,126 53,632 53,632 | ...... (52,494) | oo | v | e [ e | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |06/14/2017(06/13/2019) ....... 16,388 | ....5973,375 | ..... 364.5000 | ..oocovverriccinns | v 150,932 | oo | e 76,203 | .| cooenene 76,203 | ...... (T4,729) | oo | e e | i [ 003.....veeee
Morgan Stanley
Equity Basket Options CALL - Rainbow Equity/ | & Co
Options VAGLB Hedge - Indexed Universal Life........ NA....... Index | International Ltd ~ 4PQUHN3JPFGFNF3BB653. |06/16/2017|06/15/2018| .21,160,383 | ..21,160,383 | ..2,432.4600 | .....ccccvvvvrs | curuva 831,603 | oo [ s 747,908 | .. |.ccoene 747,908 | ...... (83,895) | vvvvvvrvreres | e | e [ e | s 003............
Equity Basket Options CALL - Rainbow Equity/
Options VAGLB Hedge - Indexed Universal Life........ NA....... Index | Wells Fargo & Co KB1H1DSPRFMYMCUFXTO09 |06/16/2017|06/15/2018| .42,192,158 | ..42,192,158 | ..2,432.4600 | ......ccccovuvvrre | wonn 1,434,533 | o | e 1,225,608 | .. | ...... 1,225,608 | ....(208,926) | ...coovvevcirens | cervrvrnis | e [ e [ s 003....vvee
Morgan Stanley
Equity/ | & Co
S&P500 Index CALL Spread (SPX) Options.. | VAGLB Hedge - Indexed Universal Life........ NA....... Index | International Lid ~ 4PQUHN3JPFGFNF3BB653. |06/20/2017|06/15/2018 ......... 6,212 | ..15,110,296 | ..2,432.4600 | .....ccovvvrinns | voruc 619,268 | ..ooovcerriins [ 577,317 | o | e 577,317 | ...... (41,951) | covvevvrveei [ e | e | s [ i 003............
Equity/ | Bank of America
S&P500 Index CALL Spread (SPX) Options.. | VAGLB Hedge - Indexed Universal Life........ NA....... Index | Corp B4TYDEB6GKMZO031MB27 |06/20/2017{06/15/2018| ....... 10,424 | ..25,355,112 | ..2,432.4600 | .......cccooeoveen | o 1,162,758 | .o | e 1,058,362 | .. | ...... 1,058,362 | ....(104,396) | ...oovvrcrerrens [ covvrvrinis | erveieieniens [ v [ e 003....ocvueee
Morgan Stanley
Equity/ | & Co
S&P500 Index CALL Spread (SPX) Options.. | VAGLB Hedge - Indexed Universal Life........ NA....... Index | International Ltd ~ 4PQUHN3JPFGFNF3BB653. |06/20/2017|06/15/2018| .........cvvvevee | vovvereirnanes ..2,651.3800 (0) | vovreerrreeerrens | eerrerrrinrenenne [ e | e | e | e [ e | e [ e 003............
Equity/ | Bank of America
S&P500 Index CALL Spread (SPX) Options.. | VAGLB Hedge - Indexed Universal Life........ NA....... Index | Corp BA4TYDEB6GKMZOO031MB27 |06/20/2017{06/15/2018) ......oovvuveri | v ..2,700.0300 (0) | overeeererreriee [ e [ e [ | e | e | e [ | 003,
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7HBGLXDRUGQFUS7RNES7 |06/28/2017|06/27/2019) ......... 3,599 | ....1,286,898 | ..... 357.5500 38,080 25,281 25281 | ... (12799) | covvevvvrveni [ v | v | v [ i 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/28/2017{06/27/2019) ......... 1,627 | ...... 594,033 | ..... 365.1900 | ..covovrveicee | s 12281 | s [ e 7405 | .| o 7,405 |........ (4,876) | cvooveevereens | v | e [ v | e 003...oueeene
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruuennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNES7 |06/28/2017(06/27/2019) ........... 651 | ....... 236,205 | ..... 363.0800 [ .ocvvvverricnn | v 5,406 3,354 3,354 | ... (2,052) | cooveevierien [ v [ e | e e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccvvueenee. VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFU57RNE97 |06/28/2017{06/26/2020] ......... 5,599 | ....2,004,326 | ..... 357.9800 | .oovvrviiiieiens [ e 76,482 | ovoveeeeeies | e 49,887 | .| oo 49,887 | ...... (26,595) | ovovvrvrerreren | e | e [ v | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cc.cccceenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/28/2017{06/26/2020] ....... 23,922 | ...8,545,524 | ... 357.2300 [ .oovovvvriiens | e 334,424 220,049 220,049 | ..(114,375) | oo [ v [ e | e | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.........cccceveuennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co TH6GLXDRUGQFUS7RNE97 |06/28/2017(06/26/2020] ....... 29,541 | ..10,548,348 | ..... 357.0700 [ .cocvvverricnns | o 415,352 | .o | e 273,589 | .. | .o 273,589 | ....(141,763) [ ..oocvieiicns | e | e | evrvieieiieies | e 003...coveeee
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.covueee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |06/28/2017|06/26/2020] ......... 1,677 | ....... 599,294 | ... 357.4500 P N SN 15,279 | .| oo 15,279 | ........ (8,009) [ cvvvevvvervecies [ erremirieies [ e [ v [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/28/2017{06/26/2020| ....... 23,814 | ...8,715,382 | ..... 365.9800 [ .oocvverviccnn | e 249,569 | ...ccooiviccinis | e 148,617 | .. | .o 148,617 | ....(100,952) [ ...cvoevrvvvrins | v | e [ v [ 003.....cvveee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccccccouue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNEY7 |06/28/2017|06/26/2020] ....... 84,272 | ..30,097,659 | ..... 3571500 | oooeriniininne LG 181490 | s 777,822 | .| 777,822 | ....(A03,668) | ....ovvvvvvnvi [ covvriiniies | e [ v [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cccuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |06/28/2017|06/26/2020] ....... 67,825 | .24,779,328 | ..... 365.3400 | oooovvrnrienis [ e PV IR 436,010 | .. |.ccrnuc 436,010 | ...(291,078) | oo | v [ e | v | i 003...........
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccceece. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |06/28/2017{06/26/2020] ....... 20,698 | ....7,390,589 | ..... 357.0600 | ...ocoovvvriiins | e 291,020 | oo [ 191,774 | ..o 191,774 | ... (99,246) | ooovvvvvvivins | e | e [ | e 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/28/2017|06/27/2019) .........1,198 | ....... 428,256 | ..... 357.6100 ...12,634 8,385 8,385 | ... (4,249)
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccceeenee. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/28/2017{06/26/2020] ....... 58,409 | ..21,324502 | ..... 365.0900 [ ..o | e 631,400 | .o [ e 379,827 | .. | oo 379,827 (251,573) [ oo | e | oo [ v [ 003...oueeee
Equity/ | JPMorgan
Mozaic Index CALL Options.........ccccevruennee VAGLB Hedge - Fixed Indexed Annuity........ N/A....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |06/28/2017{06/26/2020| ......... 7,653 | ...2,792,051 | ..... 364.8100 83,499 50,414 50,414 | ...... (33,085) | ceuvevreverieens [ e [ e | e [ 003............
Equity/ | JPMorgan
Mozaic Index CALL Options..........cccceueence. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/28/2017{06/26/2020| .....161,060 | ..58,593,803 | ..... 363.8000 | ...ccvvviiiinns L ABI83T3 | [ 1,110,968 | .. | ...... 1,110,968 | ....(707,405) | ...oovvvvvcrrens [ v | erveieivnens [ v [ v 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccc.cvuuee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co THBGLXDRUGQFUS7RNES7 |06/28/2017|06/26/2020] ....... 38,601 | ..14,043,080 | ..... 363.8000 | oooorirriienis [ e 435,806 | ..oooverinins [ i 266,264 | .. |...c.... 266,264 | ....(169,542) | ...ocvvvrviinins [ e | e [ [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNEO7 |06/28/2017{06/27/2019) .........6,279 | ....2,245394 | ..... 357.6100 66,242 43,962 (22,280)
Equity/ | JPMorgan
Mozaic Index CALL Options...........ccceeueenee. VAGLB Hedge - Fixed Indexed Annuity........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/28/2017{06/27/2019)| ....... 12,368 | ....4,425468 | ..... 357.8200 | ..oovvviviiins | e 129,368 85,621 85,621 | ...... (3,747) | coovvvevcies | e | v [ v | e 003.....covee
Equity/ | JPMorgan
Mozaic Index CALL Options..........ccc.cueue. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNEY7 |06/28/2017|06/27/2019] ........... 518 | ....... 185,002 | ..... 357.2500 5,546 3,696 3,696 | ... (1,850) [ covvervvmremis [ eoemiinies [ e [ e [ s 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |06/28/2017{06/27/2019)] ....... 14,278 | ...5,198,803 | ..... 364.1100 [ .ooovvvviiis | e 113,225 69,290 69,290 | ...... (43,935) | oo | e | e [ e | 003............
Equity/ | JPMorgan
Mozaic Index CALL Options...........cccccueence. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNE97 |06/28/2017{06/27/2019)| ......... 3,088 | ...1,122,463 | ..... 363.4400 25,263 | oo | e 15,590 | .| oo 15,590 | ........ (9,673) | cvoveevrerciren | e | v [ v | e 003.....covuee
Equity/ | JPMorgan
Mozaic Index CALL Options.... VAGLB Hedge - Fixed Indexed Annuity. NA....... Index | Chase & Co THB6GLXDRUGQFUS7RNES7 |06/28/2017|06/27/2019) ....... 11,939 | ...4,336,603 | ..... 363.2200 98,619 .61,048 | .| .........61,048 | ...... (37,571)
Equity/ | JPMorgan
Mozaic Index CALL Options..........c..ccccce.c. VAGLB Hedge - Fixed Indexed Annuiy........ NA....... Index | Chase & Co 7H6GLXDRUGQFUS7RNES7 |06/28/2017{06/27/2019) ....... 20,335 | ...7,387,938 | ..... 363.3100 [ .oovovvvvviins | e 167,358 | .o [ s 103,432 | .| .o 103,432 | ...... (63,926) | .oocvoveevns | e | e [ v | e 003............
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrants .170,909,614 |.112,585,383 ..399,746,013 |XX| ..399,746,013 | 20,776,516 0 0 0 XXX XXX
0149999. Total-PUrchased OPHONS-HEAGING OET.............ccuivrirriiririiiiiiiiieieieese ettt ettt eee ebstbsetsesse s s s s e b e bt b e e st e s bt ees et ee s ensetbetbesies | eesesseeboetee b e esee s et s ees et bt b b s L e s e L e Lttt ettt .170,909,614 |.112,585,383 | ................. 0 | ..399,746,013 |XX| ..399,746,013 |.20,776,516 (U 0 0 0 XXX XXX
0369999. Total-Purchased Options-Call OPONS NG WAITANMS..........cuuuririerieii i st oe0d8eed s ed 00880080080 .170,909,614 |.112,585,383 | ................. 0 | ..399,746,013 |XX] ..399,746,013 | 20,776,516 0 | 0 0 0 XXX XXX
0429999, TOMAI-PUICRASEA OPHONS..........viiiriietsieiieieteee ettt b bbbttt eseets eeebsetesseae b et essebesse et be s et e tesseseshetesseseshessesesees  fessetessesseseseshetseh st e s ees et e b et eeseh e b et eheb et et ees et ettt ensese e bessetesiebanieee .170,909,614 |.112,585,383 | ................. 0 | ..399,746,013 [XX]| ..399,746,013 |.20,776,516 (U 0 0 0 XXX XXX
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 2 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. |Accreion| ltems Exposure | e Entity end (b)
Swaps - Hedging Effective - Foreign Exchange
Pay Fixed EUR Receive Float USD Currency Curren | Merrill Lynch 3.78 USD
Swap AFS Bond - L2836*AA1. D11 ]cy Capital Sves BATYDEB6GKMZO031MB27 |12/04/2014(02/03/2024 .. 43,347,500 | (1.966 EUR)| ...coovvvvvvoars | e | e 423,390 .3,356,500 ....2,795,956 .(3,181,500) | . ...556,809 100/ 100....
Pay Fixed GBP Receive Float USD Currency Curren 3.4125 USD
Swap AFS Bond - G6750*ACB ..........ccoovvrreicnrinne D11 |cy Citibank NA....... E570DZWZTFF32TWEFAT6. |02/26/2015|04/29/2025] .................. ..30,800,000 (284 GBP)| .oooovvriins | v [ v 151,988 | ...... 4,750,000 | .. | ... 4,070,752 | ccvvveriirns L(1,370,000) | oovvvenien [ e [ e 431,079 | oo 100/100....
Pay Fixed EUR Receive Float USD Currency Curren | HSBC Bank USA 4.407 USD
Swap AFS Bond — L8367#ADS...........cccovvvvvrrnnns D11.....]cy NA 1IE8VN30JCEQV1H4R804... |06/04/2015/06/25/2025| .................. ..12,400,300 (282 EUR)| cooovvcvircinn | e [ v 111,498 | ........ (168,300) | .. | ........ (528,935) [ ..o 12(999,900) [ oo | e [ e 175,277 | v 100/ 100....
Pay Fixed EUR Receive Float USD Currency Curren | HSBC Bank USA 4.522 USD
Swap AFS Bond — L8367H#AES...........coovrviicrernns D11 |cy NA 1IE8VN30JCEQV1H4R804... |06/04/2015|06/25/2027| ........ccoevvc.e ..12,400,300 (27T EUR)| oo | s [ e 109,369 | ........ (168,300) | .. | ... (560,278) | ..o 12(999,900) | .o | e [ e 195,985 | ..o 100/ 100....
Pay Fixed GBP Receive Float USD Currency Curren | JPMorgan 3.89 USD
Swap AFS Bond - G2956@APS............ccooevveerrrnne D11 |cy Chase & Co TH6GLXDRUGQFUS7RNE97 |06/25/2015|09/23/2025| .................. ..15,750,000 (343 GBP)| oo | v [ s 85,824 | ...... 2,725,000 | .. | ...... 2,360,773 | cccvvveriis 000(685,000) [ oo | s | i 226,032 | ... 100/ 100....
Pay Fixed CHF Receive Float USD Currency Curren 3.545 USD
Swap AFS Bond - Q1297#AH1... D11....|cy Citibank NA....... E570DZWZ7FF32TWEFAT6. |09/11/2015|10/08/2023| .. .49,129,990 | (0.755 CHF)| ...oooovvvvvrcies | e [ e 676,561 .(979,625) | .. | ..... (1,102,247) | . .(3,004,610) | . ...615,436 100/ 100....
Pay Fixed GBP Receive Float USD Currency Curren | JPMorgan 3.3725 USD
Swap AFS Bond — GO369@AX4.........covvuerrrirrnns D11 |cy Chase & Co TH6GLXDRUGQFUS7RNE97 |01/28/2016{04/27/2026| .................. ..28,784,000 (2.93 GBP)| oo | e | e 104,963 | ...... 2,734,000 | .. | ...... 1,480,886 | ..coccvovvinnne (1,370,000) | vvevreren [ v | et 427,666 | ............. 100/ 100....
Pay Fixed GBP Receive Float USD Currency Curren 3.66 USD
Swap AFS Bond - 78467KB#3..........cccocoovvriienrinne D11 |cy Citibank NA....... E570DZWZ7FF32TWEFAT6. |03/08/2016|06/06/2026| .................. ..48,178,000 (3.05 GBP)| .ooooverriiins | v [ v 207,652 | ...... 3,893,000 | .. | ... 2,351,341 | oo £(2,329,000) | .oovvvnres [ e [ e 720,246 | ..o 100/100....
Pay Fixed GBP Receive Float USD Currency Curren 3.4625 USD
Swap AFS Bond - G4622#AL3............ccooovrrrris D11 |cy Citibank NA....... E570DZWZTFF32TWEFAT6. |07/21/2016|09/14/2031| .................. ..17,141,800 (254 GBP)| ..ooovvvviins | v [ v 142,149 | ........ 209,300 |..|...... (WTENAV N — 200:(890,500) [ vvooovis | s | 323,163 | cccvvvenne 100/ 100....
Pay Fixed GBP Receive Float USD Currency Curren 3.387 USD
Swap AFS Bond — G247T9@ACS..........cooovvvirinnne D11.....|cy BNP Paribas...... ROMUWSFPUSMPRO8K5P83|08/12/2016(11/14/2026| .................. ..29,831,000 (2.28 GBP) | ..cevvviivirins | v [ e 162,522 | ........ (126,500) | .. | ........ (185,327) | wvvvviiiene (1,575,500) [ oo [ e [ e 456,834 | .........c.. 100/ 100....
Pay Fixed EUR Receive Float USD Currency Curren 3.143 USD
Swap AFS Bond - 92927KB@Q..........ccovvereerrrnnnn D11....|cy Citibank NA....... E570DZWZTFF32TWEFAT6. |09/27/2016(11/15/2026] ..........cc.cc... ..16,218,250 (1.2 BUR)| oo | e | e 153,443 | ... (349,450) | .. | .covvo.d (358,240) [ ..o (1,318,050) | s [ v | e 248,404 | ............. 100/ 100....
Pay Fixed GBP Receive Float USD Currency Curren 3.2225 USD
Swap AFS Bond — G2479@ACS3.........ccoovvverernnns D11.....]cy Citibank NA....... E570DZWZTFF32TWEFAT6. |11/01/2016]02/20/2027| .................. ..10,994,400 (2.52 GBP)| oovevvirecees | e [ e 22,246 | ........ (728,100) | .. | ..... (1,233,285) | ..voovrnes 2e(616,500) | oo | e [ e 170,761 | oo 100/ 100....
Pay Fixed JPY Receive Float USD Currency Curren | Royal Bank of 3.91USD
Swap AFS Bond — G294A@ AE9.........cccoviiuviennann D11....]cy Scotland PLC RR3QWICWWIPCS8A4S074. [03/09/2017(03/15/2029) ........c.ovverneen ..15,672,616 (0.58 JPY) | oo | v [ e 134,310 | ........ (343,043) | .. | oo 390,341 | oo n(343,044) | s | e | e 268,216 | ....ccooone 100/ 100....
Pay Fixed JPY Receive Float USD Currency Curren | Royal Bank of 3.805 USD
Swap AFS Bond — G294A@ AD1........ccoovvviiirennnn, D11...{cy Scotland PLC RR3QWICWWIPCS8A4S074. |03/09/2017{03/15/2027 | ......cvvvvvenne .15,672,616 (049 JPY)| oo | e | e 133,782 | ........ (343,047) | .. | ovvrens 305,908 | ..o (343,044) | oo | e [ e 244215 | oo 100/ 100....
Pay Fixed JPY Receive Float USD Currency Curren 3.356 USD
Swap AFS Bond - L2283#AAY..........cccoovvrviiennrnne D11 |cy Citibank NA....... E570DZWZTFF32TWEFAT6. |05/02/2017|05/11/2027| .........ccc.nc.. ..29,946,524 (0.3 JPY)] oo [ e | 127,127 | e 50,629 | .. | ... 737,192 | oo | o 50,622 | ..ooooovvies | e | e 470,372 | oo 100/ 100....
Pay Fixed EUR Receive Float USD Currency Curren 3.748 USD
Swap AFS Bond = TBD......cooovvviciiricicicccnes D11.....]cy Citibank NA....... E570DZWZTFF32TWEFAT6. |05/24/2017{08/17/2027| ........cocevee ..32,436,500 (177 EUR) | cooeevcicees | e | v [ e (698,900) ceeeeene(15,460) | o (698,900) [ ..ovvves | e | e 516,367 | ..ccvvvnne 100/ 100....
Pay Fixed EUR Receive Float USD Currency Curren 3.748 USD
Swap AFS Bond = TBD......covrvermriricirnicienieins D11....{cy Citibank NA....... E570DZWZTFF32TWEFAT6. |05/24/2017{08/17/2027 | ......vvvvevenne ....3,355,500 (17T EUR) [ coovvvvcieecs | e | v | v (72,300) [ .. | coovverend (1,599) [ oo | e (72,300) [ voovvvvrere | e | s 53417 | e 100/ 100....
Pay Fixed GBP Receive Float USD Currency Curren 3.99 USD
Swap AFS Bond - GBI70*AK2..........cccoovvrriicriane D11 |y BNP Paribas...... ROMUWSFPUSMPRO8K5P83 06/02/2017|06/26/2029) .................. ..45,052,000 (28 GBP)| ooooevvviiens | v | s 7,238 |........ (535,500) | .. [ ... (396,352) | ..ovvvvvniiins 000(635,500) [ ovvvovis | s | 780,234 | .ccovvenne 100/ 100....
Pay Fixed EUR Receive Float USD Currency Curren 3.9875 USD
Swap AFS Bond = TBD......cocovvvevicieiciccccnes D1-1.....]cy Citibank NA....... E570DZWZ7FF32TWEFAT6. |06/08/2017{09/13/2027| .........occenv ..34,782,000 (198 EUR) [ oo | e | s [ oo (638,600) | .. | ...coec.. 94845 | ..o 1(638,600) [ oo | e [ 565,722 | oo 100/ 100....
0879999. Total-Swaps-Hedging EffeCtiVe-FOr@IgN EXCRANGE. ... ..o enosssssss a2 ehdieeE e 0 [ 0 |...2,754,063 | ....12,566,764 |XX| ....10,026,560 | ............... 0 (20,921,225) | .......... [ [ 0 | ...7,436,237 XXX XXX
0909999. Total-SWAPS-HEAGING EMECHVE. ............iviiiiciii ittt e ehstbs et s e s bbbt e it s bbbt et en et betteties | oebsesseeboetee bt eoee s et s ees et bt b e e s b e bt e e s bttt bbbttt 0 [ 0 |...2,754,063 | ...12,566,764 |XX| ....10,026,560 | ............... 0 1(20,921,225) | ........... 0 | i 0| ...7,436,237 XXX XXX
1179999, TOtal-SWaPS-FOTRIGN EXCRANGE. ..otk ohebs bk s1e | fhbiieee b e L 0L 0 [ 0 |...2,754,063 | ....12,566,764 |XX| ....10,026,560 |............... 0 (20,921,225) | .......... () [ 0]..7436237 | XXX XXX
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Statementas of June 30, 2017 of the

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 2 23
Cumulative Hedge
Prior Year(s) | Current Year Total Current | Adjustment Effectivenes
Schedul | Type(s Date of Strike Price, | Initial Cost of | Inifial Cost of [ Unrealized Foreign Year's | to Carrying Credit sat
el ) of Maturity Rate of Index |  Premium Premium Book/Adjuste | o Valuation | Exchange |(Amortiza| Value of Quality of|  Inception
Description of ltem(s) Hedged, Used for Exhibit | Risk(s) Exchange, Counterparty Trade or Number of Notional Received (Received) | (Received) | CurrentYear | d Carrying |d Increase | Changein | tion)/ Hedged Potential | Referenc | and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value e| FairValue (Decrease) | B./A.CV. [Accreion| lems Exposure | e Entity end (b)
1209999, TOtAI-SWADS. ... ees L iene | eeieese e (RSO | [ [ 0 [...2,754,063 | ...12,566,764 |XX| ....10,026,560 | ............... 0 [(20,921,225) | ........... (U I 0 |...7,436,237 XXX XXX
1399999, TOAI-HEAGING EFECHVE...........cveivritiei ettt etboeb s et s e et b et ees e et sttt e et et eee et ettt ieeie | toetieeietee e ee e e L et oL i b h Lttt JRUSORRRO | ) (PO 0 |...2,754,063 | ...12,566,764 |XX| ....10,026,560 | ............... 0 [(20,921,225) | ........... 0 ] 0|...7,436,237 XXX XXX
1409999, TOtI-HEAGING OO ... eeEE s eeekiieeeE oL 170,909,614 |.112,585,383 | ................. 0 | ..399,746,013 |XX| ..399,746,013 |.20,776,516 0 i 0 0 0 XXX XXX
T449999. TOTAL. ..o..tutieuetseaees et eesesss st es bbb s e bbb 88484 E e bbb s e s bbb e b eeh foebseE R L b oL b bR s e E A e E e b e bR s eRh e E s R bt b b s heee ShhebaeLeees e h oA s R R R b R bbb .170,909,614 |.112,585,383 | ....2,754,063 | ..412,312,777 |XX| ..409,772,573 |.20,776,516 |(20,921,225) |........... (U IO 0| ...7,436,237 XXX XXX

Code Description of Hedged Risk(s)

REBALANCES PORTFOLIO DURATION

MANAGES CASH FLOW RISK

HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF AN ASSET

HEDGES THE INTEREST RATE RISK OF A LIABILITY

HEDGES THE CREDIT RISK OF AN ASSET

REPLICATION OF AN INDEX

HEDGES THE CURRENCY RISK OF AN ASSET

© |o [~ (o o |s [w |~

HEDGES THE CURRENCY RISK OF A LIABILITY
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SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Sched Variation Variation Hedge
ule / Margin Gain | Cumulatve | Margin Gain Effectiveness
Number Description of tem(s) Hedged, | Exhibit| Type(s) | Date of Cumulative Deferred | (Loss) Usedto|  Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or | Identifi | of Risk(s) | Maturity or Trade | Transacton | Reporting Book/Adjusted Variation Variaion | Adjust Basis of| Margin for All | Recognized in Potential and atYear- | Value of One
Symbol | Contracts|  Amount Description Replicated er (a) Expiration Exchange Date Price Date Price Fair Value | Carrying Value Margin Margin Hedged ttem | Other Hedges | Current Year Exposure end (b) (1) Point
Long Futures
Hedging Other
0000ESU VAGLB Hedge - Indexed Equity / SNZ20JLFK8MNNCLQOF
7| 528 |.64,120,676 | S&P 500 MINI Futures Contrac Universal Life N/A. Index | 09/15/2017 | CME... .39 06/15/2017| .2,428.8135 | .2,420.9000 23,760 | oovvvvveeenrennnenniiins [ v | o | s | s (208,916) (208,916) 2,323,100 1 50
0000ESU VAGLB Hedge - Fixed Indexed Equity / SNZ20JLFK8MNNCLQOF
7 ....2,725 (330,971,071 | S&P 500 MINI Futures Contrac{ Annuity N/A....| Index |09/15/2017 | CME... .39 06/15/2017| .2,429.1455 | .2,420.9000 | ....... 121,526 | coovveeervvveenssssssees | sssssessssseinns | soneeesssseesssssnsnns | ceesssmnneessesnens (1,123,446) | ...... (1,123446) | ...11,989,480 | ...ocovvvvvvrcn | (O 50
0000MFU MSCI EAFE MINIINDEX | VAGLB Hedge - Fixed Indexed Equity
7 ....1,298 |123,382,985 | Futures Contract Annuity N/A....| Index |09/15/2017] ICE... . 5493004R83R1LVX2IL36.... | 06/15/2017| .1,901.1246 | .1,889.6000 | ..........96,164 | cccovvvvvvvciiimimnnieces | coviivvnssnnnrriiinnnns | cvvvrrnssnnessisssssnns | cevenensnssnssnsssnnes | wvveend (747,945) | ........(T47,945) | ....4,686,500 | ...cccoovvrrrrrnens I I 50
12829999. TOtAl-LONG FUIIES-HEAGING OHNET......... . ceerreeeeveesiiieiiiers | ittt asesssssss s sees 4 LEEEE 11111111111t | ceiienes 241,450 0 0 0 0 |...(2,080,307) | ... (2,080,307) | ...18,999,080 XXX XXX
1329999, TOMAI-LONG FUILITES.....vvvvvooeeerevveessss s sesseessss s eeees | eesesssssssss e R840 R R RS 4444411111111 s ssssssssnnnninns | enseeees 241,450 0 0 0 0 |..(2,080,307)] ... (2,080,307) | ...18,999,080 XXX XXX
Short Futures
Hedging Other
0000DM Dow Jones Industrial Average | VAGLB Hedge - Indexed Equity /
U7 | 5 | 530,947 | Mini Futures Contract Universal Life N/A....| Index |09/15/2017 | CBT......ccccceuumrree 549300EX04Q2QBFQTQ27 | 06/15/2017| ...212.3788 | ...213.0000 | ........... (1,125) | wovvvenrreeerrsnneeinns | erverrvrveeessnnsnnes | sevssssenmnesssssenes [ coveeeeseessssssnsnn | sovssseeend (1,553) (1,553) 2,660 1 500
0000NQU NASDAQ 100 MINI Futures | VAGLB Hedge - Indexed Equity / SNZ20JLFK8MNNCLQOF
[ 4. 455,590 | Contract Universal Life N/A. Index |09/15/2017 | CME.. .39 06/15/2017| .5,694.8780 | .5,652.7500 20 | oo | e | e | oo 3,370 3,370 3,120 1 20
13429999. Total-Short FUIITES-HEAGING OHEN............cvveviiiiiiiriiiiiirs ottt st st sensins | sesissensens 0 0 0 0 A817 | 1817 | o 5,780 XXX XXX
1389999. Total-Short Futures 0 0 0 0 R — 1817 | v 5,780 XXX XXX
1409999. Total-Hedging Other. 0 0 0 0 |..(2,078,490) ]| ... (2,078,491) | ...19,004,860 XXX XXX
1449999, TOTAL....oovooereveeeveeeeeeseeeseesessessssssessssessssssssssssessssssssssssssses | sssssiisessssssssssssssssesesssssssssssses s eeesssssssssssssesssssssssssessssessssssssssnss | sosssssssnnns 0 0 0 0 |..(2,078,490)] ... (2,078,491) | ...19,004,860 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash

Broker Name Balance Change Balance

Bank of America ..17,991,000 | ...... 1,013,860 | ...19,004,860

TOMA] NEE CASN DBPOSIS......vvvveevssereeeeeeessssseseeeeessssesssssssseessssesss s sssssssssnss | ssssssssssees ..17,991,000 | ...... 1,013,860 | ...19,004,860

Code

Description of Hedged Risk(s)

1 HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF A LIABILITY

REBALANCES PORTFOLIO CURRENCY EXPOSURE

REBALANCES PORTFOLIO DURATION

o[ w

HEDGES THE EQUITY RISK OF AN ASSET
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SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

2 3 4 Book Adjusted Carrying Value Fair Value 1" 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 (Y orN) (Y or N) Collateral Value > 0 Value <0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure
Exchange Traded Derivatives
0199999. Aggregate Sum of Exchange Traded XXX XXX XXX .19,004,860 | 19,004,860 241,470 (1,125) | 241,470 19,004,860 19,004,860
NAIC 1 Desig|
Bank of America Corp. B4TYDEB6GKMZO031MB27| Y. Y. 12,778,000 | .ovvvvvvercnnes 13,351,774 573,774 13,351,774 BT3TTA | oo | cvessenneessssseessssssssessenns 0
BNP Paribas ROMUWSFPUSMPROBK5PS] Y. Y. (662,000) 0 (581,679) 0 1,237,068 575,068
Citibank NA E570DZWZT7FF32TWEFAT76 | Y. Y. 5,155,000 8,902,929 (3,466,975) 280,954 7,254,131 (2,890,543) 0 4,104,968 4,104,968
Goldman Sachs Group FOR8UP27PHTHYVLBNG30] Y. Y. 3,688,000 5,849,264 2,161,264 5,849,264 2,161,264 | oooooicnenerinenns | e 0
HSBC Bank USA NA 1IE8VN30JCEQV1H4R804... | Y. Y. (336,600) 0 (1,089,213) 0 371,262 34,662
JPMorgan Chase & Co TH6GLXDRUGQFU57RNE97 Y. Y. 354,619,000 | .oovvourrinece 346,892,915 0 345,275,574 0 653,699 | oo 0
Morgan Stanley & Co International Ltd 4PQUHN3JPFGFNF3BB653 | Y. Y. 11,914,000 | coooovvvrieciinnne 10,924,247 0 10,924,247 0 [ eervremeeeesressesesssssnnnens | eosenssie s esnsens 0
SOCIETE GENERALE 02RNES8IBXP4ROTD8PUA41. | Y. Y. 13,995,000 | ..oovvvverrennes 13,703,088 0 13,703,088 0
Royal Bank of Scotiand PLC RR3QWICWWIPCS8A4S074 | Y. Y. 950,000 (686,090) 0 696,250 0 512,431
Wells Fargo & Co. KB1H1DSPRFMYMCUFXTO{ Y. Y. 15,155,000 | ..oovvvirienens 14,483,725 0 14,483,725 0 | oo | v 0
0299999. Total NAIC 1 Designation 418,254,000 | ...oocovvvvrnnnn 414,107,942 (5,151,665) 3,015,993 411,538,052 (4,561,435) 2,735,038 6,879,428 4,714,699
NAIC 2 Desig|
Merrill Lynch Capital Sves B4ATYDEB6GKMZO031MB27| Y. Y. 3,345,000 3,356,500 11,500 2,795,956 0 556,809 556,809
0399999. Total NAIC 2 Designation 3,345,000 3,356,500 | ............. 0 11,500 2,795,956 0 0 556,809 556,809
0999999. Gross Totals 421,599,000 | .....ccooouuens 436,469,302 (5,151,665) 22,032,353 414,575,478 (4,562,560) 2,976,508 26,441,097 24,276,367
1. Offset per SSAP No. 64
2. Netafter right of offset per SSAP No. 64 436,469,302 | ......cccovvenue. (5,151,665)
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SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date
3

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

Collateral Pledged by Reporting Entity

Bank of America Corp - CBT........ccccccovivnneniiiisnnnienns 549300EX04Q2QBFQTQ27.... | Cash CASH 2,660 2,660 2,660 |

Bank of America Corp - CME SNZ20JLFK8BMNNCLQOF39. | Cash CASH 14,315,700 | coocvvvrrrrrrenns 14,315,700 | ..oovvvvvevrennne 14,315,700 SN FO

Bank of America Corp - ICE..........ccoovvwuummnnneerrrieenns 5493004R83R1LVX2IL36........ | Cash CASH 4,686,500 4,686,500 4,686,500 |

HSBC Bank - OTC 1IEBVN30JCEQV1H4R804..... | Cash CASH 840,000 840,000 840,000 [

0199999. Totals. 19,844,860 | ....cccovvvveenns 19,844,860 | ......occovvenne. 19,844,860 XXX XXX

Collateral Pledged to Reporting Entity

Bank of America Corp - OTC.......covruureeerreennreeieneiieniiens cereneenens Cash. CASH 12,778,000 | ..ooovevrrncnee 12,778,000 XXX IO VA

Societe General - OTC Cash. CASH 13,995,000 | .coooverrrenee 13,995,000 XXX

Citibank NA - OTC Cash. CASH 5,155,000 5,155,000 XXX

Goldman Sachs Group - OTC Cash. CASH 3,688,000 3,688,000 XXX

JPMorgan Chase & Co - OTC Cash CASH 354,619,000 354,619,000 XXX

Merrill Lynch Capital Svs - OTC Cash. CASH 3,345,000 3,345,000 XXX

Morgan Stanley & Co International Ltd - OTC. Cash CASH 11,914,000 | oo 11,914,000 XXX

Royal Bank of Scotiand - OTC..........uuvvveeeevemmmmeneeeermsrinns evvveesinnnns Cash CASH 950,000 950,000 XXX Ve

Wells Fargo = OTC........ovvvevrriinieeervveesmmmmsnssesesssssssssssssssssses eossssssses Cash CASH 15,155,000 .....15,155,000 XXX Vo

0299999. Total 421,599,000 ...421,599,000 XXX XXX XXX
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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
Cash Equivalents (Schedle E Part 2 Type)

000000 00 O ‘ Overnight Repos SEC LENDING ONLY........... 65,822,056 65,822,056 |07/03/2017.......
9199999.  Total - Cash Equivalents (SChedule E Part2 TYPE).............cvvwweriueerieieneeieeinseesessseesessseessesssesssesssessessssessessssessssssssssssennne 65,822,056 65,822,056 XXX
9999999.  Totals..... 65,822,056 65,822,056 XXX
General Interrogatories:

1. The activity for the year:  Fair Value $.....36,816,816  Book/Adjusted Carrying Value $.....36,816,816
2. Average balance for the year: Fair Value §.....50,343,126  Book/Adjusted Carrying Value $.....50,343,126
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: § ONAIC2: § ONAIC 3: §

0 NAIC4: § ONAIC5: §

ONAIC6: §

0

QE10




saementas ofJune 30,2017 othe. NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation / Book/Adjusted Maturity
CUSIP Identification Description Code Market Indicator Fair Value Carrying Value Date

General Interrogatories:

1.
2.

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

NONE

QE11
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Rate of Received During | Accrued at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month
Open Dep
Bank of New York Mellon............cccooeunivcniiiniinnn NEW YOIK, NY ...coiiiiiiiicinieinicnniecnnieeisinnies | cvniennenniens | eoveisneennnnns | revseeeensesesssnsens | osveseesesssesesessnenees | oseseeeenns 1,100,167 | ..covveunee 2,554,526 | .coocoeieinee 102,748
JPMorgan Chase NEW YOIK, NY....oiiiiiiiciniieniciinieiicinneiennies | conrienecines | cnrieneennnens | reeseieseesssssess | esesesseissesesnsssesens | ceneienines 19,972,664 |............ 19,107,349 | ............ 22,924,728
US BaNK......coveeiiiiicieieiesiesi e Minneapolis, MN..........cccciiiiiiiiniciiiciniies | e | s | s | 132,000 445919 | i 369,787
0199998. Deposits in.....1 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DEpOSHOMES..............c.evrevereeivvriiicriiicienins XXX XXX [ e | e 1,118 671 1,373
0199999. Total OPEN DEPOSHOMES. .........cveoveiviiicieie ittt XXX XXX (U 0 21,205,949 22,108,465 23,398,636
0399999. Total Cash on Deposit....................... XXX XXX (U 0 21,205,949 22,108,465 23,398,636
0599999. Total Cash............c..ocevveririemriicciiicnins XXX XXX (1 IO 0 21,205,949 22,108,465 23,398,636

QE12
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7

Amount of Interest Due & Accrued

8

NONE

Amount Received During Year
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