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Statement for September 30, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS...cvteeeieietie st | srieneieas 11,826,544,108 | ......covoeveevirirceincrrnnine | vevverenens 11,826,544,108 | ........... 13,448,897,591
2. Stocks:
2.1 Preferred SHOCKS. .......cvuureeericcicrieciiiesi it ssss e | eeesesriessieenes 2,199,449 | ..o | e, 2,199,449 | oo 178,000
22 COMMON SIOCKS. ...evuvereeercereeieceieeei et sess sttt seess st ssssnsnes | srenssssnens 8,651,794,101 | ..ovvvrcverns 14,956,904 | ............. 8,636,837,197 | ... 8,176,953,759
3. Mortgage loans on real estate:
B T 1 OO PSSO DTN 1,152,896,980 | ...covuevrrrererieeineniees | veeeeeeens 1,152,896,980 | ............. 1,052,300,436
3.2 Other than firSt IENS.........c.eieuiiiierieieie ettt sesies | cebsssssbsstsss s sssnsbnnies | eebonsssnsinssnssnssnsinsinsins | connsansssnessssssness s 0 [
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBTANCES).......ocvivieeieteiieiete ettt s st s snans | senbessessesanes 544,890,424 | ..o | e, 544,890,424 | ................ 553,448,063
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES).......ocvuiviecictiie ettt et s s bessesessans | sebssssassassas 29,625,846 | ...ooviveieierieieeeieis | e 29,625,846 | ......cceevee. 30,170,616
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES).......ucveieiercieiieieiereeeeeiesiens | eveevesiese s 621,217 | cooeeeeeeeeeeeeeeeeseiees | e 621,217 | oo 1,253,733
5.
................ 141,626,925 | ....ovvvorveercrrnrcnrerinnnen | veeenenennn. 141,626,925 | ...............468,089,127
6. Contract loans (including §.......... 0 PrEMIUM NOLES)....vvveverereereirseeneeseeseesssesetseessssssessesessesses | eesessesssssssssessessssssssssssesses | sessesssssssssessessssssssessessans | sesessesssssessessessassnssessn [0 U
7. DEIVALVES.....cocvieeiecveeie ettt ettt bbbttt ssesaess | sresastessessessssssessesentessesins | sbeebessessessssssessesentessesenss | sbeetesesesessese st estesesad (0] I 2,638,992
8. OtheriNVESIEA @SSELS.......c.ccvieiecicieece ettt saes s sanns | evnssaenes 3,269,778,810 | ..cvvvveveeennn 54,503,971 | .covvvrene 3,215,274,839 | .....co.c... 3,410,785,568
9. ReCEIVADIES fOr SECUIMHES........covvveevicicreieiceee ettt ssaes s snns | evessssssaesesssssesens 84,678 | ..o | e 84,678 | oo 250,761
10.  Securities lending reinvested collateral @SSEtS............ccvvveierciireieiceese s | eveeveeieseeseens 31,743,572 | oo | e 31,743,572 | e 38,902,858
11, Aggregate write-ins for INVESLEA @SSELS...........ccevveveeieeeeieetece et seesens | evisrneenes 1,442,805,605 | ...ooovvrereererans 0] e, 1,442,805,605 | ............. 1,390,685,232
12.  Subtotals, cash and invested assets (LINES 110 11).......ccuevevcreeerierereeeeeseeeee et | cevveienens 27,094,611,715 27,025,150,840 | ........... 28,574,554,736
13. Title plants less §.......... 0 charged off (for Title INSUTEIS ONIY).........cvivereririerneieiissssisrinires | seveiesssssssessssessssssssssenss | eersssessnssssssessssssssssssssessns | sesssssessssssssesssssssssssseses [0 U
14, Investment income due and @CCIUEM..........c.cucueviieeiniceeces e senns | eressssesesinns 108,499,971 | ..o 51 | v 108,499,920 | .........c...... 132,028,892
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........c.ceeeees | vevvevrennn 2,379,087,845 | ......ccccvenee 34,522,404 | ............. 2,344,565,441 | ............. 2,421,447,760
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........cccvvvveerveves | covvrverenens 3,431,242,137 | oo 4144713 | oo 3,427,097,424 | ............. 3,232,155,147
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... 0)-enerteeteer ettt snnsans | saeesieesaessaeesaes s e saesssensaens | seeessessaessaessaes st s ssensaentaens | esteesisestaes s es st s teeniae (0 OO
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS..........c.ccuevueievierieieieeie et sssssaesens | oesvesiesissees 339,522,593 | ....covveieieeeeeeiees | e 339,522,593 | ....coevvee 237,515,642
16.2 Funds held by or deposited with reinsured COMPANIES............cccceveveuereieiereeieeeieiees | ceereeisiieseinnas 2,954,652 | ...ooovoiririieiereieieeeeeiees | e 2,954,652 | oo 2,501,155
16.3 Other amounts receivable Under reiNSUrANCE COMMTACES...........c..rvuruerierieriiriierieries | s sisesisenies | sereresesinesisesisesisesisesisenines | erseesssesssssssessessssesseesses 0 [
17. Amounts receivable relating to UNINSUIEA PIANS..........cruuriieiiriiineireiseeeesissieeseieseseeests | eeeessessesssssseesssessessssssess | sessesssssssssssssssesssssssssessesss | sressesssssssssessessassssssnssens [0 RO
18.1 Current federal and foreign income tax recoverable and interest thereon............cccoevvcvecviees | coveviveieinad 66,125,763 | ....ooovereeerereeeieeeieis | e 66,125,763 | ....ccovvrren 77,190,135
18.2 Net deferred taX @SSEL. ...ttt eess s nssnnees | esesseeens 2,829,959,232 | ............. 1,228,200,646 | ............. 1,601,758,586 | ............. 1,641,529,819
19.  Guaranty funds receivable or 0N dePOSIt............ccccveiivriveieiciesie e esissesesens | evesssssaeseeeas 2ATT,T48 | oo | e 24TTT48 | oo, (383,952)
20. Electronic data processing equipment and SOtWAIE.............cc.cuveeiveveiereieieeieesieseesesiens | cveeeeseseens 564,796,118 | .....cocvvvne 461,047,357 | ocvvvvevree. 103,748,761 | ....cocevuee.. 104,967,737
21, Furniture and equipment, including health care delivery assets ($.......... 1) FSTTR IS, 100,432,276 | ...ovovverene 100,432,276 | ooovvoeveeeeeeeeeereireees [0 U
22. Net adjustment in assets and liabilities due to foreign EXChANGE FatES.........c.eirrirriirrirrinines [ crririerireisseiseseissieies | rreesseseseessssessesssssesnssens | seeesssssssssssssessnssssssnssn [0
23. Receivables from parent, subsidiaries and affiliates..............ccovverriercerreieeieese et | e 365,380,033 | ...covevvrrre 3,202,374 | ..o 362,177,659 | ...cvvvreeee 385,752,328
24. Health care ($..........0) @nd Other aMOUNLS FECEIVADIE..................ovvereeeeeeeeeeseeeeeeeseesseeeseesiens | eoeerseesssesssessssssssssssssssnsnns | eosersssssssssssssssssssssssnsssnsans | onesnsssssssssssssnssssssanees 0
25.  Aggregate write-ins for other than iNVested aSSEtS...........cccvvveveicveereieces s | cverieserenan 634,235,028 | ................ 278,464,461 | ................ 355,770,567 | ....coeee 375,953,456
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............vveuremecereemireierireseseeesessseseesesseesssesssessses | svonesesnns 37,919,325,111 | .ccvovneeen 2,179,475,157 | ........... 35,739,849,954 | ........... 37,185,212,855
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cuevveueees | ceverreiniieieiieieeeieiesisieis | erseniesesiesssssssesesssssesens | essssessesssssssesssssssessesnes [0 TR
28.  Total (LINES 26 @NA 27)......couurrerrmiererrerriesierieesssesssessisssssssssssesss st ssesssssesssssssssess | seessscsens 37,919,325, 111 | .ocvvvnecen 2,179,475,157 | ........... 35,739,849,954 | ........... 37,185,212,855
DETAILS OF WRITE-INS
1101. Corporate owned investment value of life INSUTANCE...........c.cucveevrevrireieieeeee e | cveerinieiens 1,379,370,612 | .oooooveeeeveeeveeeeies | e 1,379,370,612 | ............. 1,316,072,290
1102. Derivative collateral and reCeIVADIES.............ccvvriiriiiinisescsese s | cvinesinesiese 61,256,228 | ......cooerierreierrernernes | e 61,256,228 | ........ccooeuu. 73,493,534
1103. Other iNVEStMENt FECEIVADIES...........ccevevieeievcie et ensesens | evsesinsessesssnes 278,766 | ..eeeeecveeeeeereeeeens | ceeeveeereierienns 2,178,766 | ....cocoevvveeee 1,119,408
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccvveveiirrieieiieieieiies | cvveeieieesie s 0 | oo (01 TR 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 8DOVE).......crerirriirrersirieressenisssisesesesssnens | sssseenens 1,442,805,605 | ....coovoviirrnriinirinsiinna [V I 1,442,805,605 | ............. 1,390,685,232
2501. Agent benefit investment value of life insurance and annuity contracts..............cceeveveverveees | ceveveieiienns 161,428,799 | .ooveeeecveeieeeeeeieies | cveevrsiesienas 161,428,799 | ....ccoveee.. 156,568,481
2502. Deposit and Prepaid @SSELS...........cucicuieieieiie et | eresbesaesesnes 68,083,752 | ..cocevrrennn 68,083,752 | ..cveeveieeeeeeian [0 RO
2503. Equities and deposits in pools and aSSOCIALIONS.............c..cceveueireievciiecieieissiese e | cerrssesiesienas 101,700,330 | .oocveeieerceiereeeieieiieies | cveveeieiieians 101,700,330 | ...ccvvveeee. 114,532,473
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccccvvevevveveeeieveesiens | cevevevieiienns 303,022,147 | ......ocoec... 210,380,709 | .....ccevvueee. 92,641,438 | ..cvevvene. 104,852,502
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)........cvrerrreereernsreseresssnesssssssssesnees | corssssesasnenas 634,235,028 | ... 278,464,461 | ..o 355,770,567 | ..ooovvveennc 375,953,456




Statement for September 30, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decenfber 31
Statement Date Prior Year
1. Losses (current accident year $.....3,287,500,606)...............coovveeereremmrererriiemssiessssessssssssessssssssesssssssssesssssessssnsssesssssssssssssensssenss | srseessnsssssessiens 9,176,266,268 | ...........c........ 10,045,998,365
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES..........vuriiirrerrireinrirrireseiseeeeeseisssesssssseesssssssssssssessesssnass | sesessessnssesssssesenns 918,563,766 | ..oovevverrrreienenes 902,966,371
3. LOSS AQJUSIMENT BXPENSES. ......couevirieiiiiiieie ittt sttt ettt bbbttt n st entes s tensans | oebessessessesnnaenaes 1,653,197,015 1,871,120,424
4. Commissions payable, contingent commissions and other Similar ChArges...........c.ocvvvivecireeeeicceeece st sessenes | coeveesissessesessessenes 233,257,513 | ovoereereeeieeinns 323,025,727
5. Other expenses (excluding taxes, lICENSES AN fEES).........ccviuiieiiiiicieieieese sttt sses b ssesssstnns | sresssssisssessessissassans 90,762,516 | ..cvoevrrcrererrnnes 103,833,904
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........c.cvrvieeieeieirireeeiie et sessesaens | cvveressesessssessesnend 64,023,539 | oooivveeeead 90,191,497
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gaiNSs (I0SSES))........cveurrererreriirerireeisiesisiies | vererieiisissiese s sssssssessssssens | sresiesiesese st s s
7.2 Net deferred taX IADIIILY........c..coevieiieeicicceseectee ettt ettt bt s s s sssse s s stessnsnsensesas | nebessesssessessessnssssessessnssstessnssntens | stesesissessesssssssessesnssstessnsntessesas
8.  Borrowed money§$.......... 0 and interest thereon §........... Dttt sttt sttt sttt s st staestsestaentas | ctiensiessaensensenssessnssnssesssnnsannss | eerteesiees ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....2,704,546,672 and including
warranty reserves of $.....9,259,927 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SErviCe ACt)..........ceveievirieciseeseeieeesee s | e 5,779,387,558 | .coovevrrerinnan) 6,541,078,753
10, AQVANCE PIBMIUM.....oviveevecveeeretsieie s iseee st s s b s s b s s s b s s s et b s st st ses bbb e s st ss et s st e s st es e bes b s s ssessnsassessnsntensnsas | sesesssinsessesensesens 108,150,624 | .....ccvvvveverrrens 115,113,785
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...ttt an s nenes | senss st s et ennts | seeest et
11,2 POCYNOIAETS. ...ttt ettt nenins | eebsnessesesnent st 9,537,153 | oo 11,993,511
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........cuvvriririreieiierieieiesss s sessssesssssesses | essessesssssessesens 1,830,758,531 1,181,580,799
13. Funds held by company Under reiNSUFANCE trEALIES...........curiu ettt ettt ssentas || cbeesesseseseenesssssnsennes 1,179,398 [ oo 780,552
14, Amounts withheld or retained by company for aCCOUNt Of OtNETS..........c.evuiviiciceicce e ssesssssesis | evsessesssssiesieneas 1,145,219,992 | ..covvvvrerernnes 1,200,664,145
15.  Remittances and iteMS NOt @lIOCALEM.............c.cvivieiiciiiecc ettt bbb ssns | evsbessesssssesaesensad 45,761,623 [ .oocvcvererecie 222,796,926
16.  Provision for reinsurance (including $.......... 0 CEMfIEA)....u vttt ess s es s bssssens | essesses s ens s raees 15,514,649 | oo 15,514,649
17.  Net adjustments in assets and liabilities due to foreign EXChaNGe FAES. ..ot eeesssnseens | reeseesssenseeesseesesseesses 20,530 | e 24,264
18, Drafts QUESIANAING. .......cvvivciiciieei ettt bbbt s bbb s s bt s s | Hrestntsbses st st s e s b st et enaentans | nebsessen b s ettt nen
19.  Payable to parent, subsidiaries and affliates...........cccccviueieiiiiiiieee s | eereresies s 243,579,706 | .cocvvreererirnns 278,687,822
20, DBIIVALIVES.......vueureeserieceesee sttt | eentene b 43,168,571 | coovovrerereiinne 54,811,176
21, PaYADIE fOr SBCUMEIES.........ucveevieeieciee ettt ettt st n s s e sssaesasssssessesnsassesnsnsenes | oevesssssessssissessesneas 12,691,395 [ ..o 13,476,131
22, Payable for SBCUMLES IBNAING.........coeiieieiieiiciciei ettt bbb bbbttt es st sses st | evsesssssessessensinsaees 35,633,727 | oo 43,541,528
23.  Liability for amounts held UNder UNINSUMEA PIANS...........oreriuriirreeirieeieersesieseseisetsesssseseseesssessss e ssessssssssesssssessssssessessassssssessns | sesessssssssssssasssssssssesssssssessassansns | ressessessssssessessnsssnssessassnsnnssnssns
24. Capital notes §.......... 0 and interest thereon §.......... 0
25.  Aggregate WIte-inS fOr ADINIIES. ..........cc.ccvereeveeieisieessee ettt sses s sesse s sensesassansns | ssessssesnsinsessnsas 1,457,552.974 | oo 1,477 ,674,717
26. Total liabilities excluding protected cell liabilities (LiNeS 1 through 25).........c.cuiueieincieieeeieiesse e sessssssesesas | cvvesiessssesnenns 22,864,227,048 | ..o 24,494 ,875,046
27, PrOtECIEA CEIl HIADIEIES. .. .veoveueerereieeesrireiseeseesee st ss et ss s sss st sns s ssess s s st en s s ss st s ssessensessessansensnssessensessns | sosessssssnsnssonssnssessensanssnssessassansss | sressossonssnssessensanssnssessanssnssessassans
28.  Total liabilities (LINES 268 @MU 27).........veriirireierieceiesieesiee e esi bbbttt ess s | stisssssssseessees 22,864,227,048 | .......ccoccneeeve. 24,494,875,046
29.  Aggregate write-ins for SPECIAl SUMPIUS fUNAS.........cvvviveeiiirceeicetetes ettt sse st ssae s sssssssessssenes | sesissessessesssssse st sesees s senes [0 TR 0
30, COMMON CAPIAI STOCK.........vuveieieieciieteiie ettt bbbt bbb bbb ae st ss st enses e bssessessnns | nebestesssssssessessssessessessnssntessnssntens | stessessssessesssssnsesse s st st es et entensenas
31, Preferred CAPtal STOCK.........ooveviiiecieeiciree ettt ettt bbbt sa st st s tensenas | nebestesstestes st esaessesensentesnsentens | sreserentesess sttt en s
32.  Aggregate write-ins for other than special SUMPIUS fUNGS...........ccveiiiieieicis ettt | eressssssess bbb snans 0 [ 0
33, SUIMIUS NOES.....ceevevcvceie ettt et s b ettt bt s bbb sttt s s bt s s e b sssaess s s sensesntantenes | eresbesessiesinsesanes 2,192,018,559 | .....ccoovvrrrrne 2,191,610,525
34.  Gross paid in and CONMDULEA SUMIUS.........c.euuriuiecieiiereireie ittt ss sttt ss b s bbb bs s st bsnes | oestestsssessessassessessestastsnssestessanes | eesestessssesseesastsesses st et ssesteneas
35.  Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 0.000 shares common (value included in Line 30 §.......... 0) vttt ensstsens | srtess ettt tntas | ersestan e ettt ntns
36.2 .......... 0.000 shares preferred (value included in Line 31 §......... ) eereerrereereeese ettt ss st ssessenses | sesenssnseeensent s sessens st s s st enes | erersessensinesessenssne st ee st ent s
37.  Surplus as regards policyholders (LINES 29 10 35, I8SS 36)........cccuerriruireiiieeieiessesessssse st sessesssssse s ssessss s ssesssssssssessns | sessssessessssssees 12,875,622,906 | ....ccocvvvennns 12,690,337,809
38.  Totals (Page 2, LINE 28, €0l 3)......crverrrerreererereeiireeeieeeeseeesseeeseesssesessesssess st ssessssessseesssssssesssssesssesssssesssnssssssssssssassssansssns | soeeesmsssmmesesnes 35,739,849,954 | ....covvevvenne. 37,185,212,855
DETAILS OF WRITE-INS
2501, ACCTUEA AEMHVALIVE ADIIIEY. ... . vevoevesceereerseeeseeiseeese s ees sttt ssess sttt essssesssnensnns | sessssssssssssssnsssssenns 10,991,152 | oo 7,864,136
2502. AQENt'S SECUMLY FUNA FTESEIVES.........ouvicveceeieeictee ettt sttt bbb sss b saes st es s sessesassnsns | eventessssissessesanes 1,063,074,900 ...1,045,425,593
2503, CONHNGENE SUIL HADIIHES. .......rveveeererereceseeeseeesseiseeeese s seess e ss st ses sttt s e nest s st aesssanns | eessssessessssnesssnssssnes 5,694,116 8,493,987
2598. Summary of remaining write-ins for Line 25 from overflow page. 377,792,806 ..415,891,001
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ... rvureiurisisearsiseisssesssssssesessesssssssssessesssnsssssesasssnssessessenssssssssesssssssesas 1,457,552,974
2901.
2902. ...
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203, s
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 8D0VE).......ouiuiriieiiiiiesieiitsitesit et sssesessestsssses s snesssesssssssessnsssesssssssensesses | seesssssnssssssssssssassesssansessssansanes 0 ] 0
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Statement for September 30, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
STATEMENT OF INCOME

13.
14.
15.
16.

17.
18.

19.
20.

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

33.

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

(amount recovered $.....1,797,971 amount charged off $.....39,723,370
Finance and service charges not included in premiums.....
Aggregate write-ins for miscellaneous income...........
Total other income (Lines 12 through 14)
Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Lines 8 + 11 + 15)....
Dividends to policyholders
Net income, after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (LINE 16 MINUS LINE 17)......cuu ittt ssssssans
Federal and foreign iNCOME taXeS INCUITEM...........cccuuevuiviicieiteeise ettt bbb

Net income (Line 18 minus Line 19) (10 LINE 22).........ccvevueveriiireiesieeiscie sttt ssessnes

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DeCembEr 31 PriOT YEAT...........ccvieiveieiersee ettt es s sssenas
Net income (from Line 20)
Net transfers (to) from Protected Cell accounts......
Change in net unrealized capital gains or (losses) less capital gains tax of $.....68,409,675
Change in net unrealized foreign exchange capital gain (loss)......
Change in net deferred income tax
Change in NONAAMILEA @SSELS..........ccciierieiireieieiee ettt
Change in provision for reinsurance...
Change in surplus notes......
Surplus (contributed to) withdrawn from protected cells.
Cumulative effect of changes in accounting principles
Capital changes:

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

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

....66,856,281

..131,254,808 | ..

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums eamned:
1.1 Direct.......cccouue. (Written $.....1,901,293,654)........ccummrirrrieniissiiesssis st ssssses st ssssssssssssssssnns | sesssessens 1,930,931,850 | ......oc.. 2,075,688,246 | ........... 2,745,499,748
1.2 Assumed . (written $ e | - 13,307,170,894 | .........13,245,380,309 | .........17,691,445,079
1.3 Ceded............. (WIIEN $.....5,848,733,555).......c00umrrireriiesiisiisesis s sssss st st st ssssssssssensssns | _ssssssssees 4918523969 | .......... 3,377,224939 | .......... 4,506,117,450
1.4 Net.....oooorennee. (Witten $.....9,557,872,569)........c0ummrirrrrieniissiessssssssssssss st sssssessssssssssssssssssssssssssssssssssnns | essesns 10,319,578,775 | ......... 11,943,843,616 | ......... 15,930,827,377
DEDUCTIONS:
2. Losses incurred (current accident year $.....6,916,013,595):
2.1 Direct SN IO 1,021,014,015 | ........... 1,081,342,243 | ........... 1,515,554,724
2.2 Assumed.... [N I 9,165,176,432 | ........... 8,690,062,396 | ......... 11,693,846,021
2.3 CRABH. ...ttt | eiineiienes 3,191,786,262 | ........... 2,080,997,733 | ........... 2,810,767,324
2 INBL oSSRttt | eiieeiieens 6,994,404,185 | ........... 7,690,406,906 | ......... 10,398,633,421
3. Loss adjustment eXPENSES INCUITEM............ccvvveiuciiveieici ettt s st et s e sssssnsnns | evsesssans 1,046,571,455 | ........... 1,100,709,803 | ........... 1,500,482,423
4. Other underwriting expenses incurred ...3,148,947,028 .3,939,619,874 5,145,857,803
5. Aggregate write-ins for underwriting dedUCHIONS............cceveviiiieieicese et ssssssessessssssssnsenns | enverssrsssssesssssssnessesses0 | crerisssssessssseessesssensns 0
6. Total underwriting deductions (LIN€S 2 throUGh 5).........ccuieieiieiecieccse et sessssenaes | ovvesens 11,189,922,668 | ......... 12,730,736,583
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)......ccurrurierieriereieineineereeiieeiseise st sssssssesesssssssssssssssnes | essesessenns (870,343,893)] ..cvovvrnen. (786,892,967)] .......... (1,114,146,270)
INVESTMENT INCOME
9. NetinvestmENnt INCOME BAIMNEM...........c.cvciiiiereeeee ettt sttt bt es st ess st n et sensetesesnsesanantes | etesesesenas 336,193,358 | .............. 424,171,513 ...562,009,008
10. Net realized capital gains (losses) less capital gains tax of $.....46,444,971.........c...cooevvverrierrinneenseiisesisessesssssssns [ 13,654,461 (24,188,741) (5,173,993)
11. Netinvestment gain (I0SS) (LINES 9 + 10).......ccuuuurruriireirieireiseie ettt ss sttt esss s ssessesssssssssessnes | ssessssessenns 349,847,819 | ..o 399,982,772 | oo 556,835,015
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
B [ (37,925,399)| ....cccc000e.e(51,276,298) | ..o (67,318,011)

120,793,828
81,944,891

.............. 160,185,690

...135,420,708

..436,664,956

............. (162,017,124)

...17,988,469 |..
B [ 140,071,637

(2,614,170)] ..

N (360,310,384) +(298,086,498)| ..o (421,890,547)
6,864,876 8,472,448 | oo, 10,918,900
...(367,175,260) +(306,558,946)| ... (432,809,447)
...(121,958,556) (37,654,846) | .00 (118,227,970)
............. (245,216,704)] ...........(268,904,100)| ...........(314,581,477)
......... 12,690,337,809 | ........12,315,875,046 | ........12,315,875,046
N — (245,216,704) +(268,904,100)| 1o (314,581,477)

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

..185,285,097

12,875,622,906

0501.
0502.
0503.
0598.
0599.

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

1401.
1402.
1403.
1498.
1499.

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

Summary of remaining write-ins for Line 14 from overflow page...
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)......

.81,944,891

3701.
3702.
3703.
3798.
3799.

Change in surplus - pension and postretirement benefits net of tax..
Change in surplus - agent security compensation plan
Change in SUIPIUS = MISCEIIANEOUS.........c.uvererrerrernririreeiresesse st ssess s ssess st sessessessssssessesssnsssssessessnssnssns
Summary of remaining write-ins for Line 37 from overflow page...
Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)......

231,566,227
............... (27,273,243)
................. 25,025,499

.............. 229,318,483

Qo4



Statement for September 30, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE. ............cucveieieieeee ettt ssesesssnaas | eveesanes 10,508,473,904 | .......... 12,058,496,4%6 | .......... 15,980,116,486
2. NEtINVESIMENTINCOME. ....ceucirieiecieiieeieie ettt bbb bbb bbb bbb enbanen | freniesssntaned 456,239,943 | .......c....... 437,305,820 | ......ccene.. 643,273,473
3. Miscellaneous income 141,604,331 84,900,585 95,311,169
4. Total (LINES 1 HrOUGN 3).....cuuieeieriieei ettt bbbttt ettt entnns | chnsianes 11,106,318,178 | .......... 12,580,702,901 | .......... 16,718,701,128
5. Benefit and 10SS related PAYMENLS........c.cccveveveeiceie ettt st saes s snes | svessesannns 6,557,852,920 | ............ 7,058,558,420 | ............ 9,501,858,266
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS............ccocevevcueeeiereirieeiies | cererieiieiisieseessssssiesissnns | cresiesesissesessssssssessssenss | essesesissesssssssssssessesinses
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS.............ccocvevevecveiesieeeceeceseee e rniens | cverresenns 4343471894 | ............ 5,173,569,894 | ............ 6,670,152,464
8.  Dividends paid t0 POIICYNOIAETS...........cvuevuiiiieiieictcee ettt bbbt ssbensesnaes | sbessessesssisens 7,731,733 | oo, 8,268,084 | .....ccceonu.. 11,517,772
9.  Federal and foreign income taxes paid (recovered) net of $.....(13,306,479) tax on capital gains (I0SSeS)..........ccceeews | cererrrrerninns (86,577,957) | ...ovvrenn (72,501,390) | ................ (78,709,137)
10. Total (Lines 5 through 9) 10,822,478,590 ...12,167,895,008 ..16,104,819,365
11. Net cash from operations (Line 4 MINUS LINE 10)........c.ceveirrierriieeeieiietsees ettt ssssssessessesesses s sessssssssssesens | seessesissnnens 283,839,588 | ............... 412,807,893 | ............... 613,881,763
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS....ooie bbbttt | sbiensiennes 1,740,274,129 | ........... 1,891,001,052 | ............ 2,722,727,693
1222 SHOCKS .. veueeeceeetcte ettt | tbnebnesnet e 4341773 | oo 532,729,621 | ..oovvvrrnne 831,324,419
12,3 MOMGAGE I0BNS......coceuieiecieireie ittt sttt stentnen | sesessestensnens 80,082,136 | ..ovevrrrene 56,615,616 | ......ccvene... 105,589,174
124 REAIESIALE. ...ttt | bttt eees 1,654,188 | ....cccooveveneee 55,208,087 | ....ovvvrernnes 55,211,940
12.5  Other iNVESIEA @SSEES..........cvueviveieicrccc ettt ss s tes s senaesansans | saesessnsssean 251,843,679 | ...cooove.e... 368,174,149 | ............... 597,122,722
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMENLS...........ccocvieieriveeieiesseseieies | e, 147,004 | oo 215,054 | ..o, 188,520
12.7  MISCElIANEOUS PrOCEEAS.........cvuiveieeiecisiteiie ittt sttt st s st esse s ssssssesassans | assssssesssanead 67,680,410 | ............... 141,588,401 | ............... 255,150,700
12.8 Total investment proceeds (LINES 12.110 12.7)....ccveiirieieiieie sttt sssessesnses | sessessenas 2,146,023,319 | ............ 3,045,531,980 | ............ 4,567,315,168
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... ..1,361,556,964 .2,231,533,478 3,182,742,068
13,2 SHOCKS.covvurerieiirietse ittt sttt sttt entnnanns | sbsessentneis 132,972,618 | oo 27,514,967 | oo 27,561,012
13.3 MOMGAGE I0BNS.......oouieeiiitii ittt | cbenineinees 369,964,851 | ...coovrennee 309,150,730 | ..eovvvrnenes 354,666,274
134 REAIESIALE. ...ttt ent | sesessentensneas 24,940,813 | oo 25,119,706 | ..ovvovverenes 33,670,116
13.5  Other INVESIEA @SSELS.......ucuuiiiiciciieiictee ettt bbbttt bbbt nnnens | sbsesssntseaa 473,449,584 | .............. 555,741,162 | ..coovveenee 737,146,977
13.6  MiSCEllANEOUS APPIICALIONS..........ccvirieeiicieieieie ettt bbb se s ese s sn st snsens | sssssessnsssessnsnnas 618,653 | ...ccoerrnnes 20,978,855
13.7 Total investments acquired (LINES 13.110 13.8)....c.cviueieiiiicieicsieesesee ettt sebessessssesenes | essssssenaa 2,363,503,483 | ............ 3,170,038,898
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LiNE 14)........ccveuervereieieieeseeesee s
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOES, CAPITAI NOTES.........eereucereireie ettt st s bbb ess e bas | Sesbebsetsestess et ebsessestntsns | esbstsessessastastsessestestantsns | esbsesessestassessessensantaneans
16.2 Capital and paid in SUPIUS, 18SS trEASUNY STOCK.........c.evcveieeierriies ettt es st sssssesesse s sssesssses | sossestesissssessssssesssssesnss | sessessesessssessssssesssssesnsns | eesessessessssessesssesssssesensns
16.3 BOITOWEH FUNAS. ... eececeeeeie ettt bbb bbb en b et e tn | Hesbebseesentee b et ebsessentstans | etbstsessessastastessestansantans | esbasesessestasssessessessantanean
16.4 Net deposits on deposit-type contracts and other iNSUraNCe IADINIEIES.............cocvieviiiriieiesceceeee e | et enieess | evesssissesessse s s sssestesens | evessesesisssesessesessesessnaes
16.5 DIVIAENAS 10 STOCKNOIAETS..........oo ettt s sttt et stenen | sestestsessestessassnssessentnenns | esssssessessastasssnssestassansnns | estsesessestasssssessessansnnenns
16.6 Other cash provided (applied)... (392,821,626)| ... ...(309,070,320) ..(616,181,324)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)......... | ccccoovvenee (392,821,626) | ...oovvvncenee (309,070,320) | .vooverenn (616,181,324)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccccevveevee | covrvierennns (326,462,202) | ....cvevneeee (20,769,345) | ...cocevevnee 229,229,160
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YBAN ...ttt sttt | cbinebsnesneed 468,089,127 | ....ccvvvunee. 238,859,967 | ...ccovvennee 238,859,967
19.2 End of period (LINE 18 PIUS LINE 19.1).....cuiuriiieiereireieeseieieis sttt ssess s ssssssssssssessesssssnssesss | sssesssssnsenns 141,626,925 | .....ocveeve. 218,090,622 | ............... 468,089,127
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bond investment to bond INVESIMENL............ccciiiieiiie et esssnsenes | saensesssinees 392,375,443 | ..............282,584,782 | ............... 382,986,646
20.0002  Exchange of bond investment to equity investment...... 4,392,415 | ...
20.0003  Exchange of equity investment to equity investment | .. 124,353 | ...
20.0004  Capitalized intereSt 0N DONGS........c.cviieireiciieie ettt nsesnnes | sbestesssssessesanes 438,354 | ..o 446,846 | ...cocoererin 580,610
20.0005 Capitalized interest 0N MOMGAGE I0BNS.........cccvevivriieieiciese e ss bt sssenss s | sbessessesssissns 7,313,732 | oo, 6,784,678 | ...coovverrne. 9,078,358
20.0006  Intercompany transfer of securities out. | .107,208,571 110,598,368 ...375,444 618
20.0007  Intercompany transfer Of SECUMLIES IN..........ciuriieireicieieicesie et ssentens | sbessessessssssns 3,581,005 [ ..ot | et
20.0008  Asset and liabilities transferred settled through investment transfer.............cocveeieieiccesccssecsese e | cvevienenns 1,912,252,168 | ..o | eriesieseissssssesse s
20.0009  Tax Credit Commitments Liabilities...........ccccovverrerienrienriernienens 10,882,345 ..17,608,623 ...4,500,248
20.0010  DEFEITEA GAINS........cviveiieiicteiicie sttt bbb sttt bbb st s s bt n b s b b ensenaes | sebssesnbantes e bt en b snaes 2,612,777 | 40,005,709
20.0011  COLIBOLL .ttt es stttk nn bt nnss | cbbsssssennens 63,298,322 | ..o 51,846,018 | ..coocovvirnnnes 59,295,842
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Statement for September 30, 2017 of the NAT'ONW'DE MUTUAL |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A.

Accounting Practices

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

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

Eagle Captive Reinsurance, LLC (Eagle) is a special purpose financial captive insurance company domiciled in the State of Ohio. The Company
has an indirect partial ownership of Eagle through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the
Department, Eagle has applied a prescribed practice which values Eagle’'s reserves on an alternative reserving basis from the NAIC’s
accounting practices and procedures manual. The prescribed practice decreased the subsidiary’s valuation by $(164.9) million and $(106.1)
million as of September 30, 2017 and December 31, 2016, respectively, and also reduced the admitted deferred tax assets (DTA) by $(24.7)
million and $(15.9) million as of September 30, 2017 and December 31, 2016, respectively.

Olentangy Reinsurance, LLC (Olentangy) is a special purpose financial insurance company domiciled in the State of Vermont. The Company
has an indirect partial ownership of Olentangy through the Company’'s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Olentangy was granted a permitted practice from the State of Vermont
which increased the subsidiary’s valuation by $61.3 million as of September 30, 2017 and December 31, 2016, and also allowed the Company
to admit additional DTA of $9.2 million as of September 30, 2017 and December 31, 2016.

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

SSAP F/S FIS

# Page Line # 2017 2016
Net Income
Nationwide Mutual Insurance Company state basis (Page 4, Line 20,
(1) Columns 1 & 3) XXX XXX XXX $ (245,216,704) $ (314,581,477)
(2) state Prescribed Practice that is an increase/(decrease) from NAIC SAP - -
(3) State Permitted Practice that is an increase/(decrease) from NAIC SAP - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ (245,216,704) $ (314,581,477)
Surplus
Nationwide Mutual Insurance Company state basis (Page 3, Line 37,
(5) Columns 1 & 2) XXX XXX XXX $ 12,875,622,906 $ 12,690,337,809
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 52 3 35 (164,884,726) (106,078,936)
Subsidiary valuation -- Eagle impact on DTA admittance 52 2 18.2 (24,732,709) (15,911,840)
(7) State Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Olentangy 20 3 35 61,333,945 61,333,945
Subsidiary valuation -- Olentangy impact on DTA admittance 20 2 18.2 9,200,092 9,200,092
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 12,994,706,304 $ 12,741,794,548

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

Accounting Policies

No significant changes from prior year end.

Going Concern

Not applicable.

Note 2 — Accounting Changes and Corrections of Errors

No significant changes from prior year end.

Note 3 - Business Combinations and Goodwill

A.

A.

C.

Statutory Purchase Method

On March 1, 2017, Nationwide Life Insurance Company (NLIC), an indirect subsidiary of the Company, purchased all of the stock of Jefferson
National Financial Corp (Jefferson National) for a total consideration of $202.7 million. The transaction was accounted for as a statutory
purchase. The transaction resulted in goodwill of $162.0 million. NLIC recognized goodwill amortization of $9.4 million for the nine months ended
September 30, 2017 related to the purchase of Jefferson National. Jefferson National, based in Louisville, Kentucky, is a distributor of tax-
advantaged investing solutions for registered investment advisors, fee-based advisors and the clients they serve.

Statutory Merger

Not applicable.

Impairment Loss

Not applicable.

Note 4 — Discontinued Operations

Not applicable.
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Statement for September 30, 2017 of the NAT'ONW'DE MUTUAL |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 5 — Investments

A. Mortgage Loans

No significant changes from prior year end.
B. Troubled Debt Restructuring

No significant changes from prior year end.
C. Reverse Mortgages

Not applicable.

D. Loan-Backed Securities

1.

2.

Prepayment assumptions are generally obtained using a model provided by a third-party vendor.
Not applicable.

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

(€0) ) (©) 4) ®) (6) @)

Recognized
other-than-
temporary

impairment

559,022 $
559,022

Amortized cost
after other-than-
temporary
impairment

904,930 $

Date of financial
statement where
reported

Q3'17

Fair value
at time
of OTTI

891,545

Present value
of projected

Amortized cost
before current
CUSIP period OTTI cash flows

35729QAS7 $ 1,463,952 $ 904,930 $
Total $

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 $
2. 12 Months or Longer $

(2,035,190)
(2,232,196)

b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 Months $
2. 12 Months or Longer $

527,175,361
44,175,043

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

If the severity and duration of the security's unrealized loss indicates a risk of an other-than-temporary impairment, then the Company will
evaluate if the amortized cost basis of the security will be recovered by comparing the present value of the cash flows expected to be
received for the given security with the amortized cost basis of the security. If the present value of cash flows is greater than the amortized

cost basis of a security then the security is deemed not to be other-than-temporarily impaired.

E. Repurchase Agreements and Securities Lending Transactions

3. Collateral Received

b. Not applicable.

F. Real Estate

No significant changes from prior year end.
G. Low-Income Housing Tax Credits

No significant changes from prior year end.
H. Restricted Assets

No significant changes from prior year end.
. Working Capital Finance Investments

Not applicable.

J. Offsetting and Netting of Assets and Liabilities

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

Liabilities.
K. Structured Notes

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

Not applicable.
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NOTES TO THE FINANCIAL STATEMENTS

Short Sales
Not applicable.

Prepayment Penalty and Acceleration Fees

General Account Protected Cell
(1) Number of CUSIPs 11 -
(2) Aggregate Amount of Investment Income $ 1,218,383 $ -

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes from prior year end.

Note 7 - Investment Income

No significant changes from prior year end.

Note 8 - Derivative Instruments

No significant changes from prior year end.

Note 9 — Income Taxes

No significant changes from prior year end.

Note 10 — Information concerning parent, subs, and affiliates

A

Nature of Relationships

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

Detail of Transactions Greater than % % of Admitted Assets

On September 28, 2017, the Company received an extraordinary dividend of $3.6 million from THI Holdings, Delaware, Inc. (THI), consisting of
one thousand shares of Victoria National Insurance Company’s common capital stock. THI received an extraordinary dividend of $3.6 million
from Victoria Fire & Casualty Company, also consisting of one thousand shares of Victoria National Insurance Company’s common capital
stock. As a result of the extraordinary dividends, the Company now directly owns 100% of Victoria National Insurance Company’s common
capital stock. See Schedule Y for details.

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

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

C-N. No significant changes from prior year end.

Note 11 - Debt

A. All Other Debt

B.

No significant changes from prior year end.

Funding Agreements with Federal Home Loan Bank (FHLB)

1. The Company is a member of the FHLB of Cincinnati. Through its membership, the Company has conducted business activity (borrowings)
with the FHLB. It is part of the Company’s strategy to utilize these funds as backup liquidity. The Company has determined the actual

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

a. Aggregate Totals

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

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

3. Not applicable.

4. Not applicable.

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

Plans

A. Defined Benefit Plans

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

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

4. Components of net periodic benefit cost

Pension Benefits

Postretirement Benefits

2017 2016 2017 2016

a. Service cost $ 94,806,750 $ 154,018,600 $ 534,000 $ 651,070
b. Interest cost 161,486,250 217,147,583 8,118,000 11,241,515
c. Expected return on plan assets (225,428,250) (289,961,922) (7,513,500) (10,537,619)
d. Transition asset or obligation - - - -
e. (Gains) and losses 16,905,750 37,517,413 68,250 -
f. Prior service cost or credit (38,638,500) (28,554,244) 5,069,250 5,831,628
g. (Gain) or loss recognized due to a settlement

or curtailment - - - -
h. Total net periodic benefit cost $ 9,132,000 $ 90,167,430 $ 6,276,000 $ 7,186,594

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

The ASCP is a non-qualified, unfunded deferred compensation program (Program) available to eligible agents. Effective January 1, 2017,

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

agents no longer accrue additional deferred compensation incentive credits.
H-I.  No significant changes from prior year end.

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

No significant changes from prior year end.
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Note 14 — Contingencies

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

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

No significant changes from prior year end.

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

A. Transfers of Receivables Reported as Sales
Not applicable.

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

C. Wash Sales

Not applicable.

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

Not applicable.

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

Not applicable.

Note 20 — Fair Value Measurements

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

The Company categorizes its financial 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.

Q06.4



Statement for September 30, 2017 of the NAT'ONW'DE MUTUAL |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

The fair value of derivative instruments is determined using various valuation techniques relying predominately on observable market inputs. These
inputs include interest rate swap curves, credit spreads, interest rates, counterparty credit risk, equity volatility and equity index levels.

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

Level 1 Level 2 Level 3 Total
Assets at Fair Value
All other governments $ - $ 14,513,110 $ - $ 14,513,110
States, territories and possessions 2,177,920 - - 2,177,920
Industrial and miscellaneous - 378,938,427 19,893,034 398,831,461
Total Bonds $ 2,177,920 $ 393,451,537 $ 19,893,034 $ 415,522,491
Securities lending collateral assets - 2,539,876 - 2,539,876
Preferred stocks - 178,000 - 178,000
Common stocks 7,687,541 25,145,063 14,505,524 47,338,128
Total Assets at Fair Value $ 9,865,461 $ 421,314,476 $ 34,398,558 $ 465,578,495
Liabilities at Fair Value
Derivative liabilities $ - $ 42,586,571 $ - $ 42,586,571
Total Liabilities at Fair Value $ - $ 42,586,571 $ - $ 42,586,571

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

Total gains
Beginning and (losses) | Total gains and
Balance at Transfersinto | Transfers out of included in | (losses) included Ending Balance at
6/30/2017 Level 3 Level 3 Net Income in Surplus Purchases | Issuances Sales Settlements 9/30/2017
Assets at Fair Value
Industrial and miscellaneous $739,045  $20,000,000 $. $. $(381,172) $ $ $(464,839) $- $19,893,034
Total Bonds $739,045 $20,000,000 $ $ $(381,172) $ $ $(464,839) $- $19,893,034
Common stocks $14,572,658 $- $: $: $(67,134) $ $ $- $- $14,505,524
Total Assets at Fair Value $15,311,703 _ $20,000,000 $ $: $(448,306) $ $ $(464,839) $- $34,398,558

Transfers into and/or out of Level 3 during the period ended September 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
September 30, 2017:

Not Practicable

Aggregate Fair Value  Admitted Assets Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $11,955,520,969 $11,411,021,617 $1,315,592,069 $10,330,110,527 $309,818,373 $-
Stocks 8,591,809,069 8,591,520,518 - 2,310,000 8,589,499,069 -
Mortgage loans, net of allowance 1,176,058,165 1,152,896,980 - - 1,176,058,165 -
Short-term investments 477,086,352 477,086,353 5,993,259 471,093,093 - -
Securities lending collateral assets 28,932,035 29,203,696 27,018,478 1,913,557 - -
Total Assets $22,229,406,590 $21,661,729,164 $1,348,603,806 $10,805,427,177 $10,075,375,607 $-
Liabilities
Derivative liabilities $2,913,670 $582,000 $- $2,913,670 $- $-
Total Liabilities $2,913,670 $582,000 $- $2,913,670 $- $-

D. Not Practicable to Estimate Fair Value
Not applicable.

Note 21 - Other Items

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

B. Troubled Debt Restructuring for Debtors
Not applicable.

C. Other Disclosures

Effective July 1, 2017, the Nationwide group renewed its Property per Risk program on an enterprise-wide basis covering risks underwritten by
the Company. The structure remains unchanged at $115.0 million excess of $10.0 million.

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

D. Business Interruption Insurance Recoveries
Not applicable.

E. State Transferable and Non-Transferable Tax Credits

No significant changes from prior year end.
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F. Subprime Mortgage Related Risk Exposure
No significant changes from prior year end.
G. Insurance-Linked Securities
On March 31, 2017, the Caelus Re 2013-2 catastrophe bond expired according to the terms of the original agreement.

On May 4, 2017, the Company and certain of its affiliates entered into an agreement with Caelus Re V Limited, a Cayman Islands Special
Purpose Reinsurance Vehicle, for the purpose of securing collateralized, multiyear property catastrophe loss protection through the capital
markets. The catastrophe bond, Caelus Re 2017-1, issued as part of this agreement provides reinsurance coverage to the Company and certain
of its affiliates for catastrophic events, including hurricanes, winter storms, convective storms, wildfire, meteorite, volcanic eruption, earthquakes
and the fires following earthquakes. The catastrophe bond is an indemnity trigger-based bond where the Company and certain of its affiliates
recover losses in excess of specified levels of annual aggregate catastrophic claims with a franchise deductible of $50 million for each
catastrophic event. For the 2017 risk period, the Caelus Re 2017-1 catastrophe bond provides national coverage at 30% of annual aggregate
losses between $1.50 billion and $2.75 billion. The coverage is effective June 1, 2017 and expires on May 31, 2020.

Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

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

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

Type Il — Nonrecognized Subsequent Events:

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

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

Note 23 Reinsurance

No significant changes from prior year end.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

No significant changes from prior year end.

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

As of December 31, 2016, loss and loss adjustment expense reserves, net of reinsurance recoveries, were $11.92 billion. On January 1, 2017, loss
and loss adjustment expense reserves of $1.60 billion were transferred from the Company as a result of the changes to the pooling and quota share
agreements, effective January 1, 2017. See Note 26 for details. Payments for incurred claims and claim adjustment expenses attributable to insured
events of prior years were $3.36 billion for the nine months ended September 30, 2017. As of September 30, 2017, remaining loss and loss
adjustment expense reserves attributable to insured events of prior years were $7.09 billion. There has been unfavorable prior-year development of
$123.9 million during the nine months ended September 30, 2017, primarily driven by higher than expected claim emergence levels in commercial
lines, partially offset by standard auto.

Note 26 - Intercompany Pooling Arrangements

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

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

Effective January 1, 2017, Nationwide Assurance Company (NAIC #10723), Titan Indemnity Company (NAIC #13242), Nationwide Lloyds (NAIC
#42110), Nationwide Insurance Company of America (NAIC #25453), Nationwide Insurance Company of Florida (NAIC #10948), and Veterinary Pet
Insurance Company (NAIC #42285) were added as parties to the Nationwide Pool with 0% retrocession.

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

September 30, December 31, 2016
NAIC # 2017 Pool Pool
Nationwide Mutual Insurance Company 23787 72.0% 83.0%
Nationwide Mutual Fire Insurance Company 23779 23.0% 12.0%
Scottsdale Insurance Company 41297 4.0% 4.0%
Farmland Mutual Insurance Company 13838 1.0% 1.0%

All of the other companies in the Nationwide Pool have a 0% retrocession. The zero percent participants in the Nationwide Pool as of September 30,
2017 are: Nationwide General Insurance Company (NAIC #23760), Nationwide Property and Casualty Insurance Company (NAIC #37877),
Nationwide Affinity Insurance Company of America (NAIC #26093), Crestbrook Insurance Company (NAIC #18961), Allied Insurance Company of
America (NAIC #10127), Nationwide Assurance Company (NAIC #10723), Nationwide Lloyds (NAIC #42110), Nationwide Insurance Company of
Florida (NAIC #10948), AMCO Insurance Company (NAIC #19100), Allied Property and Casualty Insurance Company (NAIC #42579), Depositors
Insurance Company (NAIC #42587), Nationwide Agribusiness Insurance Company (NAIC #28223), Nationwide Insurance Company of America
(NAIC #25453), Titan Indemnity Company (NAIC #13242), Victoria Fire & Casualty Company (NAIC #42889), Victoria Automobile Insurance
Company (NAIC #10644), Victoria Specialty Insurance Company (NAIC #10777), Victoria Select Insurance Company (NAIC #10105), Victoria
National Insurance Company (NAIC #10778), Harleysville Preferred Insurance Company (NAIC #35696), Harleysville Insurance Company of New
Jersey (NAIC #42900), Harleysville Worcester Insurance Company (NAIC #26182), Harleysville Insurance Company of New York (NAIC #10674),
Harleysville Lake States Insurance Company (NAIC #14516), Harleysville Insurance Company (NAIC #23582) and Veterinary Pet Insurance
Company (NAIC #42285).

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

Assurance Company, Titan Insurance Company, Titan Indemnity Company, Nationwide Lloyds, Nationwide Insurance Company of America, and
Nationwide Insurance Company of Florida were terminated and liabilities were commuted back to the respective ceding company.
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Effective January 1, 2017, the 100% quota share reinsurance agreement between Scottsdale Insurance Company and Veterinary Pet Insurance
Company was terminated and liabilities were commuted back to Veterinary Pet Insurance Company.

As of September 30, 2017, National Casualty Company remains covered under a separate 100% quota share reinsurance agreement with
Nationwide Mutual Insurance Company. Nationwide Mutual Insurance Company then cedes 100% of this business to the Nationwide Pool.

In connection with the above pooling percentage change and the Titan Insurance quota share agreement termination effective January 1, 2017,
assets and liabilities were transferred between Nationwide Mutual Insurance Company, Nationwide Mutual Fire Insurance Company, and Titan
Insurance Company. The Company transferred assets of $538.2 million, primarily consisting of deferred premiums of $336.1 million and uncollected
premiums of $135.1 million. The Company transferred liabilities of $2.60 billion, primarily consisting of loss reserves of $1.41 billion, unearned
premiums of $865.8 million and loss adjustment expense reserves of $190.3 million.

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

Furthermore, the Company transferred cash, securities and other investments of $1.92 billion to settle these transactions.

Note 27 - Structured Settlements

No significant changes from prior year end.

Note 28 - Health Care Receivables

Not applicable.

Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

No significant changes from prior year end.

Note 31 — High Deductibles

Not applicable.

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

No significant changes from prior year end.

Note 33 - Asbestos/Environmental Reserves

No significant changes from prior year end.

Note 34 — Subscriber Savings Accounts

Not applicable.

Note 35 — Multiple Peril Crop Insurance

Not applicable.

Note 36 — Financial Guaranty Insurance

Not applicable.
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] Nol ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] Nol[ ]
If the response to 3.2 is yes, provide a brief description of those changes.
Ownership of Victoria National Insurance Company transferred from Victoria Fire & Casualty Company to Nationwide Mutual Insurance Company by
way of a dividend of Victoria National's capital stock to Nationwide Mutual effective September 28, 2017
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[X] No[] NAT]
1. Business Processing Services Addendum to Software License and Services Agreement. Effective March 24, 2017 (executed 4/4/2017). pursuant to
an addendum to Nationwide’s Software License and Services Agreement between InsureSoft and Nationwide Mutual Insurance Company, InsureSoft
agrees to perform various earthquake policy servicing functions on behalf of Nationwide’s various California underwriting companies in accordance with
those insurers’ responsibilities as Participating Insurers within the California Earthquake Authority.
2. Centralized Policy Processing Agreement. The Centralized Policy Processing Agreement (CPP_Agreement) is a standalone
agreement effective April 7. 2017 between the California Earthquake Authority (CEA) and individual Participating Insurers (Pl) listed below within the
CEA who perform as servicing agents for CEA issued earthquake policies in California. The CPP Agreement governs the PI's enrollment in the CEA’s
CPP system, which is intended to be a single system of record for CEA policy and policyholder information, while providing a standard yet configurable
policy servicing and processing platform.
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2011
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 04/07/2013
By what department or departments?
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nof ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Nationwide Bank Columbus, OH NO YES NO NO
Nationwide Mutual Insurance Company Columbus, OH YES NO NO NO
Nationwide Mutual Fire Insurance Company Columbus, OH YES NO NO NO
Nationwide Corporation Columbus, OH YES NO NO NO
Nationwide Financial Services, Inc. Columbus, OH YES NO NO NO
Nationwide Investment Services Corp Columbus, OH NO NO NO YES
Nationwide Investment Advisors, LLC Columbus, OH NO NO NO YES
Nationwide Securities, LLC Columbus, OH NO NO NO YES
Nationwide Fund Advisors Columbus, OH NO NO NO YES
Nationwide Fund Distributors, LLC Columbus, OH NO NO NO YES
Nationwide Asset Management, LLC Columbus, OH NO NO NO YES
Jefferson National Securities Corporation Louisville, KY NO NO NO YES
JNF Advisors, Inc. Louisville, KY NO NO NO YES
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[ ]

(@)  Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
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Statement for September 30, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
c) Compliance with applicable governmental laws, rules and regulations;
)

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

(
(
(
(e)  Accountability for adherence to the code.

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

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 If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] NoJ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT

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

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

11.2 Ifyes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 1,150,416,637
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] Nof ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 8,158,267,680 8,604,455,973
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 20,900,875 16,500,000
14.26 All Other 1,807,871,124 1,707,406,348
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 9,987,039,679 $ 10,328,362,321
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] Nol ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] Nol ]
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: $ 31,471,911
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 31,743,572
16.3 Total payable for securities lending reported on the liability page: $ 35,633,727
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286
Royal Trust 77 King St., York, ON MON 1L4
Federal Home Loan Bank 221 E. 4th St, Suite 600, Cincinnati, OH. 45202
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]

17.4 Ifyes, give full and complete information relating thereto:

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

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

1 2
Name of Firm or Individual Affiliation
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Statement for September 30, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

Members of the investment staff designated by the Chief Investment Officer as detailed in the Corporate Resolution
Gramercy Funds Management LLC U
Ares Capital Management LLC §]
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets?

Yes[ ] No[X]

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

management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
152209 Gramercy Funds Management LLC 54930052ZV4VR1WG8862 U.S. Securities and Exchange NO
Commission
131619 Ares Capital Management LLC 3MO96ESSOPEUTBOI8L53 SEC Registered Investment NO
Adviser

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:
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Statement for September 30, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

3.1
32

41

4.2

5.1

6.1
6.2
6.3
6.4

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

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

If yes, attach an explanation.

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

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

If yes, attach an explanation.

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

If yes, give full and complete information thereto:

Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[X] Nol[ ]

If yes, complete the following schedule:

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

Non-renewable for 10.250 | 4.950 121,793 5,500 0 127,293 (5,202) (200) 0 (5,402)

stated reasons only

Total XXX XXX 121,793 5,500 0 127,293 (5,202) (200) 0 (5,402)
Operating Percentages:

5.1 A&H loss percent 56.000%

5.2 A&H cost containment percent 0.000%

5.3  A&H expense percent excluding cost containment expenses 36.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0
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Statement for September 30, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

NONE
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Statement for September 30, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currerzwt Year Prior3 Year Curreflt Year Prior5Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama.........ccccoevvevverieinnnes AL|...... Lovoo [ v 8,717,845 | ..o 9,252,817 | covvovvrrrrrires 9,283,092 | ..o 4,226,031
2. Alaska......ooeinninnrnneen AK | L | e 235494 | .. 241185 | 25463 | oo, 354,086
3. ANZONA...ceernereieeene AL [ L [ i 21,139,267 | .ovvvvrenes 18,855,608 | ....ovvvvvrnnne 10,899,424 10,100,281
4. Arkansas.......ccocoveonrene AR | L | e 20,994,756 | ....covvrriennee 24253914 | ..o 11,293,550 14,453,601 | ..oovovrieine 8,703,046 | ...cooovveneen. 10,402,030
5. California.. ..146,248,865 | .. 148,824,486 | ... ...100,151,545 | .... 79,502,595 .187,293,652 | .. .176,982,208
6. Colorado.......ccccoovvenriinriennenciCO | ool | e 23,481,703 | oo 19,538,790 | ..covvvrrenne. 20,187,626 | ....cocorreenne. 11,322,338 | oo 23,278,587 | oo 20,291,170
7. Connecticut........coowvervvereenee CT | v L | e 42,993,724 | ..o 46,072,744 | ......ccccoonc.. 28,148,218 | ..o 30,746,063 | .....ocoovernnee 45,251,625 | .ooovverirns 53,251,967
8. Delaware.........ccooovuevernnecee. DE | oLt | e 47,905,848 | ...ooveviene. 53,478,800 | ....ccocovnenes 28,854,994 | .....coooveeene. 35,219,845 | ..o 43725511 | oo 52,245,432
9. District of Columbia............... DC | oo luvis | v 4,606,453 | ...covvrrrrrnns 5,123,798 | oo 1,337,909 | .o 3,143,792 | oo 2,894,874 | ..o 3,439,545
10, Florida.....cooooeverenrireincieienns FL|...... Lo [ o 5,532,126 | oo 14,996,483 | ..cooovverrnne 7,285,202 | cooovveinne 8,317,488 | ..o 42,730,525 | oo 46,427,914
11, GEOIGid. e GA ... Locoo [ v 74,240,396 | ..coocvoernnee 86,185,650 | ....oovernrernes 80,041,978 | ..cooovvvvinnnee 72,882,466 | ......ccovvvenee 66,924,741 | ..cooovvernnnd 69,728,499
12, Hawaii. ..o, HI....... Levoo | v 365,185 | ..o 400,948 | ..o 38,863 | oo 44582 | .o 159,486 | .ooovoeveeeiienes 99,296
13, 1daho...cs IDf....... Lovoo [ s 4,155,837 | oo 4,679,597 | .ovvrvviirnn 2,047,041 | oo 2,179,726 | covvveiine 3,632,657 | cooovevreirennnes 3,666,699
14, lNOIS......oveererrerreerierieeies L. Lo | e 9,300,863 | ..ccovvvrrrrrenes 9,783,008 | ..ooovverreenne 5,446,718 | oo 5,184,033 | .covviireiren. 15,250,470 | ..oovvvreeenne 14,373,565
15, Indiana.......ccooeervereennennenneend N L | s 30,827,221 | oo 32,094,120 | ..ocoovirrenenee 15,435,298 | ...ccvvvrenene 16,299,174 | ..oovvine. 31,523,227 | .o 26,783,813
16, 1OWa. e A | L | s 21,626,800 | ...ovvovvrnene 24594790 | oo 12,074,668 | ....ccooovvenee. 11,346,817 | oovovvernn. 33470473 | oo 41,962,758
17, Kansas.......ccovevnrvnreinerneceen KS v L | v 14,594,933 | ..o 14,884,260 | ...ccovvvrrenncn 6,847,973 | oo 9,466,867 | ...cooovvvnnenn. 20,322,453 | ..o 21,217,011
18, Kentucky.......oovoveerrernenrrrcreee KY [l [ i 39,737,744 | ......oee... 32,818,642 | ...oovvernn 25,469,157 | .oovvvrrenes 19,872,252 | ..o 25,385,878 | ..o 17,378,847
19. Louisiana.........cocevvvermersenneerc LA | oLt | s 1,594,635 | ooovvvrerrnne 2,010,328 | ..o 883,052 | ..o 906,083 | ..o 918,614 | .cooovrvren. 2,325,982
20.  Maine.....cccovvrvervmrnnrserennee ME [l | e 2,060,417 | oovvrrrreeene 2,139,578 | v 820,386 | ..o 390,322 | o 844168 | ..oovveverene 276,285
21.  Maryland.. ...99,243.897 | .. 112,195,471 | ... ..47,819,928 55,154,153 ..104,159,450 | .. .106,714,795
22.  Massachusetts.......c.cooeveree MA | ool | e 8,331,691 | oovvrrrenes 9,622,225 | ..o 5,580,649 | .coovrrerrrins 5,728,580 | .ovovvvrrrrrrrnns 5,375,095 | .ovvrrerireinnn 6,126,766
23, Michigan.......cccccovevvnevvmervncened MU el | s 4,647,375 4,169,946 | ...cocoovevrenne 1,804,025 | ....ccoovvrennn. 1,669,342 | ...ooevvrienn 17,026,916 14,983,222
24, MiIinnesota.......ccooerrrererrmeennee MN |l | s 5,852,454 7,069,693 ...3,513,712 ..2,811,108 ...13,043,775 ...15,850,774
25, MiSSISSIPPI...ververeeerrneeneene MS il [ i 22,355,009 24,628,678 12,952,959 13,995,319 | oo 12,644,537 12,517,059
26, MiSSOUN....ccvvenrerrererrrnrnneeee MO | ool | e 16,394,671 | .ovovvrerennn. 18,009,896 | ...covvvvrrnne 11,052,646 | ...ooovvvrerrenns 8,899,154 | ...ocovvvrenen. 18,947,893 | .ovovvvvvirenne 19,683,845
27. Montana.......ccccooeeeerenrinniennees MT |...... Levoo [ v 2,643,109 | oo 2,390,853 | ..ovvveriiis 1415483 | oo 1,153,005 | .oooooiveine. 1,448,633 | .ooovvrn. 1,493,550
28.  Nebraska.........cooorrrererrnreen. NE|....... Lo | v 21,356,350 | ..ovvrrrrene 23,806,953 | ..o 12,742,500 | .ovvvvrerenee. 11,110,192 | v, 26,094,004 | ...coovvvrenee. 29,198,929
29. Nevada.....coommereierererniinnnes NV ... Levoo [ s 8,858,615 | ..vvvvriiriinn 8,880,435 | ..o 8,091,660 | ..oovvrrernnne 4,958,086 | .....cccovvenee 11,968,917 | c.ovvvvreen. 12,643,195
30.  New Hampshire........cccovvurenne NH|....... RN ST 8143177 | oo 8,200,210 | coovvvverrrrirnns 3,898,740 | oo 3,725,825 | oo 4,326,615 | oo 4,493,515
31, New Jersey.....ccoovioninries NJ [ Levoo [ v 10,512,953 | oo 7,886,060 | ...ooovvcienenne 7,375,847 | coovvvren. 10,257,423 | oo 69,143,913 | .o 73,903,656
32, New MexiCo.....coovwvrrermrerrenen. NM|....... IO SPOR 2,753,105 | .ovvrrerenes 3,022,246 | ..o 3,556,818 | .ovvvrreririnns 1,563,676 | .ovoveerrerrnnn. 4,414,350 | oo 5,736,574
33, New YOrK...oooooeneinriererinens NY|....... Levoo [ o 77,365,295 | ..ooovrveenne 85,181,565 | ...ovvoerne 40,021,563 | ....covorrenes 45,367,532 | ..covvrrienn 104,950,273 | cooovveenee 99,590,554
34, North Carolina..........cccoserneee.NC |l | i 292,234,211 | v 309,785,925 | ....ccoovevenee 150,924,434 | ............... 155,251,727 | oo, 107,228,120 | ....cvveuvee. 114,329,292
35.  North Dakota..........ccooconrceeeceND [l | i 2,899,077 | covrvrrirri 3,739,729 | oo 1,318,656 | ...ocovvvrrennn. 1,307,338 | oo 1,829,262 | ..cooovrvrrennn. 2,738,278
36.  Ohi0...conererreeneernerneeneeenend OH il | 190,059,058 | ............... 195,779,557 | ovvovvirinne 98,263,442 | ..oovvunnne 94,591,277 | oo 98,367,805 | ...covevrnnnnes 97,591,988
37.  Oklahoma.........cooveeveerrrrrencee . OK | oL | i 1,711,806 | oo 1,985,912 | oo 1,227,482 | .o 1,532,145 | oo, 1,279,890 | .covoevvverennn. 1,693,922
38, Oregon.....ccccoeeemeevmevnneinneend OR [l [ s 8,761,756 | ..ovvvvrverinees 9,057,321 | oo 3457193 | oo 5,536,514 | .ovvviirei 5,378,070 | coovevrcrrcrnnes 5,424,968
39.  Pennsylvania..........cccoeeeneeeed PA | il | e 211,397,129 | ..o 229,125,806 | ....cceenee. 130,487,260 | ............... 150,082,420 | .......cceu.... 501,477,980 | ..ccovvrrnne 543,018,015
40. ....30,502,801 ...32,089,034 18,065,724 21,550,189 ....21,728,732 ...23,311,381
41, South Carolina........c..cecoreeeeeeSC | vl | v 10,259,976 15,602,645 20,479,446 12,610,766 | ..ccovvereerneen. 17,505,870 24,276,732
42.  South Dakota..........ccoeerrrereecee SD vt | s 5,282,555 | ...ocvorviierin 5434108 | ..ooovvririnenes 2,248,603 | ..oovorrnnee 1,988,987 | ..covvvreienee 10,013,732 | oo 9,546,277
43 ....37,024,111 ...39,733,341 ..22,957,305 18,383,784 ...25,302,190 | .. ...26,813,173
44, TeXaS..comrcnmecnmecnmrnseenneens IX | woveees L | e 19,883,004 27,215,992 21,716,330 55,858,370 | ..covvvrerrnne 28,513,683 | oo 38,799,023
45, Utah..oenncenl UT L | 4,679,265 | ...ovoverennn. 4,964,831 | oo 1,763,666 3,500,550 | .ovorrerernennes 5,609,500 | ..overrererinns 5,248,514
46. Vermont... ...10,043,897 ...10,062,485 ..4,902,043 | .... 4461509 | 6,044,834
47, ViIrginia....oeeeeveveeesereeenn. 159,582,345 171,778,820 81,900,558 | ......covvrenn 87,522,561 | ..ovvvrrennn. 120,135,746
48.  Washington.........ccccoocvveenet WA oL | i 10,886,384 | ......cccouneen. 10,068,581 | ...coooverrirnes 8,396,970 | ..ovvviririnnes 5,377,929 | .o, 10,174,991
49, West Virginia........coorerreeee WV [l | s 77,049,978 | ... 84,232,371 | oo 35,280,646 | ......covorenns 41,218,309 | .ovovvrerrnnn. 34,745,294
50.  Wisconsin.......c.oeeeeeemeeemeenee WH il | 10,128,373 | oo 12,085,998 | ..ooovvirrirns 5,677,915 | oo 6,453,294 | ..ooovvunne. 25,791,536
51, Wyoming......coceeverremreneee WY [l [ i, 10,090,116 | .ovevevrrrrnnn. 10,758,977 | ovvvverrrrerns 4,982,946 | .....ccoverenee. 5,923,794 | oo 5,835,041
52.  American Samoa..............c.....
X S CTVT: Ty | IO
54.  Puerto RiCO......coovirirniniine
55.  US Virgin Islands....................
56. Northern Mariana Islands
57.  Canada.......cccooomrrrrnrinninns
58.  Aggregate Other Alien .
59.  TotalS....ooverrererererrirereierirnieenns (a)....52 2,038,795,210 1,140,449,306
DETAILS OF WRITE-INS
58001, .voeeeeireireireeeie it | ceeee XXX | e [ e ssiesiees | eessessessesssess st esssstans | stesssessesies st s st enin | seteetes sttt eees | seets bttt
58002. ...ooovvieeireiieeieire e | eeees XXX | et [ eeirsinsississs s sssssssssinss | sessssssesssssssssssssssssssns | stsssssssssssnsssssssssesssnssss | sessssssssssess st essanss | seessesss st
58003. ..ot | oo XXX | e [ eeiireiinsins s ssssssesiessens | eessessssess st sess st sesssstns | stsesssessesses s st st st snis | setsrsiest sttt enes | seetseesi st
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... XXXo | o [0 (0 U (0 [0 [0 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... XXX | i [0 [0 [0 {01 0 ] o 0

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

(@)

Q10




110

Statement for September 30, 2017 of the NAT'ONW'DE MUTUAL |NSURANCE COMPANY

NATIONWIDE®

FARMLAND MUTUAL
INSURANCE COMPANY NATIONWIDE MUTUAL NATIONWIDE MUTUAL
INSURANCE COMPANY FIRE INSURANCE COMPANY
Certificate (CASUALTY) OH (FIRE)
OH
Casualty A
NATIONWIDE
CCORPORATION RETENTION
Common Stock: ALTERNATIVES LTD,
13,642,432 Shares
[Common Stock: 120,000 Shares
Casualty-95.2%
Fire—4.8% [Fire-100%
(seepage2) OH BER
ALLIED HOLDINGS
ALLIED INSURANCE DEPOSITORS SCOTTSDALE THI HOLDINGS
NATIONWIDE GENERAL AMERICAN MARINE NNOVS, LLC (DELAWARE), INC. ALLIED GROUP, INC. INSURANCE COMPANY
COMPANY OF AMERICA INSURANCE COMPANY UNDERWRITERS, INC. (AHDI) |Nsl:;::§:l$gl;|;mv 10 (DE'-‘“:_VI_‘:":)E" INC.
Comman Stack: 15,000 Shar ‘ommon Stock:20,000 Shares Common Stock: 20 Shares [——1 Common Stock: 100 Shares CommonStock 850 Shares| |common Stock: 300,000 Shares| | Common Stock: 30,136 Shares Common Stock: 100 Shares
Ity-100%
Casualty-100% Casualty-100% Casualty-100% Casualty-100% Casualty-100% AHDI- 100% AGI-100% Casualty-100% Casualty-100%
OH OH FL OH DE 1A 1A OH ‘ D%
CRESTBROOK INSURANCE| NATIONWIDE INSURANCE ALLIED PROPERTY NATIONWIDE INSURANCE SCOTTSDALE TITAN INDEMNITY VICTORIA FIRE &
COMPANY INDEMNITY COMPANY INTERMEDIARIES, INC. VICTORIA NATIONAL HARLEYSVILLE GROUP INC. AND CASUALTY COMPANY OF AMERICA SURPLUS LINES COMPANY CASUALTY COMPANY
(NW INDEMNITY) INSURANCE COMPANY (Hal) INSURANCE COMPANY INSURANCE COMPANY (TITAN) (VICTORIA FIRE)
| Common Stock; 90,000 Share: Common Stock: 1,000 Shares. Common Stock: (ALLIEDP&C) Common Stock:12,500 Shares| Common Stock: 10,000 Shares: Common Stock:4,319,951 Shares Common Stock: 1,500 Shares|
| Common Stock: 28,000 Shares |Common Stock: 1,615 Shares 700 Shares ommon Stock: 300,000 Shared Common Stock:4,319 Common Stock: 1,
Casualty-100% AHDI-100% oo AGI-100% 1100%
Casualty-100% Jty-1 Casualty-100% [AGI-100% SIC-100% THI-100% THI-100%
OH Casualty-100% oH ualty OH OH DE 1A OH AZ I X OH
NATIONWIDE EXCLUSIVE
NATIONAL CASUALTY NATIONWIDE REALTY AMCO PREMIER AGENCY, WESTERN
COMPANY NATIONWIDE INSURANCE| AGENT RISK PURCHASING IUESTORS. e HARLEYSVILLE SR ARy e TN e TITAN INSURANGE VICTORIA AUTOMOBILE
COMPANY OF FLORIDA GROUP, LLC d INSURANCE COMPANY COMPANY INSURANCE COMPANY
(NO) - OF NEW JERSEY — (AMco) —
Common Stock:10,000 Shares Casualty-97% Common Stock: - 300,000 Shares Common Stock:100,000 Shares| Common Stock: 4,776,076 Shares| Common Stock: 3,000 Shares
mmon Stock: 100 Shares Commen Stock: 5,000 Shares — —
tan- Victoria Fire-100%
~ Casualty-100% NW Indemnity-3% HGI-100% AGI-100% AGI-100% SIC-100%
Casualty-100% OH OH| 11-100% OH i OH NJ| 1A 1A Az mi OHj
[
NATIONWIDE MEMBER
NCC OF AMERICA, LTD. LONE STAR NATIONWIDE ASSET
(INACTIVE) GENERAL AGENCY, INC. M miGEMDEms,_,_C HARLEYSVILLE LAKE GENERA}L\E}EZENCV SOLUTIONS AGENCY, INC. FREEDOM SPECIALTY TITAN AUTO INSURANCE| VICTORIA SELECT
NATIONWIDE LLOYDS STATES INSURANCE COMPANY COMPANY lcommon Stack: 20,000 Shares, [ | INSURANCE comPANY OF NEW MEXICO, INC. | | | INSURANCE COMPANY
|Common Stock:300,000 Shares| Common Stock: 1,000 Shares [~ Common Stock: 927,041 ‘Common Stock: 292,000 Shares C Stock: 1,000 Sh Common Stock: 1,000 Shares
ATEXAS LLOYDS Shares Common Stock: 5,000 Shares lhc-100% ‘Common Stock: ares) ‘Common stock:
Casualty-100% HGL100% P sic-100% THI100% Victoria ire-100%
INC-100% Casualty-100% -
GB. ™ ™ OH mi IA A OH NM OH
IT —_—
NATIONWIDE VETERINARY PET
NATIONWIDE CASH
NATIONWIDE AFFINITY AT tncry COLONIAL COUNTY MANAGEMENT COMPANY HARLEYSVILLE PREFERRED ALLED TEXAS ADVANTAGE MORTGAGE R TITAN INSURANCE VICTORIA SPECIALTY
INSURANCE COMPANY MUTUAL INSURANCE INSURANCE COMPANY AGENCY, INC. COMPANY (NAMC) SERVICES, INC. INSURANCE COMPANY
OF AMERICA INSURANCE COMPANY COMPANY — 1005 ommon Stock: 333637 L ——lcommonstode 6935, -
 Common stack Common 5tocki60,000 Shares Surplus Debentures: Common Stock: 100 shares CommonStock 470000 —Common Stock; 1,000 Shares hares ’ shares CommonStock: 1 Share Common Stock: 1,000 Share
Assurance
. (CO-100% Iamco -87.3% THIF100% Victoria Fire-100%
Casualty-100% Casualty-100% Lone Star HGI-100% M
y- — [Allied P&C -8.47% SIC-100%
OH OH P4 Casualty-100% OH PA X Deposiors 4 23% 1A OH TX OH
I
NATIONWIDE REALTY ONYOUR SIDE
NATIONWIDE SCOTTSDALE SERVICES, LTD. NATIONWIDE INSURANCE HARLEYSVILLE AGMC
AGRIBUSINESS INDEMNITY COMPANY AGENCY INC. INSURANCE COMPANY REINSURANCE, LTD. DVM INSURANCE
INSURANCE COMPANY Single Member Limited } OF NEW YORK AGENCY
Commontock: 5,690 Shares. Common Stock: 58,334 Shares Liability Company . c Stock: 11,000 Sh
N |Common Stock: 100 Shares 15000 Shares ‘ommon Sto ares| o
. ~ Casualty-100% HGI-100% NAMC-100%
Casualty-100% A Casualty-100% oH asualty OH Casualty-100% OH PA T&C CA
HARLEYSVILLE LIFE NATIONWIDE SERVICES
HARLEYSVILLE
NATIONWIDE ASSURANCE INSURANCE COMPANY COMPANY, LLC HARLEYSVILLE
(NSC) WORCESTER INSURANCE COMPANY
COMPANY . INSURANCE COMPANY V.PI. SERVICES INC.
Commonsiod 1750 5hares Shares e single Member Linited Common Stock: 20,000 oo 27300 VPI-100%
Liability Company Shares
Casualty-100% Casualty-100% G 100% HGI-100%
OH PA| Casualty-100% OH ; PA PA CA
Subsidiary Companies — Solid Line
Contractual Association = Double Line

(Casualty/Fire subsidiaries)

Limited Liability Company - Dotted Line
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Statement for September 30, 2017 of the NAT'ONW'DE MUTUAL |NSURANCE COMPANY

NATIONWIDE®

TTTO

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
Castialty-95.2% OH
Fire—4.8% i
[ 1
NATIONWIDE GLOBAL NATIONWIDE FINANCIAL
HOLDINGS, INC. SERVICES, INC. (NFS)
CommonStock: 100 Shares
Commonstock 1Share
NW Corp-~100% OH EAGLE CAPTIVE NW Corp.-100% DE
REINSURANCE, LLC
NATIONWIDE LIFE NATIONWIDE FINANCIAL NFS DISTRIBUTORS, INC.
NW Life-100% OH INSURANCE SERVICES CAPITAL TRUST 1 (NFsDI)
CCOMPANY (NW LIFE) Common Stock: 100 Shares
NWD INVESTMENT Preferred Stock:
MANAGEMENT, INC. NEWHOUSE CAPITAL Common Stock: 3,814,779 Shares
(NWD Invest) PARTNERS, LLC JEFFERSON NATIONAL o NFS-100% DE NFS-100% DE
Common Stok: 958750 Shares [———- NWD Invest -19% FINANCIAL CORP. NFS-100% OH
W Corp 100% Casualty 70% UNFC) —
NATIONWIDE LIFE
Preferred Stocks 500,000 Shares 10 FUND
N Corp 1005 . Fre-10% ANNUITY INSURANCE NATIONWIDE FUND ':AA:::JA"“S:I;“D:N.’ e
DE| DE| NW Life-100% DE ‘COMPANY ADVISORS -
(NLAIC)
T ) NES -
NWD ASSET ‘Common Stock:. 66,000 Shares DELAWARE BUSINESS TRUST NFSDI-100% DE
NATIONWIDE EMERGING ml:’l:ﬁgsmmg o JEFFERSON NATIONAL NW Life-100% OH DE|
MANAGERS, LLC , INC. JEFFERSON NATIONAL LIFE INSURANCE
777777 [ NAMID) SECURITIES INF ADVISORS, INC. N
CORPORATION (UNLIC) REGISTERED INVESTMENT NATIONWIDE FUND
NWD Invest-100% |CommonStocks 20,000 Shares OLENTANGY ADVISORS SERVICES, INC. DISTRIBUTORS LLC
NWD Invest-100% DE | [NFe-100% DE INFC-100% DE REINSURANCE, LLC -
DE I INFC-100% LR Common Stodks 201,300 Shares
RIVERVIEW ‘ NLAIC - 100% VT NFs-100% T NFSDI-100% DE
. INTERNATIONAL e ShoBAL JEFFERSON NATIONAL
GROUP, INC.  INC. LIFE INSURANCE NATIONWIDE INVESTMENT NATIONWIDE BANK NATIONWIDE
[ (NGv) [COMPANY OF NEW YORK| SERVICES CORPORATION SECURITIES, LLC
— Common Stock: 2,800,000 Shares -
NWD I - 100% Common Stock: 100 Shares Common Stock: 5,000 Shares
nvest— NAMHI-100% NLIC-100% " NFS-100% NFSDI - 100%
DE| DE NY NW Life-100% oK FED DE
3 NATIONWIDE FINANCIAL
NATIONWIDE FINANCIAL
ASSIGNVENT GENERAL AGENCY, INC
COMPANY
NEWHOUSE CAPITAL — [T CommonStock: 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
NW Life-100% OH NFSDH100% DE
Subsidiary Companies  — Solid Line
Contractual Association = Double Line
Limited Liability Company -~ Dotted Line
November 1,2017 Page 2
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Statement for September 30, 2017 of the NAT'ONW'DE MUTUAL |NSURANCE COMPANY

NATIONWIDE INSURANCE COMPANIES

NAIC NAIC

Group Company State of Federal ID

Code Group Name Code Domicile Number Name of Company

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

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

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

0140 Nationwide 42587 1A 42-1207150 Depositors Insurance Company

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

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

0140 Nationwide 22209 OH 75-6013587 Freedom Specialty Insurance Company

0140 Nationwide 23582 PA 41-0417250 Harleysville Insurance Company

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

0140 Nationwide 35696 PA 23-2384978 Harleysville Preferred Insurance Company

0140 Nationwide 26182 PA 04-1989660 Harleysville Worcester Insurance Company

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

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

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

0140 Nationwide 23760 OH 31-4425763 Nationwide General Insurance Company

0140 Nationwide 10070 OH 31-1399201 Nationwide Indemnity Company

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

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

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

0140 Nationwide 42110 X 75-1780981 Nationwide Lloyds

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

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

0140 Nationwide 15580 OH 31-1117969 Scottsdale Indemnity Company

0140 Nationwide 41297 OH 31-1024978 Scottsdale Insurance Company

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

0140 Nationwide 36269 Mi 86-0619597 Titan Insurance Company

0140 Nationwide 42285 OH 95-3750113 Veterinary Pet Insurance Company

0140 Nationwide 10644 OH 34-1785903 Victoria Automobile Insurance Company

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

0140 Nationwide 10778 OH 34-1842604 Victoria National Insurance Company

0140 Nationwide 10105 OH 34-1777972 Victoria Select Insurance Company

0140 Nationwide 10777 OH 34-1842602 Victoria Specialty Insurance Company

0140 Nationwide 37150 AZ 86-0561941 Western Heritage Insurance Company
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Statement for September 30, 2017 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
31-1486309.. | ....4595018 10 W. Nationwide, LLC... Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 31-1486309.. | ....4810074 |.. 1000 Yard Street, LLC . | Nationwide Realty Investors, Ltd.. .. | ownership. ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....4869474 1015 Long Street, LLC Nationwide Realty Investors, Ltd.............c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........oeeeverrerrereernens [ coreerrenens 31-1486309.. | ...4810047 | ....cooovvvrennee [ O 1050 Yard Street, LLC........ccoovvevvreernincreireiennns Nationwide Realty Investors, Ltd. ...........c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 [ NationWide.........ccoevveverrrecrees | v 31-1486309.. | ....4810038 |......ccoeovveveee | O 1125 Rail Street, LLC.......ccovevevveerereceecenen, Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 |NationWide.........oeveereeereereereens [ coveereeeens 31-1733036.. | ...4594963 |......ccovvvreveee [ Ouvreiiiiines 120 Acre Partners, LLC........cocovcvevinincreienes Nationwide Realty Investors, Ltd..........ccc.cc.e. ownership.......... | ... 95.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide.........ccoovrrvrererrnns [ evrerrenns 26-2451988.. | ....4288132 |...cccoevvvivves [Ourviiecien, 1492 Capital, LLC Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoeevrerrrverens [ eorrerenan 31-1486309.. | ....5113932 | ...ceoeveeieee [Oueee 111 Rivulon Boulevard, LLC... Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 [ NationWide.........cccevvrverrrecrees | v 31-1486309.. | ....4810083 |......ccccceveveee | O 155 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoeurvrererreens [ v 31-1486309.. | ....5113923 | ....cccooeiviees [Oueieee 161 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 [ Nationwide.........cccevvererrrcerees | v 31-1580283.. | ....5042171 |...cccoevevvivees | O 170 Marconi, LLC.......coccveeveerceecece e NWD Investments, LLC.........cccccoeevvrirerrierennn ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........oceeereeerrereereens [ oreereeeens 31-1580283.. | ...4960960 |.......cccovvreneee [ Ourreirrririianes 245 Parks Edge Place, LLC........ccccovvovinereirnenne NWD Investments, LLC........ccocoemerniereereenienes ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 [ NationWide.........ccoevvererrvcerenes | corrreerenns 31-1486309.. | ....4810092 |......ccoeevveveee | Qe 275 Rivulon Boulevard, LLC... Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoevrrrererreens [ errrerenns 31-1486309.. | ....5092952 |.......ccceevvvee [Ourrriirieiernen. 343 N. Front, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide.........ccoeevreerrecrees | v 31-1580283.. | ....4590835 |......ccoecvvevees | O, 400 West Nationwide Boulevard, LLC................ OH............ NIA............. NWD Investments, LLC.......c.ccccovvvverererrerennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoevvrerrrrrens [ v 31-1580283.. | ....4591140 |..cooveveveees [Oueee. 425 West Nationwide Boulevard, LLC................ OH............ NIA.....ccoon. NWD Investments, LLC..........cccovuvrvererrirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 [ Nationwide.........ccoeeuererrreerees | v 31-1486309.. | ....4595009 |......cccecoveveee | Orricreree 44 Chestnut, LLC.......coccvevevieeeceeee e Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....4890843 75 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide. 20-4939866.. | ....4590750 |.. 775 Yard Street, LLC.. . INRI Equity Land Investments, LLC... . | ownership. ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 20-4939866.. | ....4810104 780 Yard Street, LLC NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 20-4939866.. | ....4671583 795 Rail Street, LLC......ovvevererereeceneireireenees NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 20-4939866.. | ....4590602 |.. 800 Bobcat Avenue, LLC.... . INRI Equity Land Investments, LLC... . | ownership. ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 20-4939866.. | ....4671499 800 Goodale Boulevard, LLC NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoerrvrererrians [ v 20-4939866.. | ....4671789 800 Yard Street, LLC......ccooevveveeeiecriecines NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........cceervreerrreees | corrrireienns 20-4939866.. | ....4590778 805 Bobcat Avenue, LLC.........ccoocvevveveririenns GVY Residential, LLC..........cccccvverereererernnes ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoerrvererrans [ errerrenns 20-4939866.. | ....4890834 808 Yard Street, LLC......ccoevveveeeereriecriinas GVY Residential, LLC........cccccoevererrerrirererrenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........ccoervvererrreerenes | corrrirerenns 20-4939866.. | ....4869465 820 Goodale Boulevard, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoerrvrererrinns [ errrerrenns 20-4939866.. | ....5042612 825 Junction Way, LLC.........ccoevervrerrerrirerennes GVY Residential, LLC.........ccccoeveverrerrrererinnns ownership.......... ....100.000 |Nationwide Mutual Insurance Company
828 at the Yard Condominimums Home
........ (L 37-1865892.. |n/a.....ccccoee | . Owners Association .. | Other non-Nationwide................... . |Dfa......... ..... | Other non-Nationwide............ccccevennee.
0140 | Nationwide 20-4939866.. | ....5012286 828 Bobcat Avenue, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 20-4939866.. | ....4890759 840 Third Avenue, LLC........c.ccoeveveeriveercieinenn, NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 20-4939866.. | ....4590611 845 Yard Street, LLC.. . | GVY Residential, LLC................... ... |ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 20-4939866.. | ....4590787 850 Goodale BIvd., LLC........cccovvreerririreieinns NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 20-4939866.. | ....4903921 860 Third Avenue, LLC........ocovrrerrrrrreeens NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 20-4939866.. | ....4903912 |.. 880 Third Avenue, LLC... . INRI Equity Land Investments, LLC... . | ownership ....100.000 |Nationwide Mutual Insurance Company
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
0140 [ NationWide.........cceevvererrrreees | corrrirerenns 20-4939866.. | ....4869438 |................... [0 S, 895 W. Third Avenue, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........covrrvererrians [ errrerrenns 20-4939866.. | ....5143069 |.........cconn... [0S 950 Dorchester Way, LLC........cccoevevrviireiriinnnns GVY Residential, LLC........ccccccoeveverrerrrrererenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | NationWide........oeveverrerrereernens [ coreerrerens 31-1486309.. | ...5092943 |.......ccoovvenee. [0S 960 Bobcat Avenue, LLC........ccccovrveverrireininnns Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide..........cceerrrrererrans [ erererrenns 31-1486309.. | ....4810029 |....cccccovvrrrnen [0S 975 Rail Street, LLC......covvrereieeesieesiiennns Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide...........ccoeurvrererverens [ errrerennns 31-1486309.. | ....5082001 995 Yard Street, LLC.......coevvvveererecerieceines Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 31-1680808.. | ....4594833 AD Investments, LLC........ccccovvvrerenrereinennnns Nationwide Realty Investors, Ltd...................... ownership.......... | ... 60.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 31-1580283.. | ....4590992 |.. ADTV, LLC.................. ... INWD Investments, LLC ... | ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 52-2227314.. | ....4287247 AGMC Reinsurance, Ltd..........cccccoeeveverervierennes Nationwide Advantage Mortgage Company..... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company

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

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

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

0140 | Nationwide . 127-0114983.. | ...4288169 |.......ccceeeveeee [0 SR ALLIED Insurance Company of America Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company

ALLIED Property and Casualty Insurance
0140 | Nationwide.........cccevvererriernns 42579... [42-1201931.. | ....4287144 |.................. [0 SR Company A, ALLIED Group, INC.....cccovvevereriersiercreiieeenes ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Nevooi [
0140 | Nationwide..........ccoevrvrererreens [ v 42-1527863.. | ...4287238 |......cccccuuee.. [0S ALLIED Texas Agency, INC.........cccocevevrrrerennee. TXeooeies AMCO Insurance Company.............ccceeerverenae ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO DU
0140 | Nationwide . 142-6054959.. | ...4287153 |.....ccevvveeee. [0 TR AMCO Insurance Company...........ccceeereveerrrene A ALLIED Group, INC.....cuevevcrersiereeeeeeesiens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N | e
0140 | Nationwide..........ccoevrvrererrrens [ v 59-1031596.. | ....4288011 |......cceevuece. [0S American Marine Underwriters, Inc.................... FLoioine, A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N | e
0140 | Nationwide..........cocoevvereererens [ v 81-4532504.. | ....5082029 |.......ccceeunn. [0 TR American Tax Credit Fund 2017-A, LLC............ OH............ NIA......ooon.. Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO DA
0140 | Nationwide..........ccoevrvrererrrens [ v 82-2001573.. | ...5167113 |..cccovvrirne [0S American Tax Credit Fund 2017-B, LLC............ OH............ NIA.....coone Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ USSP
0140 | Nationwide.........covvvrvrerrrenne [ eovrreerenns 31-1580283.. | ...4591177 | ..o [0S Arena District CA I, LLC.....c.ovvevrrrrreeineireis OH............ NIA ..o NWD Investments, LLC.......cccocovrvrrrrerrerninnenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RS PR
Arena District Garage Condominium
........ 0urrrreeerensseienensneseesssenees | vresessnnees | M@isinsseirne [M@eeiiiiviinns | cevivriveineinnins | Ovieiecsniecinnn. | AsSOCIation OH............ |OTH.............. | Other non-Nationwide Other non-Nationwide..........c.cocevrernrrernrnnens | veeeeNeviiiei [ 21
........ 0ueeeeeererneeneereirerseneiseesennnens | veeveeenene | 90-0280710.. | N/@.cuceiiiieies | cvvvensiinecneens | O | Arena District Owners Association..................... |OH............ |OTH.............. | Other non-Nationwide Other non-Nationwide............coceeereeneenerenenens | veeeeNeviioii [ 21
........ Ourerreerrneereereeesrensssssesssssnnees | vevnnnnene | M@uvsereiiniine [M@ueviviiveins | covversiinsineens | Ovvveveireienennn. | Arena District Swim Club Association................ |OH............ |OTH.............. | Other non-Nationwide Other non-Nationwide..........cccoeervvernrereerernnens | veereNeviiinns [ 21
0140 | Nationwide..........ccoerrrrererrians [ errrerrenns 31-1486309.. | ....5012277 |...cccoovvvrrne [0S Ballantrae Woods, LLC..........cccoeviviererirrnnnnn. OH............ NIA....ccoone Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
0140 | Nationwide..........ooerrvrrerereenne [ eovererrens 26-4083207.. | ....4869447 |....cccccovvurennn [0S Berkshire Crossing Development, LLC.............. DE.....ccce.. NIA....orne NorthStar Commercial Development, LLC....... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ S PR
0140 | Nationwide..........ccoevrvrererrrens [ v 31-1184438.. | ....4594842 |..........cc....... [0S Boulevard Inn Limited Liability Company........... OH............ NIA....ccoin. Nationwide Realty Investors, Ltd...................... ownership.......... | ...... 94.800 |Nationwide Mutual Insurance Company........... | ..... N........ T,
0140 | Nationwide..........covvrverveerenne [ eovererrenns 31-1555487.. | ....4593658 |.......cccceeneeee [0S Broad Street Retail, LLC.......c.cocvvvrrirrerrirrinienee DE......cc... NIA .o Nationwide Realty Investors, Ltd...........c.c........ ownership.......... | ... 60.000 |Nationwide Mutual Insurance Company........... | ..... N........ T
0140 | Nationwide..........ccoerrvererrrans [ errerrenns 20-3624379.. | ....4595531 |...ccvvvirnrne [0 S Brooke School Investment Fund, LLC................ DE.....cc... OTH..covveee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N........ Y
Limited partner

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

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

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

........ 0uveeeeeeereeeeseeeeesseseessnsens | eveereeienes | MAueiieiiiieeees [NMaiiciciiis [ veeieeveieiiees | O, | Co-Investment Fund, LLC.........cvvvvcvccne Other non-Nationwide.............cccoeevvereevvcerecins [N [ e, | Other non-Nationwide..........covevcveeeeceecieees | N [ 21
0140 [ NationWide.........cceevveverrrecrees | covrvirerenns 31-1579973.. | ....2998688 |................... [0 SR COLHOC Limited Partnership.......ccccoecevevennnes NRIArena, LLC.......c.cooeveeiieviceeceeieene ownership.......... [ ...... 30.757 | Other non-Nationwide............cccceeverevereenienens | enee N........ T
0140 | Nationwide.........ocrvurrrrvereennn. 29262... | 74-1061659.. | ....4288057 |......cccovvenee. [0S Colonial County Mutual Insurance Company..... | TX............. A Other non-Nationwide...........cocuererreneencereirninns CONract.......cvves | evreercrcinenes Other non-Nationwide............oceeereereeneererniens | veene [\ A
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........ 0urererreeneereereeesessneseesnnnnes | weeeinnennene | 45-4901238.. |Nf@.ceeciicies | covcveveieieneens | O, | Columbus Arena Management, LLC................. |OH............ |OTH.............. | Other non-Nationwide............ccocorenrrrminecrecnees [M@eciiinirinerni [ covvreireinneee. | Other non-Nationwide.........oceveveeencnenecnnnn | eeeelNuviiiien | 2
0140 | Nationwide.........cooerrrrerrrrrnnnns 18961... |68-0066866.. | ...4288178 |......cccoevvriere | Qv Crestbrook Insurance Company...........ccccceuennee OH............ A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
0140 | NationWide........oeveverrerrereernens [ coreerrerens 31-1486309.. | ...4590255 |......coocvvremnee [Ourreriririienes Crewville, Ltd.........oovererrrercrereresecreieeeeene OH............ NIA ..o Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ SO RS
0140 | Nationwide.........coovrrrrerrrrrnnns 42587... |42-1207150.. | ... 4287162 | ...cocceovevrcene | Qo Depositors Insurance Company............cccvueernee. A A, ALLIED Group, INC.....vvvvevirrieieisireieisiisninnens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
Discover Affordable Housing Investment Fund |
........ 0uerreerrenererensenenenennnes | eveneneenene | 46-4104813. | 0falcciiins [ veienvinineens | O [LLC OH............ |OTH.............. | Other non-Nationwide.............ccocvvrvrnininevnes [ M [ v | Other non-Nationwide.........covevceeencnencnenn | eeeelNuviiin | 21
0140 | NationWide........oeveverrerrereereens [ covrerrerens 33-0096671.. | ...4287694 | ......ccocoveveee | Ourveriireienee DVM Insurance AgeNCY........cvueeeereereeereeneenne (07, W NIA ..o Veterinary Pet Insurance Company................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Nerees | e
0140 | Nationwide.........covvrrrrrrrrrrnnns 15821... |47-4523959.. | ...4890825 |......cccocovvivre | Qo Eagle Captive Reinsurance, LLC...........cccccevunn. OH............ A, Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
0140 | NationWide........oceeeeeerrrereerees [ oreereeens 20-1945276.. | ...4590590 |......cccovemeee [Ourreiiriririenes East of Madison, LLC.........c.cocovrurrinenrererrinaenne DE.....c...... NIA e 120 Acre Partners, Ltd........ccooovvrenineireinennes ownership.......... | ... 24.910 | Nationwide Mutual Insurance Company........... | ..... [\ T
0140 | Nationwide.........cccevveverrreerees | v 20-1945276.. | ....4590590 |......ccceevveveee | Ororrierricree, East of Madison, LLC.........cccccevvvevvivcrereiiene. DE............. NIA............. ND La Quinta Partners, LLC............ccooevrvrnnne ownership......... [ ...... 75.090 |Nationwide Mutual Insurance Company........... | ..... N........ T
........ 0uerereeeeeeeeeeeesesseseessens | eveereeen | 30-0951639.. [N/a...ocvceis [ eveeieeveeiiees | O, | ERN-4 Property Owners Association, Inc.......... |OH............ |[OTH.............. | Other non-Nationwide.............cccccovuereeviveceines [N e, | Other non-Nationwide...........coevecvcveecceesieees | N [ 21
0140 | Nationwide . 142-0618271.. | ... 4569372 | ....cecevvvevees | Ourees Farmland Mutual Insurance Company............... A, OTH..covvve Other non-Nationwide............ccccoevvvrireniiiernnne debt.....coiei [ Other non-Nationwide..........c.ccoeeevverereerveerenns [ e N........ 2
0140 | Nationwide . |75-6013587... | ... 4287676 |......ccoovveevee | Do Freedom Specialty Insurance Company............ OH............ A s Scottsdale Insurance Company ...........cccc...... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ ISR DR
........ 0urvreeeeeeeveeeeeeessisseeniens | ceveveeneens | 46-4736379.. [N/a..vcciiiis [ ceveiviveieieeeees [ O, | GPN-1 Property Owners Association, Inc.......... |[OH............ |OTH.............. | Other non-Nationwide...............ccccoevevvveivivecere [NAciiiiiieiiiices | cevievenne., | Other non-Nationwide...........ccoceevveccvevcveineeees | eodNecii [ 20
............. 20-4939866.. | ....4590808 |............ccoeer. |O.vevvveecneeee.. | Grandview Yard Hotel Holdings, LLC OH............ [NIA............... INRI Equity Land Investments, LLC.................. [ownership.......... |....100.000 | Nationwide Mutual Insurance Company........... | ....Nevooooes [ ovrirrnnans
0140 | Nationwide..........cooevevervrerens [ eorrrrennn 20-4939866.. | ....4590826 |.......ccccoveee [Ouvrrverrrercrnen. Grandview Yard Hotel, LLC Grandview Yard Hotel Holdings, LLC............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N | e
0140 | Nationwide..........ccoevrvrererrrens [ v 20-4939866.. | ....5036200 |.....c.ccooevervee [Ourrrririiicrnen. GVY Residential, LLC..........ccceovevvevererirriiiennns NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N | e
0140 | Nationwide 51-0241172.. | ....3582909 |......cccecvveveee | Orricrcree Harleysville Group INC........coveveveeerecierererinns DE............. NIA.............. Allied Holdings (Delaware), Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Nevooi [
0140 | Nationwide . [41-0417250.. | ....4442260 |......cccccovvveee | O Harleysville Insurance Company............cc.cc.een. PA............ A, Harleysville Group, Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ USSP
0140 | Nationwide . 123-2253669.. | ...4442158 |.....cccoevveveee | O Harleysville Insurance Company of New Jersey |NJ............. A, Harleysville Group, INC........ccccovevivvieriiriienenne ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PRSI
0140 | Nationwide . 123-2864924.. | ... 4442242 | .......coevvivee | O Harleysville Insurance Company of New York... |PA............. Harleysville Group, INC........coovvvernenrenrerriniens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RS PR
0140 | Nationwide . 138-3198542.. | ... 4442251 | ....cooovveviiees | O Harleysville Lake States Insurance Company.... |Ml.............. Harleysville Group, INC........cccooeuivierirriieienne ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ USRI
0140 | Nationwide . 123-1580983.. | ....4440659 |.....cocovvvvivne | Qo Harleysville Life Insurance Company................. PA.....cco.... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ S PR
0140 | Nationwide . 123-2384978.. | ...4442288 | ......cccccooeeeee | O Harleysville Preferred Insurance Company........ PA............. A, Harleysville Group, INC........ccovevivrierirriinienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
0140 | Nationwide . [04-1989660.. | ....4442372 | .....covvvvevne | O Harleysville Worcester Insurance Company...... PA....ccco.... A e, Harleysville Group, INC.......ocvvevernernrenrereiniens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ S PR
0140 | Nationwide..........ccoevrvrererrrens [ v 32-0051216.. | ....4596903 |.....c.ccooevvrvee [Ourrriirieierne. Hideaway Properties Corporation...................... CA..coevenn OTH..ccvvvee Nationwide Realty Investors, Ltd...................... ownership.......... | ...... 50.000 |Nationwide Mutual Insurance Company........... | ..... N........ T,
0140 | Nationwide..........covvrverveerenne [ eovererrenns 31-0871532.. | ....4288020 |....cccoeovvevree [ O Insurance Intermediaries, INC..........ccoovvrevrirnnee. OH............ A e Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ S PR
0140 | Nationwide 20-3289512.. | ....3848436 |......cccooevvee [Ourrivireeieiinn. Jefferson National Financial Corp.............c........ DE.....cc... NIA....ccinne Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... | (U PR
0140 | Nationwide . 175-0300900.. | ....3332887 |.....cocvvveivne | Qo Jefferson National Life Insurance Company...... TXeoieres A e Jefferson National Financial Corporation......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RS R
Jefferson National Life Insurance Company of
0140 | Nationwide.... . |47-1180302.. | ....5111899 New York Jefferson National Life Insurance Company.... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 61-1340595.. | ....5113503 Jefferson National Securities Corporation.......... Jefferson National Financial Corporation......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........oveeveerrrrereereens [ orverrerens 31-1486309.. | ...4097802 |.....ccccovvvreneer | Ourreririririenes Jerome Village Company, LLC.........cccocrvrnrenee Nationwide Realty Investors, Ltd...........ccc........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
Jerome Village Master Property Owners
........ 0neeeeeeeeeeeeeeereeesneeeenenes | eeveeenens | 46-2974590.. [N/a..eiiiieees | eeveeveieiiecens [ O, | ASSOCiation, Inc. OH............ |OTH.............. | Other non-Nationwide..............ccccecvvervvvvrrcevece [NAecriieiieviecees | v, | Other non-Nationwide.........cccvvevveeeceeceeees | eedNevii [ 20
0140 | NationWide.........ccoevvererrrecees | covrveernns 20-8945345.. | ...5111938 | .....cccoecvvevees | Qe JINF AQVISOrs, INC.....c.covvrvericrerieceeecee e DE............. NIA............. Jefferson National Financial Corporation......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ SO O
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Jerome Village Residential Property Owners
........ 0urrerrrrererereenenseiseninnens | vereeenenne | 46-2956640.. |Nfa...cocvcies | coiveriiiniineens | O | Association, Inc. Other non-Nationwide...........ccocovenerervennecnens | Maiiiiiiivininiones | vevveininenee. | Other non-Nationwide...........c.ovevevvcreeinienenn.
0140 | Nationwide 31-1486309.. | ....4590312 | ....coovvvvvres [ O JV Developers, LLC........covrvnrnreneenreneireeeees Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 74-1395229.. | ....4613350 |.. Lone Star General Agency, Inc... . | Nationwide Mutual Insurance Company........... | ownership. ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide . | 38-0865250.. | ....4288187 National Casualty Company...........ccceeerrerrennn. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 [ NationWide.........ccoeveererrrecrees | v AC000920.... | ....4614900 |.....ccoeceevvveee | Ourrerericrereirnes National Casualty Company of America, Ltd...... National Casualty Company............cccccecvvvevennes ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide........oeveverrerrereereens [ covrerrerens 42-1154244.. | ...2889795 |....ccccovvvvvrens | O Nationwide Advantage Mortgage Company....... A NIA ..o AMCO Insurance Company............cc.ceeereereuens ownership.......... | o.... 87.300 |Nationwide Mutual Insurance Company.
ALLIED Property & Casualty Insurance
0140 | NationWide.........oceeeeeeenrereereens [ oreereeneens 42-1154244.. | ...2889795 |...cccoovvvrvneens | O Nationwide Advantage Mortgage Company....... A NIA..ce Company ownership.......... | coeeee. 8.470 | Nationwide Mutual Insurance Company
0140 [ NationWide.........ccoevveverrecerees | v 42-1154244.. | ...2889795 |....ccoeceevvvees | Ourrerecices Nationwide Advantage Mortgage Company....... A, NIA.............. Depositors Insurance Company..............cccueee ownership.......... [ oo 4.230 | Nationwide Mutual Insurance Company
Nationwide Affinity Insurance Company of
0140 | Nationwide.... . |48-0470690.. | ....4288196 America Nationwide Mutual Insurance Company ownership Nationwide Mutual Insurance Company
0140 | Nationwide . 142-1015537.. | ....4288208 Nationwide Agribusiness Insurance Company... Nationwide Mutual Insurance Company........... ownership. Nationwide Mutual Insurance Company
0140 | Nationwide.........ccoevveerrvecrees | corrriernns 31-1578869.. | ....4288075 |.....cccovevvevees | Qe Nationwide Arena, LLC........cccccovvvivrrveriiernnne NRIArena, LLC.......ocovvevvereeeieeeeee e ownership Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoevvrererrrens [ v 20-8670712.. | ....4288114 | ....ccovcveveveee [ O Nationwide Asset Management, LLC................. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide.........ccoevvererrirernne 10723... |95-0639970.. | ...4288217 | ....cccoeveeeeeer [ O Nationwide Assurance Company...........c..cc..... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........ocueeeeeereereereens [ coreereeeens 31-1592130.. | ...2729677 | ...oovvvvrrenees | O Nationwide Bank............ccoeeeeereuneerniniencereineenae Nationwide Financial Services, Inc................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | NationWide.........ccoevvererrrierenes | corrrirerenns 31-1036287.. | ....4288123 |......ccoeovveveee | Qe Nationwide Cash Management Company.......... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoerrvrererrrans [ v 31-4416546.. | ....3828081 |.......ccooevevee [Ouvrriiricicren, Nationwide Corporation.............cccecevveveivererrennns Nationwide Mutual Insurance Company........... ownership.......... | ...... 95.200 |Nationwide Mutual Insurance Company.
0140 | NationWide.........ccoevveverrererenes | v 31-4416546.. | ....3828081 |......ccoeevveveee | Qv Nationwide Corporation Nationwide Mutual Fire Insurance Company... |ownership.......... | ........ 4.800 | Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoerrrrererrians [ errrerrens 04-3679407.. | ....4286839 |....cccccovevvvee [Ourrriireieicrnnn, Nationwide Emerging Managers, LLC.... NWD Investment Management, Inc................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
Nationwide Exclusive Agent Risk Purchasing
0140 | Nationwide. 05-0630007.. | ....4288048 |.. Group, LLC . |Insurance Intermediaries, Inc....... .. | ownership. ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1667326.. | ....4286932 Nationwide Financial Assignment Company...... Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 23-2412039.. | ....4287087 Nationwide Financial General Agency, Inc......... NFS Distributors, INC........ccccoveererirrieirerinnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 31-6554353.. | ....4286978 |.. Nationwide Financial Services Capital Trust...... . | Nationwide Financial Services, Inc. . ..|ownership. ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486870.. | ....3828063 Nationwide Financial Services, Inc.............cc...... Nationwide Corporation............cccccvvererrieienne ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........cceevvererrrreeees | corrrirerenns 52-6969857.. | ....4286996 |.......cccocveveee | Qo Nationwide Fund Advisors Nationwide Financial Services, Inc. ................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoerrrererriens [ evrerrenns 31-1748721.. | ....4287050 |....cccocovvvvrvee [Ourrviireiernn, Nationwide Fund Distributors LLC NFS Distributors, INC.........ccccovevreririreiirrennn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........oceeverrerrerrereens [ correrrenens 31-0900518.. | ...4287041 | ....coocovvvrcnnes [ Ourerrnes Nationwide Fund Management LLC................... NFS Distributors, INC........c.covrrvrrnrerrirririenninns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ SO RS
0140 | Nationwide . [31-4425763.. | ... 4287957 | ...ccovvecvvcene | Qe Nationwide General Insurance Company........... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
0140 | NationWide.........oveeveererrereerrens [ coreereerens 31-1570938.. | ...4286398 |......coocvvemeee [Ourrerririririenes Nationwide Global Holdings, InC..........cc.ccvrrvene. Nationwide Corporation............ccoeeeeverrerreniens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ S PR
0140 | Nationwide 04-3732385.. | ....4286857 |....cccocovvvvrvee [ O, Nationwide Global Ventures, InC...........c.cccvunene NWD Asset Management Holdings, Inc........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
0140 | Nationwide . 131-1399201.. | ....2839398 |....cocovrevvves [ O Nationwide Indemnity Company...........ccccoeueeeeee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ ISR DR
0140 | Nationwide . 195-2130882.. | ....4287180 |...cccvvevviene | Qo Nationwide Insurance Company of America...... OH............ ALLIED Group, INC. ...cvvveieieieieieieeieisieenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSSO PR
0140 | Nationwide . 131-1613686.. | ...4287966 |......ccoovvveves | Ouveriirieienne Nationwide Insurance Company of Florida........ OH............ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ SO R
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0140 | Nationwide..........cooevreerveerenns [ eovereirees 41-2206199. | ....4286950 |.....cccvveenne [0 Nationwide Investment Advisors, LLC................ OH............ NIA .o Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ S PR
0140 | Nationwide..........covrrvererrians [ errrerrenns 73-0988442.. | ....4286923 |.......cccevunne. [0S Nationwide Investment Services Corporation.... | OK............. NIA....ccoine Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... | (U PR
Nationwide Life and Annuity Insurance
0140 | Nationwide.... . 131-1000740.. | ....2995098 Company Nationwide Life Insurance Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide . 131-4156830.. | ....2819288 Nationwide Life Insurance Company Nationwide Financial Services, Inc................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
Nationwide Life Tax Credit Partners 2002-A,
0140 | Nationwide..........ccoervrererrerens [ eorrerenan 13-4212969.. | ...4596127 |......cccoeuue... [0 TR LLC OH............ NIA............... Nationwide Life Insurance Company................ Other....ccoovvvceins [ e 0.010 |Nationwide Mutual Insurance Company...........| ..... N........ T
Nationwide Life Tax Credit Partners 2002-B,
0140 | NationWide.........oeveveeerrrereereens [ coreereenens 01-0749754.. | ...4595960 |.......ccccoveenee. [0S LLC OH............ NIA .o Nationwide Life Insurance Company. I I 0.010 | Nationwide Mutual Insurance Company........... | ..... N........ T
Nationwide Life Tax Credit Partners 2003-A,
0140 | Nationwide..........ccoevrvrerrrreens [ eorrerenan 54-2113175.. | ....4596127 |....cceevevnne. [0S LLC OH............ NIA............... Nationwide Life Insurance Company................ Other.....ccovvvveines e 0.010 |Nationwide Mutual Insurance Company...........| ..... N........ T
Nationwide Life Tax Credit Partners 2003-B,
0140 | Nationwide..........ccoevrvrererrrens [ v 58-2672725.. | ....4596163 |.......cccevuee. [0S LLC OH............ NIA.....ccoon. Nationwide Life Insurance Company................ Other...cocvevieies | e 0.010 |Nationwide Mutual Insurance Company........... | ..... N....... | P
Nationwide Life Tax Credit Partners 2004-A,
0140 | Nationwide..........ccoevrvrererreens [ v 20-0382144.. | ....4596707 |....ccccevirne. [0S LLC OH............ NIA.....ccoo.. Nationwide Life Insurance Company................ Other.....cceeviees | e 0.010 |Nationwide Mutual Insurance Company...........| ..... N....... T,
Nationwide Life Tax Credit Partners 2004-B,
0140 | Nationwide..........ccoeurvrererreens [ v 20-0745944.. | ....4596211 |....cccevevvne. [0S LLC OH............ NIA.....ccoo.. Nationwide Life Insurance Company................ Other.....ceeviees | e 0.010 |Nationwide Mutual Insurance Company........... | ..... N....... P
Nationwide Life Tax Credit Partners 2004-C,
0140 | Nationwide..........coevrvrererrrens [ v 20-0745965.. | ....4596239 |.......cccceuue. [0S LLC OH............ NIA.....ccoon. Nationwide Life Insurance Company. I 0.010 |Nationwide Mutual Insurance Company...........| ..... N....... | P
Nationwide Life Tax Credit Partners 2004-D,
0140 | Nationwide..........ccoevrvrererreans [ v 20-1128408.. | ....4596332 |....ccccvvvrnen [0S LLC OH............ NIA.....cooon. Nationwide Life Insurance Company................ Other...cocvevieis | e 0.010 |Nationwide Mutual Insurance Company...........| ..... N........ | P
Nationwide Life Tax Credit Partners 2004-E,
0140 | Nationwide..........ccoerrvrererriens [ errrerrinns 20-1128472.. | ....4596350 |.....cccovvrrnen [0S LLC OH............ NIA....ccoone Nationwide Life Insurance Company................ Other...coeevies | e 0.010 |Nationwide Mutual Insurance Company........... | ..... N........ | P
Nationwide Life Tax Credit Partners 2004-F,
0140 | Nationwide..........ccoerrvrererriens [ evrerrenns 20-1918935.. | ....3318117 |..coevverrine [0S LLC OH............ NIA....ccoon. Nationwide Life Insurance Company................ Other...coeevies | e 0.010 |Nationwide Mutual Insurance Company........... | ..... N........ P
Nationwide Life Tax Credit Partners 2005-A,
0140 | Nationwide..........cceevrvrererrians [ evrerrens 20-2303694.. | ....4596369 |.........cccnrne. [0S LLC OH............ NIA....ccoone Nationwide Life Insurance Company................ Other...coeevres | e 0.010 |Nationwide Mutual Insurance Company........... | ..... N........ P
Nationwide Life Tax Credit Partners 2005-B,
0140 | Nationwide..........ccoerrvererriens [ errerrinns 20-2303602.. | ....4596378 |.....c.ccoourrnen [0S LLC OH............ NIA...ccone Nationwide Life Insurance Company. I 0.010 |Nationwide Mutual Insurance Company........... | ..... N........ P
Nationwide Life Tax Credit Partners 2005-C,
0140 | Nationwide..........ccoevrvererrrans [ evrrerenns 20-2450960.. | ....4596387 |.....c.ccoovrrnen [0S LLC OH........... NIA....ccone Nationwide Life Insurance Company................ Other...coeevies | e 0.010 |Nationwide Mutual Insurance Company........... | ..... N........ P
Nationwide Life Tax Credit Partners 2005-D,
0140 | Nationwide.........cooerrvererinns [ errreirenns 20-2451052.. | ....4596396 |........ccoorrnen [0S LLC OH............ NIA...coene Nationwide Life Insurance Company................ Other...coeevres | e 0.010 |Nationwide Mutual Insurance Company...........| ..... N........ T
Nationwide Life Tax Credit Partners 2005-E,
0140 | Nationwide..........ooerrrererrnns [ evrerrenns 20-2774223.. | ....4596408 |........cccoevne. [0S LLC OH............ NIA ..o Nationwide Life Insurance Company................ Other...coeevres | e 0.010 |Nationwide Mutual Insurance Company........... | ..... N........ | P
Nationwide Life Tax Credit Partners 2007-A,
0140 | Nationwide.........ccoovrrvrererrnns [ cvrreirenns 21-1288836.. | ....4596426 |.........ccoonn.. [0S LLC OH............ NIA ..o Nationwide Life Insurance Company................ Other...ceevreis | e 0.010 |Nationwide Mutual Insurance Company...........| ..... N........ | P
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Nationwide Life Tax Credit Partners 2009-A,
0140 | Nationwide..........ccoerrvererrrans [ errrerrenns 26-3427373.. | ....4596435 |....ccccovvvnnen [0S LLC OH............ NIA....ccoine Nationwide Life Insurance Company................ Other...coeevies | e 0.010 |Nationwide Mutual Insurance Company........... | ..... N........ T
Nationwide Life Tax Credit Partners 2009-B,
0140 | Nationwide..........ccoerrvrererrans [ errrerrenns 26-3427435.. | ...4596444 | ................... [0S LLC OH............ NIA....ccoine Nationwide Life Insurance Company................ Other...coeevies | e 0.010 |Nationwide Mutual Insurance Company........... | ..... N........ | P
Nationwide Life Tax Credit Partners 2009-C,
0140 | Nationwide..........coovrrvrereerinne [ errrrerrens 26-3427479.. | ....4596499 |.....cccccevvrnen [0S LLC OH............ NIA...coine Nationwide Life Insurance Company................ Other...coeevres | e 0.010 |Nationwide Mutual Insurance Company...........| ..... N........ | P
Nationwide Life Tax Credit Partners 2009-D,
0140 | Nationwide..........coevrrrrererrnne [ errerrenns 26-3427525.. | ....4596510 |...ccovvrrnnnnn [0S LLC OH............ NIA...coine Nationwide Life Insurance Company................ Other...ceevres | errene 0.010 |Nationwide Mutual Insurance Company........... | ... N....... | P
Nationwide Life Tax Credit Partners 2009-E,
0140 [ NationWide.........ccoevvererrreerenes | v 26-4737055.. | ....4596529 |.......ccoevnu.. [0 SR LLC OH............ NIA............. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Nevooo [
Nationwide Life Tax Credit Partners 2009-F,
0140 | NationWide.........ccoevveverrrecrees | covrrierenns 26-4737157.. | ....4596547 |......cceovvnee. [0 SR LLC OH............ NIA.............. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Nevooo [
0140 [ NationWide.........ccoevveverrrverees | v 27-1362364.. | ....4596622 |.........cc.c....... [0 SR Nationwide Life Tax Credit Partners 2009-I, LLC| OH............ NIA............. Nationwide Life Insurance Company................ other. ..o e 0.010 [Nationwide Mutual Insurance Company........... | ..... N........ T
0140 [ NationWide.........ccoevveverrrccrees | v 45-0469525.. | ....3779811 Nationwide Life Tax Credit Partners No. 1, LLC |OH............ NIA............. Nationwide Life Insurance Company................ other.....ccooveveiins o 0.010 |Nationwide Mutual Insurance Company
0140 | Nationwide . | 75-1780981.. | ....4287984 Nationwide LIoyds..........ccooveverviveiericienerereens TXevieis A, 11 TR U PO contract.......ccoee. | cervererernennns Nationwide Mutual Insurance Company
0140 | NationWide.........cccevvererrreerenes | corrrirerenns 42-1373380.. | ....4287210 Nationwide Member Solutions Agency Inc......... A, NIA.............. ALLIED Group, Inc ownership.......... Nationwide Mutual Insurance Company
0140 | Nationwide. 75-3191025.. | ....4597094 | .. Nationwide Mutual Capital I, LLC.... . | Nationwide Mutual Capital, LLC....... .. | ownership. Nationwide Mutual Insurance Company
0140 | Nationwide 75-3191025.. | ....4595269 Nationwide Mutual Capital, LLC............c.ccevvnceee Nationwide Mutual Insurance Company........... ownership.......... Nationwide Mutual Insurance Company
0140 | Nationwide 23779... |82-0549218.. | ....3828090 Nationwide Mutual Fire Insurance Company..... |OH............ Other non-Nationwide Other non-Nationwide............cccoeverrerrierernnnnns
0140 | Nationwide. . 131-4177100.. | ....3828072 |.. Nationwide Mutual Insurance Company . | Other non-Nationwide... nfa..... .. | Other non-Nationwide.....
0140 | Nationwide 34-2012765.. | ....4288084 Nationwide Private Equity Fund, LLC................. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
Nationwide Property and Casualty Insurance
0140 | Nationwide..........ccoerrvrerrrnnnns 37877... |31-0970750.. | ....4287993 |.......ccovmnnen [0S Company Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | NationWide.........cceervvrererrrccees | corrrirerenns 31-1486309.. | ....4288105 |.....ccceenneee. [0 S Nationwide Realty Investors, Ltd Nationwide Mutual Insurance Company........... ownership.......... [ ...... 97.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoevvvrererreans [ errerrinns 31-1486309.. | ....4288105 |.....c.ccovvrrnen [0S Nationwide Realty Investors, Ltd Nationwide Indemnity Company..........c.cccoeene ownership.......... oo 3.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........ccoervvrererrrrcrenes | covrrierenns 31-1486309.. | ....4590264 |................... [0 S Nationwide Realty Management, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.........cccoerrirererrans [ ererrerrinns Nainns ... 4288066 |......ccocvneee. [0S Nationwide Realty Services, Ltd..........ccccccuuenee. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide...........ccoerrvrerrrerens [ eorrerennn 73-0948330.. | ....4287096 |.......cooounee. [0 S Nationwide Retirement Solutions, Inc................ NFS Distributors, Inc ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide..........coevrvererrrans [ evrrerrenns 36-2434406.. | ....4287078 Nationwide Securities, LLC.........cccocvververrerninens NFS Distributors, Inc ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-4177100.. | ....4288093 Nationwide Services Company, LLC.................. Nationwide Mutual Insurance Company ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 27-0743545.. | ....4564041 Nationwide Tax Credit Partners 2009-G, LLC.... . | Nationwide Mutual Insurance Company........... [Other.....ccccccoevrs | evrev. 0.010 |Nationwide Mutual Insurance Company
0140 | Nationwide 27-0768791.. | ....4596891 Nationwide Tax Credit Partners 2009-H, LLC.... Nationwide Mutual Insurance Company ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 46-1952215.. | ....4596556 Nationwide Tax Credit Partners 2013-A, LLC.... Nationwide Life Insurance Company R 0.010 |Nationwide Mutual Insurance Company
0140 | Nationwide. 46-1971926.. | ....4596592 | .. Nationwide Tax Credit Partners 2013-B, LLC.... . | Nationwide Life Insurance Company.... ..|other.. 0.010 |Nationwide Mutual Insurance Company.
0140 | Nationwide 20-5976272.. | ....4595410 Nationwide Ventures, LLC..........cccocvverrvrernnnnn. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
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0140 [ NationWide.........cceevvererrrreees | corrrirerenns 11-3651828.. | ....4588168 |........cccceveees | Qe ND La Quinta Partners, LLC...........c.cccceceeceveveee |DEcoceeee o [NIALL.. Nationwide Realty Investors, Ltd..................... ownership. Nationwide Mutual Insurance Company
0140 | Nationwide..........covrrvererrians [ errrerrenns 20-0585594.. | ....4286866 |.........cccovee [Ourrrrirerieicrinnn. Newhouse Capital Partners II, LLC.............c..... |DE...cooeeee. [NIAL.......o. Nationwide Global Ventures, Inc.............cc...... ownership Nationwide Mutual Insurance Company
0140 | NationWide........oeveverrerrereernens [ coreerrerens 13-4110716.. | ....4286679 |...coccvevvrerens | O Newhouse Capital Partners, LLC.........c.cccccoeesees | DEeevrocces [NIALceie NWD Investment Management, Inc................. ownership, Nationwide Mutual Insurance Company
0140 | Nationwide..........cceerrrrererrans [ erererrenns 13-4110716.. | ...4286679 |.....ccccvevvriere | Qe Newhouse Capital Partners, LLC..............cccceuee. |DEcercevcer [NIAL.. Nationwide Mutual Insurance Company........... ownership Nationwide Mutual Insurance Company
0140 | Nationwide...........ccoeurvrererverens [ errrerennns 13-4110716.. | ....4286679 Newhouse Capital Partners, LLC...............cceeee. |DEcceeer [NIAL... Nationwide Mutual Fire Insurance Company... |ownership Nationwide Mutual Insurance Company
0140 | Nationwide 31-1630871.. | ....4287032 NFS Distributors, INC........cccovvrevreereiiiriiiennns Nationwide Financial Services, Inc. ................. ownership Nationwide Mutual Insurance Company
0140 | Nationwide. 14-1892640.. | ...4596677 |.. NHT XIl Tax Credit Fund, LLC.... . | Nationwide Life Insurance Company. ....| ownership. Nationwide Mutual Insurance Company
0140 | Nationwide 14-1892640.. | ....4596677 NHT XII Tax Credit Fund, LLC..........cccccevevernnes Nationwide Assurance Company .................... ownership Nationwide Mutual Insurance Company
0140 | Nationwide 14-1892640.. | ....4596677 NHT XII Tax Credit Fund, LLC........c.ccccevveveveeee [ DCrerececes [NIAL Nationwide Mutual Insurance Company........... ownership, Nationwide Mutual Insurance Company
0140 | Nationwide. 46-3762545.. | ...4750442 | .. NNOVS, LLC......ccceoevreree . | Nationwide Mutual Insurance Company........... | ownership. Nationwide Mutual Insurance Company
0140 | NationWide.........oceeveeeerrereereens [ coreereenenns 20-4939866.. | ....4590817 North of Third, LLC.......cccovverrirerrreereireireineeneens NRI Equity Land Investments, LLC.................. ownership. Nationwide Mutual Insurance Company
0140 | NationWide.........ccoevveverrrrerees | corrrierenns 26-4083207.. | ....4590385 Northstar Commercial Development, LLC.......... OH............ NIA............. Nationwide Realty Investors, Ltd..................... ownership Nationwide Mutual Insurance Company
Northstar Master Property Owners Association,
........ 0ueerrrerrrrerererenneiseesenienins | veevenennene | 01-1763500.. [Nf@..ccnincee. Inc. OH............ |OTH.............. | Other non-Nationwide...........c.ccocuvrnerevrrvens [N [ | Other non-Nationwide..........cocvevvnceciciniinennes
0140 | Nationwide..........ccoevrvrererreens [ v 26-4083354.. | ....4594909 Northstar Residential Development, LLC........... OH............ NIA.....coon. Nationwide Realty Investors, Ltd..................... ownership.......... | ...... 50.000 |Nationwide Mutual Insurance Company.
0140 [ Nationwide.........ccoevveerrrccrees | v 31-1486309.. | ....4594794 NRIArena, LLC.......covveveveereieeeeceeeseereae OH............ NIA.............. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoevrvrererrrens [ v 31-1486309.. | ....4594815 NRI Brooksedge, LLC.........cccceveuririieririirerenne OH............ NIA.....ccoo.. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide.........cccevveerrrecrees | v 31-1486309.. | ....4595027 NRI Builders, LLC........coovvvererrecseeieeevereae OH............ NIA.............. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoevrvrererrrens [ v 31-1486309.. | ....4590246 NRI Communities/Harris Blvd., LLC................... OH............ NIA.....coone Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....4590282 NRI Cramer Creek, LLC........ocovvvrvereerrrrireirnies Nationwide Realty Investors, Ltd.........c.c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 20-4939866.. | ....4590460 |.. NRI Equity Land Investments, LLC. . | Nationwide Realty Investors, Ltd.. .. [ownership.......... | ...... 80.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 26-0212217.. | ....4590394 NRI Equity Tampa, LLC........cccoevrvvrriererrirerenne Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....4590376 NRI Maxtown, LLC.........ccooveverieieceneeieis Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 30-4939866.. | ....4590406 |.. NRI Office Ventures, Ltd. . | Nationwide Realty Investors, Ltd.. ... |[ownership. ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....4596912 NRI Telecom, LLC.......covvvvvereerereeieeeeeeas NWD Investments, LLC..........ccevvvrererrirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........covvreerererenne [ eorereirenns 31-1486309.. | ....4590349 |.....cccovvovvee [ O NRI-RivUION, LLC......oevireiereeecneieireieenes Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RS PR
0140 | Nationwide..........ccoerrvererrrans [ errerenns 26-4083354.. | ....4869456 |.......cccoovvee [Ouvrrierereicrinnn, NS Developers, LLC........ccocvevieeriieieireienenn. Northstar Residential Development, LLC......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO DR
0140 | Nationwide..........oovvreereeereenne [ eorereireens 45-3123274.. | ... 4595438 |......coovvvveene | O NTCIF-2011 Georgia State Investor, LLC.......... OH............ NIA ..o Nationwide Property and Casualty Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RS PR
0140 | Nationwide..........ccoerrvererrians [ evrrerrenns 90-0729552.. | ....4596695 |.......ccooeevvee [ O, NTCIF-2011, LLC...roverreeeeecse e OH............ NIA....ccoone Nationwide Life Insurance Company................ ownership.......... | ...... 50.000 |Nationwide Mutual Insurance Company........... | ..... N........ P
0140 |NationWide........oeeeverrerrerrereens [ covverrenens 90-0729552.. | ...4596695 | .......ccccovvenres | Ourrerririririienns NTCIF-2011, LLC...oereeeerereeceeeeereeenn OH............ NIA .o Nationwide Mutual Fire Insurance Company... | ownership.......... | ...... 50.000 |Nationwide Mutual Insurance Company........... | ..... N........ T
0140 | Nationwide.........ccoverrvrererrans [ eererrenns 27-4700627.. | ....4596716 |....cccoevvvvvres [Ouvvierreieiinne NTCP 2011-A, LLC....ovreeeeeereeenie OH............ NIA...ccine Nationwide Life Insurance Company. Nationwide Mutual Insurance Company........... | ..... N........ P
0140 | NationWide.........oceeveerrrrerrernens [ correreenens 46-0741029.. | ...4464703 | .....ccovvvvevrens | O NTCP 2012-A, LLC....oveeerreeeereireieenne OH............ NIA ..o Nationwide Life Insurance Company. Nationwide Mutual Insurance Company........... | ..... N........ T
0140 | Nationwide..........ccoerrvererrians [ errrerrenns 46-3309896.. | ...4586164 |......cccocovveeee | Qo NTCP 2013-C, LLC....ooevveeveee s OH............ NIA....ccoine Nationwide Life Insurance Company. Nationwide Mutual Insurance Company........... | ..... N........ T
0140 | NationWide.........oceevereerrereereens [ oreereenens 46-4111078.. | ... 4596743 | ...oovrovrveens | O NTCP 2014-A, LLC.....oveeeereerereienee OH............ NIA e Nationwide Life Insurance Company. Nationwide Mutual Insurance Company........... | ..... |\ T
0140 | Nationwide..........coovrrvrererrnns [ errrrerrenns 47-1404116.. | ...4802734 | ...ccovvevrieee | O NTCP 2014-B, LLC.....coovrerereeeeveeereienine OH............ NIA ..o Nationwide Life Insurance Company Nationwide Mutual Insurance Company........... | ..... N........ | P
0140 | NationWide.........oeeeverrerrereerrens [ orverrenens 47-1413242.. | ...4809948 |......coccovvovveee | O, NTCP 2014-C, LLC....oooveeveereecreerereeceeeiene OH............ NIA..coe Nationwide Life Insurance Company. Nationwide Mutual Insurance Company........... | ..... N........ T
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0140 [ NationWide.........cceevvererrrreees | corrrirerenns 47-3909345.. | ...4869483 |.......ccccocene. [0 S, NTCP 2015-A, LLC.....ovveee e Nationwide Life Insurance Company. veee | e 0.010 |Nationwide Mutual Insurance Company
0140 | Nationwide..........covrrvererrians [ errrerrenns 47-4148470.. | ...4890807 |......cccevnuee. [0S NTCP 2015-B, LLC.....ooovvereeeecreeeeienie Nationwide Life Insurance Company. I 0.010 |Nationwide Mutual Insurance Company
........ 0uereereereeereeeeseeeesseseessssene | eveereeenn | 81-3836925.. | ....5048678 |......cccoceveevee | Oevrvecvcivereiees [INTCP 2016-A, LLC...ve Other non-Nationwide.............cccooevereerrieernnnes revereereeiennnn. | Other non-Nationwide...........ccocvevevvcveeeicnnnnnns
0140 | Nationwide..........cceerrrrererrans [ erererrenns 82--2015065. | ....5167122 |....ccoevvrrrnen [0S NTCP 2017-A, LLC....ovreeeeerereeeenine Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........oveeveererrereereens [ crrerrenens 81-0936428.. | ....4966663 NW Private Debt, LLC.......ccccovvrurminirrrirrirrineenns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 26-1903919.. | ....5012295 NW REL LLC....ovvrreieeerese e Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 81-2326191.. | ....5011609 |.. NW-442 Ocean, LLC... . INW REI (NLIC), LLC. ... | ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 46-3654078.. | ....4593621 NW-Amesbury, LLC.........cccoevveercreereee, NW-REL LLC.....oovevieeeecceeeve e ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 81-1263284.. | ....4960979 NW-Amesbury Il, LLC.......ooovrrrrerinrerrirrineenee Nationwide Mutual Insurance Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 81-1246932.. | ....4958855 |.. NW-Baseline, LLC... . | Nationwide Mutual Insurance Company........... | ownership. ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 81-1869861.. | ....4984911 NW-Beech, LLC.......ccoovrreerrercireeeineineireeeeens NW REI, (NMFIC), LLC......cooevrrrrrrirereireinnes ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | NationWide.........ccoevveverrrrerees | corrrierenns 47-4999493.. | ....4902223 NW-Belleview, LLC..........ccccvvveeerriererecreine, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........ocveeeeeerrereereens [ coreereineens 81-1211881.. | ....4962151 NW-Castle Rock, LLC.........coccvveneerrreiiencireinnes Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide..........ccovvvereererens [ eorrrrennns 46-3674167.. | ....4595090 NW-Cedar Springs, LLC........cccoovverrvrererrerernnn. OH............ NIA.....cooon.. NW REL LLC...veeieeeeeeeeeee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoevrveerrrreens [ v 82-2957977.. | ...5167131 NW-Civita, LLC......coeverirricereeeeeeee e OH............ NIA.....ccooe. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
Nationwide Life and Annuity Insurance
0140 | Nationwide..........ccoevrvrererrrens [ v 82-2958440.. | ...5167140 NW-Civita NLAIC, LLC........cccovvrirrrrerererereeee Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide.........cccevveerrrecrees | v 81-1285433.. | ....4961024 NW-College Park, LLC.........cccovevvvrvrererierenne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoevrvrererrrens [ v 31-1580283.. | ....4591038 NWD 205 Vine, LLC......coccooererirecreereenee NWD Investments, LLC.........cccovevvrvererrirennnnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1580283.. | ....4591261 NWD 225 Nationwide, LLC NWD Investments, LLC.......cccocovrvrrrrerrerninnenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 31-1580283.. | ....4591056 |.. NWD 230 West, LLC....... . INWD Investments, LLC.... ... | ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 31-1580283.. | ....4590545 NWD 240 Nationwide, LLC NWD Investments, LLC.......c.cccovvvvvrererrerennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1580283.. | ....4590273 NWD 250 Brodbelt, LLC.........cccoceverereirercrrenns NWD Investments, LLC.........cccevvvrererrirennnnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 31-1580283.. | ....4981134 |.. NWD 250 West, LLC... . INWD Investments, LLC.... .... |ownership. ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 31-1580283.. | ....4590554 NWD 265 Neil, LLC.......coceverrirrecreereieniee NWD Investments, LLC..........ccevvvrererrirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........covvreerererenne [ eorereirenns 31-1580283.. | ....4590518 |......cccovveeeee [0 NWD 275 Marconi, LLC.......cccovvrrerrerrrrienne NWD Investments, LLC........ccocovrnrerrereerninienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RS PR
0140 | Nationwide..........ccoerrvererrrans [ errerenns 31-1580283.. | ....4590509 |.....c.ccovvrrnen [0S NWD 300 Neil, LLC.....coverererieereeereieniene NWD Investments, LLC.........cccerervrrererrirennnnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO DR
0140 | Nationwide..........oovvreereeereenne [ eorereireens 31-1580283.. | ....4590572 |....ccocvvveee [0 NWD 300 Spring, LLC......covvvererreireieireereiens NWD Investments, LLC.......ccccocorrmeerrereerninienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RS PR
0140 | Nationwide..........ccoerrvererrians [ evrrerrenns 31-1580283.. | ....4590527 |....cccocvvrnrnen [0S NWD 355 McConnell, LLC........ccccoevvevevrrercnnes NWD Investments, LLC.........ccoevevrererrirennnnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
0140 |NationWide........oeeeverrerrerrereens [ covverrenens 31-1580283.. | ...4590581 |.......cccovvenee. [0S NWD 425 Nationwide, LLC NWD Investments, LLC.......c.cocvrrerenrereerninienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ SO RS
0140 | Nationwide.........ccoverrvrererrans [ eererrenns 31-1580283.. | ....4590536 |.......ccoovrrnen [0S NWD 500 Nationwide, LLC NWD Investments, LLC.......cccocovrvvrererirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
0140 | NationWide.........oceeveerrrrerrernens [ correreenens 31-1580283.. | ...4591298 |.......ccoovvenee. [0 NWD Arena Crossing, LLC NWD Investments, LLC.......c.ccocvvrneereerrerrinienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ S PR
0140 | Nationwide..........ccoerrvererrians [ errrerrenns 31-1580283.. | ....4591083 |.....c.ccoovrrnen [0S NWD Arena District I, LLC.........cccovverrrrirerrrenn. NWD Investments, LLC.........ccoervrvrereirirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
0140 | NationWide.........oceevereerrereereens [ oreereenens 31-1580283.. | ...4591300 |....ccccovrnrenee. [0S NWD Arena District II, LLC NWD Investments, LLC........ccocoveneereereerninienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ ISR DR
0140 | Nationwide..........coovrrvrererrnns [ errrrerrenns 31-1580283.. | ....4591113 | ..o [0S NWD Arena District MM, LLC NWD Investments, LLC.......c.cocorvvrvreriinnnnnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
0140 | NationWide.........oeeeverrerrereerrens [ orverrenens 31-1580283.. | ...4591319 |..ccovvvrrrenee [0S NWD Arena District PW, LLC NWD Investments, LLC.......cccocvrrnrenrerrerninienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ SO R
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1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | NationWide. .........cevrrereereereens [ eoverrrrees 31-1580283.. | ...4591131 | .o [0 NWD Arena District V, LLC.......ccccovvvreririnenne OH............. NIA oo NWD Investments, LLC..........coovevvrreirinnenne ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neoooree [
0140 | NationWide. .........cvvreereererereens [ eovereireens 04-3679396.. | ....4286848 |........ccccoenn.. [0 NWD Asset Management Holdings, Inc............. DE....ccooee NIA oo NWD Investment Management, Inc.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide..........ccceovrverererrerens | corrrierenns 31-1580283.. | ....4591328 |.......cooevnue. [0 S NWD Athletic Club, LLC NWD Investments, LLC ownership......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide. .........cewverevreeereens [ eovereireins 30-0876022.. | ....4810010 |...coovrrvrrennee O NWD Franklinton, LLC NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | NationWide. .........ceveereerereereens [ eorereirees 31-1636299.. | ....4286594 NWD Investment Management, InC.................... DE....ccooee NIA .o Nationwide Corporation............cccvvveurierinenes ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 31-1580283.. | ....4587965 NWD Investments, LLC........ccccovreurinerncrninnnnes OH............. NIA .o Nationwide Realty Investors, Ltd............c..o..... ownership Nationwide Mutual Insurance Company
0140 | Nationwide... . |47-4036460.. | ...4869492 |. . |NW-Deerfield, LLC... . | Nationwide Mutual Insurance Company.. . |ownership... Nationwide Mutual Insurance Company....
Nationwide Life and Annuity Insurance
0140 | NationWide. .........cewrereerereereens [ eoverereens 47-4036460.. | ....4869492 NW-Deerfield, LLC.........cocoerererrrrrnerrircirinieneenne OH............. NIA .o Company ownership.......... | .o.... 24.970 |Nationwide Mutual Insurance Company........... | ..... N T
0140 | NationWide..........cevvereereeereens [ eovereireens 81-2327221.. | ...5013443 NW-Deerfield I, LLC.......cccoverrreerrrrereiririenninee OH............. NIA .o NW REL LLC....ooieereieeeeseeeeeeseieeeenes ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neoores [
0140 | NationWide...........ceevvvrvererreres v 81-4401901.. | ....5082010 NW-Grapevine Bluffs, LLC...........ccccooevirrirrrnnnes OH............. NIA....cccoove. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neoooos [
0140 | Nationwide 46-4330384.. | ...4750443 NW-Hudnall, LLC NWREL LLC....cooveieieeieccveeee e ownership ....100.000 |Nationwide Mutual Insurance Company........... | ..... N
0140 | Nationwide... . |82-1881115.. | ...5143078 |. . |NW-Ironhorse, LLC.. . | Nationwide Mutual Insurance Company.. . |ownership... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N
0140 | Nationwide 47-2482818.. | ...4810122 NW-Jasper WAG, LLC NWREL LLC....cooveieieeeeeteee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N
0140 | Nationwide..........ccceevrvrrererrren | covrriernnns 47-1497429.. | ...4809957 |......cccovuvrrnne [0 S NW-Jefferson, LLC........cccoeverriererieeisiieienne NWREL LLC....coooveveieveiecceeee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neooooe [
0140 | NationWide...........ceovrrrvererreres v 81-1232565.. | ....4961042 |.....cccevvnve. [0 NW-Lenexa, LLC NW REI (NLAIC), LLC....cooevereiveeereeae ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neooooo [
0140 | NationWide..........coevvvrvererreres v 81-1671648.. | ...4981116 |...ccceevvne [0S NW-Lenexa Il, LLC NW REI (NLAIC), LLC.....coooverieireeerieiene ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neooooo [
0140 | Nationwide..........cccoevvvrrererreien | covrrieinnns 81-5146596.. | ....5092961 |.......ccoournee. [0 ST NW-Logan, LLC.......cccceverieeeeecceee s NWREL LLC....coooveieieereicceeee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neoooe [
0140 | Nationwide..........ccceevrrrrerereren | corrriernnns 81-5146266.. | ....5092989 |........cccc...... [0 S NW-Millenia, LLC.........ccoeverriererieeieieie e NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neoooe [
0140 | Nationwide..........cccoovrvrrerererens | covrriernnns 46-2457568.. | ...4591467 |.....ccccoevevvnne [0 S NW-Montrose, LLC NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neoooe [
0140 | Nationwide.........ccceovrrrvererernns | corrrirernnns 46-3888719.. | ...4593603 |.......cccevvnne [0 S NW-Park 288, LLC........cccccovuerrererrirrieiiesiienenns NWREL LLC....covveieieveieceiee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neoooe [
0140 | Nationwide.........ccceevurrrerereinn | covrieinnns 47-1740812.. | ...4809966 |...........ccee... [0 S NW-Peachtree, LLC.... NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neoooe [
0140 | Nationwide..........cccoevrrererrrernns | cvrrieinnns 46-2469044.. | ...4591494 | .........c.ce.. [0 S NW-Portales, LLC NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neooee [
0140 | Nationwide.........ccceevrrerererernns | covrrieinnns 47-2449044.. | ...4810113 | ..o [0 S NW-Promenade at Madison, LLC....................... OH............. NIA....cccooe NWREL LLC....cooveieiieeeceie e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neoooe [
Nationwide Life and Annuity Insurance
0140 | NationWide..........cevevvrvererrees [ v 81-1603024.. | ....4981086 |.........ccouen. [0 NW REI (NLAIC), LLC......ooovererreeeciee s Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neooooes [
0140 | NationWide...........ceervrvererrees v 81-1619428.. | ....4981107 |..cocvvrvirnne [0 NW REI (NLIC), LLC.....oovvevrrrieerieeeeviee Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neooooes [
0140 | NationWide..........ceervrvererrees [ v 81-1861190.. | ....4984902 NW REI (NMFIC), LLC.....ovveriecreeeiae Nationwide Mutual Fire Insurance Company.... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neooooes [
0140 | NationWide.........coceverrrrererens [ evrrerrenns 46-1100378.. | ...4591524 NW-Triangle, LLC........coovvrereeeeeeeeeeeis NWREL LLC....covveieieieieeeeeeesee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neooooes [
0140 | NationWide.........oceverrrvererens [evrrerrens 46-5764783.. | ...4809939 NW-Tysons, LLC.....c.veveiieeeceeceiees NWREL LLC....covteieieieieeieieeesee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neooooes [
0140 | Nationwide 31-0947092.. | ....4590479 OCH Company, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... \ TR
0140 | Nationwide... . 131-0947092.. | ...4590442 |. . | Ohio Center Hotel Company Limited.. . .. | Nationwide Realty Investors, Ltd. ... ownership... Nationwide Mutual Insurance Company........... | ..... N
0140 | Nationwide 31-0947092.. | ....4590442 Ohio Center Hotel Company Limited.................. OCH Company, LLC.......ccoevrerrrrerrieierreenns ownership Nationwide Mutual Insurance Company........... | ..... [\ TR
0140 |Nationwide..........cccocovevvvvens | overernnns 26-0263012.. [N/a.ecicicieies | [0 Old Track Street Owners Association, Inc.......... OH....cooo.. (0] 1 F— Other non-NationWide...........ccceeeeeercccienns 31 R I Other non-Nationwide............ccoceeveveveevievceeverenes | conee N........ A
Nationwide Life and Annuity Insurance
0140 | NationWide..........cervrrrvereiriens 13999... |27-1712056.. | ....4286914 | .....ccccvcvrvnnne [0 Olentangy Reinsurance, LLC.........ccccouvvvirivennns VT A, Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neooores [
On Your Side Nationwide Insurance Agency,
0140 | Nationwide..........ccceovvvererereeren | covrvierenns 47-1923444.. | ...4809975 |.....cccceveenee. [0SR Inc. OH.....c.c.... OTH......co...... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N R
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0140 [ NationWide.........cceevvererrrreees | corrrirerenns Nane. 4596462 | .. [0 S, OYS FUNA LLC......ovevevecveee e DE............. OTH..ccvvve Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N........ R
Investor member
0140 | Nationwide..........ccoerrvrererrans [ errrerrenns Nanns ...4596480 |......ccocvuee. [0S Park 288 Industrial, LLC..........ccccoeverrerriererrinns L, S NIA....ccoine Nationwide Mutual Insurance Company........... [nocontrol  |...... 95.000 |other non-Nationwide............cccoevvereriererins [ e N........ | P
Parks Edge Condominium Home Owners
........ 0uevrrerrrrerereeensesenenenns | verveennnene | M8 [N | eveneieniiens | O, | AsSOCiation Other non-Nationwide..............covverervvrveinens | Maiiiiiicininines | v, | Other non-Nationwide...........c.ovevevcveiiiniennn.
0140 | NationWide.........oeveeeeerreereereens [ oreereeeens 31-1486309.. | ....4590358 Perimeter A, Lid.......ccoenrererenieecnerereieenes Nationwide Realty Investors, Ltd...........cc......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 20-1169305.. | ....4564032 Polyphony Fund LLC.........ccoovvvieiererieeieis Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 39-1907217.. | ....4287201 |.. Premier Agency, Inc . |ALLIED Group, Inc.... ... |ownership. ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 75-2938844.. | ....4287005 Registered Investment Advisors Services, Inc... Nationwide Financial Services, Inc................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 82-0549218.. | ....4288244 Retention Alternatives Ltd...........ccccocoverriniene. Nationwide Mutual Fire Insurance Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide. 20-2726014.. | ....4595278 |.. Riverview Diversified Opportunities, LLC.... .. | Nationwide Mutual Insurance Company........... ownership. Nationwide Mutual Insurance Company
0140 | Nationwide 20-2726014.. | ....4595278 Riverview Diversified Opportunities, LLC........... Nationwide Mutual Fire Insurance Company... |ownership Nationwide Mutual Insurance Company
0140 | Nationwide 20-2726014.. | ....4595278 |.......cceeuue. [0 TR Riverview Diversified Opportunities, LLC........... Nationwide Life Insurance Company................ OWNErship......ccc. | evererrenans Nationwide Mutual Insurance Company
0140 | Nationwide 22-3655264.. | ....4286530 |....cccccvvune. [0SR Riverview International Group, Inc..................... NWD Investment Management, Inc................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 26-0384865.. | ....4595287 |.....cccoevune. [0SR Riverview Multi Series Fund, LL - Class Event.. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N....... 2
0140 | Nationwide 20-8027258.. | ....4595335 |......ccceoevnne. [0 SR Riverview Multi Series Fund, LL - Class N......... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N........ 2t
0140 | Nationwide . 131-1117969.. | ....4288002 |................... [0S Scottsdale Indemnity Company............c.ccvvveee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N | e
0140 | Nationwide . 131-1024978.. | ....3091988 |......cccoevrrene. [0S Scottsdale Insurance Company...........cccocvvenes Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
0140 | Nationwide . |86-0835870.. | ...4287649 |.........c........ [0S Scottsdale Surplus Lines Insurance Company... Scottsdale Insurance Company.............ccc...... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N | e
0140 | Nationwide 91-2158214.. The Hideaway Club........cc.cccovevereerererecreieennns Other non-Nationwide Other non-Nationwide
0140 | Nationwide. 86-1094799.. The Hideaway Owners Association .. | Other non-Nationwide... .| Other non-Nationwide
0140 | Nationwide 20-3541511.. The Madison Club..........cccevrreerenrnrirrieisreneenns Other non-Nationwide............cocurverrvenrerrirrininns Other non-Nationwide
0140 | Nationwide 20-3541507.. The Madison Club Owners Association............. Other non-Nationwide............coceeeerreenencireirninns Other non-Nationwide
0140 | Nationwide. 31-1610040.. | ....2989882 |.. The Waterfront Partners, LLC . | Nationwide Realty Investors, Ltd.. ... |ownership. ..50.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 52-2031677.. | ....4287751 THI Holdings (Delaware), InC.........cccccvverrerrnnn. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 74-2825853.. | ....4287863 |......cccovuneee [0S Titan Auto Insurance of New Mexico, Inc........... THI Holdings (Delaware), Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide . | 74-2286759.. | ...4287797 |...cooevvernee. [0S Titan Indemnity Company.........ccccceevveveirivenens THI Holdings (Delaware), Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide . 186-0619597.. | ...4287845 |........ccccone. [0S Titan Insurance Company...........coveerrereneeneenee Ml A s Titan Indemnity Company...........ccoeveeereerreneens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ SO RS
0140 | Nationwide..........ccoerrrrerrrrrans [ erererrenns 75-1284530.. | ....4287890 |....cccccvvrrrnen [0S Titan Insurance Services, INC........ccoeverrivrrrennes L), S NIA...ccine THI Holdings (Delaware), INC........cccooevverrennee ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
0140 | NationWide.........oveeveererrereerrens [ coreereerens 81-1456923.. | ...4975937 |...cocvvvrrenee. [0 US Regional Logistics Program, L.P....... DE.....cc... NIA .o Nationwide Mutual Insurance Company........... ownership......... | o.... 23.330 | Nationwide Mutual Insurance Company........... | ..... N........ T
0140 | Nationwide..........ccoerrvererrrans [ errerrenns 81-1456923.. | ....4975937 |...ccvvvvrnnnen [0S US Regional Logistics Program, L.P....... DE.....cco... NIA....ccone Nationwide Life Insurance Company................ ownership.......... | ...... 13.330 |Nationwide Mutual Insurance Company........... | ..... N........ | P
Nationwide Life and Annuity Insurance
0140 | Nationwide.........ccoerrvrererinns [ cvrrerrenns 81-1456923.. | ....4975937 |...ccovvvvrnrnan [0 S US Regional Logistics Program, L.P....... DE.....ccoe.. NIA...coine Company ownership.......... | oo, 6.660 | Nationwide Mutual Insurance Company...........| ..... N........ | P
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0140 [ NationWide.........cceevvererrrreees | corrrirerenns 81-1456923.. | ....4975937 |....ccccovevveveee | Qe US Regional Logistics Program, L.P....... Nationwide Mutual Fire Insurance Company... |ownership.......... |........ 6.660 | Nationwide Mutual Insurance Company
0140 | Nationwide 33-0160222.. | ....4653196 |....cccccovevvrvee [Ourrviireieiciinn, V.P.I. Services, INC......cccocevevreiereererreseennns Veterinary Pet Insurance Company................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide . 195-3750113.. | ...4287685 |......cccovvvevee [Oureirienne Veterinary Pet Insurance Company.................. Scottsdale Insurance Company............cce.euu... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide . [34-1785903.. | ...4287911 | .oovvvveviiene | O Victoria Automobile Insurance Company........... Victoria Fire & Casualty Insurance Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide . |34-1394913.. | ....4287827 Victoria Fire & Casualty Company..................... THI Holdings (Delaware), InC.........cccccvvvrvrreeenee ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide . 134-1842604.. | ....4287920 Victoria National Insurance Company................ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. . [34-1777972.. | ....4287939 | .. Victoria Select Insurance Company.... .. | Victoria Fire & Casualty Insurance Company... | ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide . 134-1842602.. | ....4287948 Victoria Specialty Insurance Company............... Victoria Fire & Casualty Insurance Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....5080696 Wellington Park, LLC........cccoveerirnrreirieens Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.... . |86-0561941.. | ....4287667 Western Heritage Insurance Company Scottsdale Insurance Company ownership ....100.000 |Nationwide Mutual Insurance Company
limited member /
0140 | Nationwide.........cccevvererrreerees | v e, 4613323 | [ O Zais Zephyr A4, LLC.........cccoevveevieeeeeinns DE............. OTH..covvve Nationwide Life Insurance Company................ nocontrol ... 60.000 |other non-Nationwide.............cccceveereervireeriieens | enee Nevooi [ 20
Aster Explanation
1 For the purposes of this schedule, Nationwide presumed control of these entities because they are owned by at least 10% and are not wholly-owned by a Nationwide entity.
2 Other ownership indicates a non-ownership circumstance by a Nationwide entity.




Statement for September 30, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

4

1 2
Direct Premiums
Earned

Direct Losses
Incurred

3
Direct
Loss Percentage

Prior Year to Date
Direct Loss
Percentage

—
SOWOOUTAWN

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

. Warranty
. Reinsurance-nonproportional assumed property.

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

Products liability-claims made..............

19.2 Private passenger auto liability
19.4 Commercial auto liability......

........................ 11,865,123
........................ 26,511,529
...3,974,144

.2,733,840

.3

.2

....90,913,330

18,117,477

72,244,209

50,579,089

. Sum. of remaining write-ins for Line 34 from overflow page....

3499. Totals (Lines 3401 thru 3403 plus 3498) (LIN€ 34)......ccoorririerinrsriieississianinns
PART 2 - DIRECT PREMIUMS WRITTEN
2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1 Ittt ettt bbbttt tens | eessbaesaestes bt es et beees 3,483,205 | ..o 11,332,048 | oo 11,722,461
2. Allied lines.... 4,669,575 | ..... 14,712,912 52,944,874
3. Farmowners MUIIPIE PEIl........c.coiuieiiiiiieieicieee et sesenes | sestessessssssses s ssssessessssene 870,904 | ..... 4,048,382 | o 4,434,368
4. Homeowners multiple peril... 32,986,917 | oo 93,483,214 ...102,664,071
5. Commercial MUIIPIE PEIlL.......c.ccveivieicieescee e 70,318,610 | ooovveeeveeccreceererne 221,743,607 | .oovveveeirereereree 229,085,220
6. Mortgage guaranty
8. Ocean marine
9. Inland marine........ .56,044,262
10, FINANCIAI QUATANTY.......cveieceecireiae ittt ettt bs st ssesseees | 2esessesteesebsnesesbeebsnesesseebaes e bseesenbanins | HEeebetsessessast et sesesteesaessesses s st nbsnsses | £aebseeseesastsseessestens e bsesben b st sensentacs
11.1 Medical professional liability - occurrence
11.2 Medical professional liability = CIAIMS MAUE...........cvrruriiiriireireieireineieeseieeiseieeeeneines | seeseesesessiseeessssssesessess s s s s estasines | sesetsesseesassassseessessastsssessestassssssest | sesessessstasssessessessasssessessastensessessesens
12. Earthquake.......c..coooevveveeeereereeeereennns ..496,176 ...1,462,541 ...1,647,583
13. Group accident and hgalth..............cccocueveviieieiciesieceee e | e ..1,338,566 | ..... ...3,669,981 | ..... ...3,135,740
14. Credit aCCIAENt ANA NBAIN............coivieeicvcieiec et ses | crrsaesses et es et b bbb st b se st setas | oebessessesesssssesses st estes s ssstessebesbessessess | seesssssssesssssstesses st es e s b st sae s s snaeses
15. Other accident anNd NEAIN............c.vcviveieceeeeee ettt tessessas | everseesssssstesess st ss s sesenseeesees 9,237 .320,965 ...95,406
16. WOrKers' COMPENSAtION..........cccuevevieieeicicieiie ettt bes e snes | eves 11,655,180 | coovvevieeae 37,299,262 | ..oocvreeeeian 45,528,992
17.1 Other liability-0CCUITENCE. .........vueverereieictece et snnas | saees 48,919,584 | ..... 144,440,721 | ..... 141,709,037
17.2 Other liability-claims made... ..860,439 3,329,357 2,505,938
17.3 EXCESS WOTKETS' COMPENSALON. ........ceurererrireecereiseiseeeseeeiseeseeestseesessessssesessessessassssesesses | sessessessssssssessassssssessessassnsssessassassnes | seseesssssessssssssesmssassassssssessassassnssnsss | seessessssossssssessassssssssessssnssessessesens
18.1 Products iability-0CCUITENCE............c.cuiuieeicieieeicetee ettt ssseses | sesbessessessssssesssssssesaesnaas 2,009,765 | ..ooveeverereriereiieias 5,981,332 | oo 6,416,743
18.2 Products liability-ClaiMS MAGE. .........corurirrerrieieecireiee sttt ssessssees | sessessessssssessessessssssessessesssssessassassnes | sesessssssesssssssnssnmssessassssssnssassanssnssnsss | sessssessossssssssmssasssssnssnssassnssessessasens
19.1 19.2 Private passenger auto liability ...214,361,222 ...654,456,881 ...688,107,586
19.3 19.4 Commercial auto aDIlity............cccueveeieveieeieiceie e | cbesiese s 36,375,181 | ..... ...116,216,176 | ..... ...129,735,491
21, AULO PhYSICAI AMAGE........coivieercrceeie ettt snaes | sbessesissessesssssssaesaseaes 163,230,196 | ..ooovveverererererereees 500,276,605 | ...cooveeverrrrrirereiriinens 531,957,341
22, AITCIATt (Al PETIIS)....ourvurvrvererireerrisseseseesessessssiseessssssssse s ssssssessessessessssssessessessssssessessans | sessessessssssessassassssssessessasssnssessassassnss | sesassssssessossssssnssessassasssessnssassansnssnsss | stsessessossnsssssessassnssnssnssasssnssnssessasens
23. Fidelity.............. 341,682 1,041,970 1,063,615
24, SUTBLY ...ttt sttt en s nstensnsnns | sressessnssnsestessensessessens sy DB2,00D | wenverrrrerssrssrssrssessesseresss 20,021,303 | 1res
26. Burglary and theft...........ccovrnrnirnnrsnsssessssssesssssssssssssessesssssssssssssssnsns | sssssmssnsssesssssssssssesessnnsness030,009 | wovveveireisiinsnessiinninnnn. 1,886,753 | ..o
27. Boiler and machinery.
28, CIEAIL.....cvoeeececee ettt sttt a s bbb a s se st sens | eebesaesesbena s b s s s sa st saes et naes e bnes | sessseseesssest et et estes e bsbesse s sensenaetens | shestntesaessten et s e s st se st neesas
29. International..
30. WaITaNtY......ooeveereereeereeeeseie s
31. Reinsurance-nonproportional assumed property.
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines
34. Aggregate write-ins for other lines of BUSINESS.........ccvvrerrererririiessere e
3D, TOMAIS. ...ttt

. Sum. of remaining write-ins for Line 34 from overflow page....
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......cconinimininiinriirisisissesee s sneseeseens
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Statement for September 30, 2017 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 1 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2017 2017 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2017 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2014 + Prior...coo. | oo 2,972,111 | s 1,269,359 | .oviviiniinns 4,241,470 | oo 1,519,232 | oo, 9771 | s 1,529,003 | .ooovvvirinnns 1,923,448 | ..o 46,369 | ..o 771,916 | oo 2,741,733 | e 470,569 [..cooviinriens (441,303) | ..o 29,266
2. 2015, s [ e 1,577,724 | ..o, 1,033,493 | .o 2,611,217 | oo 962,413 | oo 37,749 | o, 1,000,162 | oooovvenriniinns 984,416 | .o 87,265 | ..o 558,441 | .ovvvovirininines 1,630,122 | oo 369,105 | .o (350,038) | ..oovernrerrirrirnns 19,067
3. Subtotals
2015 4 Prior..c.oo. | e 4,549,835 | .o 2,302,852 | .ovviiviiinan 6,852,687 | ..o 2,481,645 | .o 47,520 | oo 2,529,165 | ..o 2,907,864 | ..oovovvrnirinene 133,634 | oo 1,330,357 | .o 4,371,855 | .o 839,674 | ..o (791,341) | oo 48,333
4. 2016 s [ e 2,489,801 | .o 2,574,631 | oo 5,064,432 | ..o 2,201,319 | oo 224,91 | oo 2,426,230 | oo, 1,410,445 | oo 167,982 | oo 1,135,299 | v 2,713,726 | oo 1,121,963 | ..o (1,046,439) | .oovvecrecrinens 75,524
5. Subtotals
2016 + Prior......o. | covevsiisiinnes 7,039,636 | ..oovoviiinne 4877483 | .o 11,917,119 | v 4,682,964 | ..o 272431 | oo 4,955,395 | ..o 4,318,309 | .o 301,616 | coovcvercnenes 2,465,656 | ..ocvovcrinnnes 7,085,581 | ..o 1,961,637 | .o (1,837,780) | .oovvvrririnnes 123,857
6. 2017 s [ ) .9, SRR RO )., SO PO ) .9, SO PO Y., SO [P 4,173,237 | oo 4,173,237 | .o D0, SO (2,859,066) | ...oovvvvreenens 6,602,948 | ...ccoovcvrinnnes 3,743,882 |....ccovennne ) .0, SR [ 0,0, SO PR XXX
7. Totals.....oooovvvvies | o, 7,039,636 | ...ooovvrrnnnn 4877483 | ..cvvvenen. 11,917,119 | v 4,682,964 | .....ccccorvvenn 4,445668 | ......c..cc..... 9,128,632 | ..ocvvrvrrnnne. 4,318,309 | .....ccovvvnnee. (2,557,450) | ....ovvvvrernn. 9,068,604 | ................ 10,829,463 | ......cccoone... 1,961,637 |..oocrvrenne. (1,837,780) | ...oovvrerinne 123,857
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | ....ccocevuvee 12,690,338
| P 27.866 % | 2. oo (37.679)% | 3. .ooevrrenes 1.039 %

Col. 13, Line 7

Line 8

LR 0.976 %




Statement for September 30, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

> wN

Bar Code:

* 2 3787 20174900000 3 =

* 2 37872017 3650000 3 =

Q15

Response

NO

YES

NO

YES




Statement for September 30, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, MISCEIANEOUS @SSEIS........oucvuiececieciieeieeteie sttt sttt st st bssasssentanss | sbsessessnsassand 66,346,820 | ......cccevvneee 2,440,695 | ..coooeveernnnn 63,906,125 | ...cccevveee. 67,069,942
2505. Other assets NONAAMIEA.............cccovereveiceiceeteecceeee ettt esaes et seneeaens | erseessesaesenen 207,746,434 | ................ 207,746,434 | ..o [0 OO
2506. RECOUPMENL FECEIVADIES.........cocvvvicrieicieisie ettt ensenss | esssensessesanes 14,276,388 |.....coeveeeeveereseeeeiies | ceveiisisnienns 14,276,388 | .....ccovveee. 28,978,142
2507. Third party administrator receivable.. .212,212.914 . 12212914 | 5,117,691
2508. Deductible receivables.............cccoevunn. et 2,439,591 e 2,246,011 | oo 3,686,727
2597. Summary of remaining write-ins for LINE 25.........coiiiiieiiiieieiiciese st sstssienenes | cersssessesnnas 303,022,147 | ...............210,380,709 | .................. 92,641,438 | ... 104,852,502
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year

2504, ESCIOW lIADIIIHIES. ......c..cvevviicieciicicieie ettt ettt bbb bbb bbb s st bbb sttt s sttt e ssentenss | esbesssessssasseseesseneas 2,341,162 | oo 1,402,700
2505, MiISCEIIANEOUS lIADIIHIES. ....vevveveererrerireriseeiseisssisee e siess s s st ss s ss st es st s st et s s st s st ss st s s sses st enssnssnnts | svsessessssssessessnsans 112,607,226 |..oovoverererirriennns 142,302,825
2506. POOING EXPENSES PAYADIE........eureriercereireiicereie ettt bbb bbb 169,052,414 ..186,952,243
2507. Reserve for state @SChEA PAYMENLS..........ccviecieeec ettt st ettt ntenees ...76,206,331 .69,599,409
2508. State surcharge/reCOUPMENE PAYADIE.............cvuiiiviiieieiiteie ittt bbbt bbbt ns st ) 15,633,824
2509. Accrued interest payable 0N SUMPIUS NOLES ..........cuvveveeieeiieiireieiseese ettt sttt s e s es s s st sses s s sssessesassnes | sessessesesessesssessssenns 9,900,000 [ ..ovvvveerererereieee e
2597. Summary of remaining Write=iNS fOr LINE 25..........cuiuiiiiiiitsi ettt ettt nsss b ens s b ensssssbansensans | sbessesssessesinsnsanas 377,792,806 | oo 415,891,001

Q16




Statement for September 30, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI.........cceveveeriecieiectesee sttt et st sss s s sesassssssns | evessssesssssesssssssessesnsas 584,872,406 | ...cvvvvveverererieereriinnd 640,654,745
2. Cost of acquired:
2.1 Actual COSt @t IME OF ACGUISIION. .........verveererirciieiisiesieis sttt st et s st s st st anes | sebsessassssssnsessensas s e bsessen s s ssessestensnsns | shssssssessastensanssessess s sses st st s stees
2.2 Additional investment made after @CUISIION. ..ot senies | sbessesssastesessben s snsen 24,940,813 | .ooovveee s 33,670,116
3. Current year Change iN BNCUMDIANCES...........cc.ccveiereveeese et se s ses s sssae s s st et ss s s tes e s sesssssssasssssessessssassesesas | eebessessssasssssesssssssassessnsassessessssessessnsns | oessssessessssassessessssessessssssassessssassessnsan
4. Total gain (I0SS) ON GISPOSAIS.........cucvueiieriieiieieciiie ettt ettt ettt s bt bess et s e b s s s s s sents | absebsssessessss st esses et esbes e b ben s s ssnsansns | siessssassessessssessessessssensanei 2,906,962
5. Deduct amounts reCeIVEA ON QISPOSAIS..........cccuvuiviiiriieiieisiere ettt sttt s e b b se b s s s s ssebebnsebesnaes | sbebsssesesssssesssntesssesesnaes 1,654,188 | oo 55,211,940
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other-than-temporary impairment reCOGNIZE............cceeiiveiiiiieecesee et | sesbesessese s st ssses s sessssesesssessesens | 1
8. Deduct current year's depreCiation..............cc.eeuvevererieveeeieeeseesee s 233,021,546 | v 37,147 AT7
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). ..575,137,485 ...584,872,406
10.  Deduct total NONAAMItEEA AMOUNES...........cciiiiiieie ettt ettt bbbt s s bbb essens | estes et sss et ettt bbb ns et en sttt ..
11. Statement value at end of current period (Line 9 MINUS LINE 10).........ccviuiviirriiiieeiieseiesiessssesessssesssssssssssssessessessssessssessess | sssesssssssessesssessessessnses 575,137,485 | ..o 584,872,406
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of Prior YEar..........cc.cevicveveriieeiieereeeeeieees | ceerveesieeeesese s 1,054,950,990 | ..oovovveverieiiieereieinns 791,201,518
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIEION............civieireiiiieticeeee ettt ettt st ettt s st sssbens | eerebessssssesssssbesssesesnas 352,137,786 | oo 312,012,127
2.2 Additional investment made after @CGUISIION. ...........c.ccueveiiiiecieccce ettt ssnas | saessesissessesessssesse s ssees 17,827,085 | oo 42,654,148
3. Capitalized deferred INErESt ANA OB ..ottt sttt esse s et | sbestessessssessessessnsassessessntas 7,313,732 | o 9,078,358
4. ACCTUAL OF QISCOUNL........eoeerereeieeeee e st ts et ts s se sttt s £ E e84 s e en e s s en s st s | essessessassasssesessensansessessantnssnssestanss | sressossssssssmssonsnssnssessnnsnnsnns 905,525
5. Unrealized valuation INCIEASE (HECIEASE)..........cuueviuiieiieieieiseieieissie sttt sttt bbb ss st entes | 4ebssesebsssessebass s s ssessnsesses et ensessesntes | ebssssstessesnsessessesnsensensesaes (237,879)
6. Total gain (I0SS) ON GISPOSAIS.........cvuureerereireririeiseisestsieee ettt sttt s s s st estaes | 28nssnsnssensens e sses st st s snstensenssnssessans | sesessessasssnssnssessansnssessensas 4,986,043
7. Deduct amounts received On diSPOSaS..........ccueeiverreieiriiereieiesse s ..276,068,719 ...105,589,174
8. Deduct amortization of premium and mortgage interest points and commitment fees.............. ..43,928 59,676
9. Total foreign exchange change in book value/recorded investment excluding accrued INEErESt............oeievceirieciesiesies | s
10. Deduct current year's other-than-temporary impairment FECOGNIZEM............cvuiiueiiicieiice s | eesebesssesessssesesssseressssssessnsssesessnsesenans
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ...1,156,116,927 | .. 1,054,950,990
12, Total VaAlUGLON GIOWANCE.........c.coveveeicveiere ettt bbb s s s s s st n s s bn s s b snsasasnns | densesssssnsesssssssnssssessnssnaan (3,219,949) | oo (2,650,558)
13. Subtotal (Line 11 plus Line 12)...... . ...1,152,896,978 1,052,300,432
14. Deduct total NONAAMILEEA AMOUNTS..........cciiieiiciciicie ettt b b sses s b e s st esessnsesesans | etessnsesessssnsessnsssessssnsesensesessssnsesensnses | sesessssesessssnsessssstesessnsesessnsesennsnsasnns
15. Statement value at end of current period (LiNg 13 MINUS LINE 14)........ciuiiiiiiiiiiieieisisstet sttt etsstes e sssasssenssnsssns | sviessssssessessessssssenaes 1,152,896,978 | ...ovoveeeiseias 1,052,300,432
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DeCEMBEr 31 Of PHIOr YEAI..........cccveviiieeiecietcieie ettt ssssns | evsssassssessess s seseesas 3,483,649,606 | ......cccoevvcrerreiernn 3,473,727,781
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............cvviveeiiieiteieece et bbbt bbbt ssenns | saessesssasses e ssbessesessnses 76,635,713 | oo 222,168,642
2.2 Additional investment made after @CUISIION. ..........ccocevevcrieeeeee ettt esse s ssssssaes | saessessasssess s beseeseesanes 385,931,526 | ...cvvvereeieeeeees 519,478,580
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation iNCIEASE (ECIEASE).........u.ruurrrrerrerrrerereeseiseesrsesesesssessessssessssssessessessssssessessssssssessessssssessessssssssessessansss | essssssessessasssessessasssnsnn 135,512,607 | oo (24,247,258)
6.  Total gain (I0SS) ON QISPOSAIS.........ccviviveiiicreiiieieiiee ettt ettt b e bbbt s bbb st et bbb s s bbb s et e bssebenans | sssebessetesessnsetesantesesseaees 51,574,360 | ...cooovvrererereeerieeias (33,532,241)
7. Deduct amounts reCEIVEA ON QISPOSAS.............cuciveieiriiiriieieisete ettt a st besses s sanes | saessesssassesssssssessessbnes 837,097,467 | ..o 597,122,737
8. Deduct amortization of premium and AEPrECIALION. ..........ccvviieiricreeece ettt bt es et ss b benaes | sessebesastetessssetes st b s s aens 44,182,842 | ..o 79,826,133
9. Total foreign exchange change in book/adjusted Carrying VAIUE.............ccrurireeririiniereieiiecissieeesese e ssesesessssssssssssssssnes | essesssssesssssssssssssssssnens 17,755,302 | oo 3,002,972
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-8+9-10).......courrrrirrnrerriernrreieessssssesseees | eeeneeeesessnssssesssnnes 3,269,778,805 | ....oveveeererrrirrirrenns 3,483,649,606
12.  Deduct total NONAAMItEEd BMOUNTS...........ccceiiiiieie ettt bbbt b st et b s sessessessnsans | sntessesssassessessnsansessnsaneas 54,503,973 | oo 72,864,051
13. Statement value at end of current period (Ling 11 MINUS LINE 12)........c.vuiiuiieiiiiiieiesieisciese st ssesssss e ssssesesssssesssssssssssns | svsessssssessessesnssssesans 3,215,274,832 | ..o 3,410,785,555
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEaI..........c.cccuviveierierrireieeeeeeieeseessissiesenns | vvssessersnsesseseeenenn 2 1,037,486,848 | oo 21,206,214,202
2. Cost of bonds and stocks acquired ....3,971,237,138
3. Accrual of discount............ccoerreririnnes . s 34,151,262
4. Unrealized valuation iNCrease (JBCIEASE).........c.cverevrirerieriereeeiesssssessssessesssssssessssssssssssssssssssesessssessesssssssessssssssssssessnsnns | sesssssessnssnsesessessnsssensss 383,890,390 | wovvoveveereisereiesievnens 463,711,816
5. Total gain (I0SS) ON GISPOSAIS.........cceveviiireiiiiiieitei ettt sttt bbbt s bbb bbb sess b es s s bntens | essessebsbensessesensensessnsanaas (8,715,203) | cvvvvvrrerrerereisieieisiienias 9,328,153
6. Deduct consideration for bonds and StOCKS dISPOSEA OF..........c.uevieieeiriireies ettt sssesaes | saessesssessessesssesseseees 3,371,617,180 | e 3,978,967,621
7. Deduct amortization of premium 32,506,967 | ..oovreereiirereieiis 47,714,661
8. Total foreign exchange change in book/adjusted carrying value... 812,380 | .covvererrrieree e 1,018,705
9. Deduct current year's other-than-temporary impairment FECOGNIZEM............curuurrururrirereerrireieeise et ssese s | ressssssssessssssssesssnssnssssses 2,630,876 | .o 21,492,146
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)...........ccccevoerrrrieierriiereiesieieseeeesessisiens | cvesessssesessessesessenns 20,480,536,965 | ....coovvvirerererennns 21,637,486,848
11, Deduct total NONAAMItEEd @MOUNES............cceiciireie ettt bbbt s s s e bensans | ebsessstsssesssssssssssssessssnaas 14,956,904 | .oooovveivc 11,457,470
12. Statement value at end of current period (Ling 10 MINUS LINE 11)........coiuiiiiciiriieeiiciscesesiecteseesesiesissessssessssssssssessesensenenns | svessssssesssessessssenes 20,465,580,061 | ........coocvererirnnne 21,626,029,378




Statement for September 30, 2017 of the NATIONWIDE MUTUAL |NSURANCE COMPANY
SCHEDULE D - PART 1B

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

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 (): e vuerreereeeeseesseeeeeee ittt sttt nsessenins | eressestessnsssessesans 7,745295T44 | ..o 314,957,557 | ooooeeeeeeneienas 368,199,761 | ..ovoeveecreis (19,953,549) | .ovvneererrrirneines 7,928,290,682 | ...ocvovereireinenns 7,745295T44 | ... 7,672,099,991 | oo 8,792,650,373

20ISO

2. 2,990,522,180 143,253,275 98,149,650 1,301,532 3,050,338,184 +.2,990,622,180 | ...oooiiriiins 3,036,927,337 | ..ovvveiiiiii 3,347,826,619
3. NAIC B ()erveuvenrerririiiiieiiei i | ettt 475,612,407 | oo 99,579,883 | ....ocvviiiriinn 67,120,567 | ..o 40,027,272 | oo 548,733,273 | ..o 475,612,407 | oo 548,098,995 | ......ccccciiiiniininnd 614,041,066
4. NAIC A (B)-eiece ettt | s 525,097,488 | ......cccovvviiiiiis 91,383,583 | ..cooviviiiriis 73,591,518 | oo (30,786,034) | .....ovoorvvririns 485,649,680 | ......ccovvviiiiicnns 525,097,488 | ......ccooviririiins 512,103,519 | .ooovviciciiie 584,558,942
5. NAIC 5 ()...veuveeieeiiniiiisiisiisiiii i | sriiesieniesi s 68,952,604 | ..o [ 9,119,381 | oo 519,435 | oo 86,023,337 | ..ocoviviiiniiiind 68,952,604 | .......ccovviiiin 60,352,658 | ......cccvviviinina. 102,063,464
NAIC B (8)-..uvveereiriieieet s | erbese s 9,936,019 | .o | s 7,062,273 | ..o 50144 | .o, 11,890,554 | ..o 9,936,019 | .o 2,923,890 | ..o, 12,295,469
Total BONGS......coiiiiiiiiiiin s | s 11,815,416,442 | ....coccvvvviviininnnd 649,174,298 | ....ooccvvviviiinnn 623,243,150 | .o (8,841,200) | ....ooovvevvinienas 12,110,925,710 | .oocvcvvinnnens 11,815,416,442 | ...ccoovvvvnnnen. 11,832,506,390 | .....oocvvinnnnee. 13,453,435,933
PREFERRED STOCK
NAIC T | Shbe bbb bbbt | Heb bbb bbb | Sebs e | Sesb bbb | Heeb e | bbb | Heeb e 0 [
NAIC 2.t | et s 178,000 [ ..ocvooieriirinieiienieiieiieiieies | e | ot 2,020,749 | .coovvvin 178,000 | oo 178,000 | ..o, 2,198,749 | ..o 178,000
10, NAIC 3e. bbbttt nas | esb bbb bbbk | eees eS| ese bbb | 4 be bbb | HEieE bbb | Shie R e | feb bbb s 0 [
1.
12, NAIC Bttt | Shsee e e bbbt b bRt se e Ries | Sebine R E bR e b Rt sb et Res | eehere R R b bR iR Rt b nene | Hheb e Rt E et st en b s | Shsenbeee bRt bbbt h et | See R e bbb | et R e 0 [
130 INAIC Btttk | ShseEienE e e e bbb Rt st et ne s | SeEene Rt enb e R e s Rt st enb et ner e | eeEeeE Rt enE e E R en bR e Rt s bt nene | £fenE e R Rt bR en b n e nb et ens | chsentenb e R et n bRt | See R en bRttt | e Rt 0 [
14. 178,000 2,020,749 178,000 178,000 2,198,749 | ..o 178,000
15.  Total Bonds and Preferred StocK.........couviniiniiiniisiisiisiisiissississisiins | oo 11,815,594,442 | ...ccoocovvvvviciinn. 649,174,298 | ...ccooocvvviicnins 623,243,150 | ..o (6,820,451) | ...coovvvvviinienns 12,111,103,710 | .ooocvvcvccninnnn. 11,815,594,442 | ...cooccoovvvcnnnes 11,834,705,139 | ..o, 13,453,613,933

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§....5,962,265; NAIC28§.......... 0; NAIC3S...... 0; NAIC4S...... 0; NAIC5S......... 0; NAIC6S....... 0.




Statement for September 30, 2017 of the

SCHEDULE DA - PART 1

Short-Term Investments

NATIONWIDE MUTUAL INSURANCE COMPANY

Book/A1djusted ? Acfual Interest éollected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......ciriieiteeeees | s 477,086,353 |.....ccovevvrernnne XXX ettt [ e 477,086,353 | ..ooovveierieieireieeeieine 54,550 | oot
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YT .........vurirererrireieireriseieissiessssesessesssssssessssesssssssssessessssssssssssanses | sssssssssesssssssssessassassssssenes 757,080,424 | ..o 504,125,107
2. Cost of short-term investments acquired 20,803,741,629 26,045,995,621
3. ACCTUAN OF GISCOUNL. ...ttt | HebeeE bR e R e b b e bbbttt bttt etnt | sebbesb e bbbttt
4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON QISPOSAIS..........cvvvieriiiteiiesieteies ettt b st s s s s e s bbbt es b b s s ss s s s s s sssssssessesas | Hessesssbasssssessssssesses et asses et s sessesansensanes | essessssssessessssessessessssssessss st esses et ensenas
6. Deduct consideration received ON AISPOSAIS...........c.cucveiviriieiiiiiiieieiseei ettt snse s | ebsesessesses st b s 21,083,735,694 | ..o 25,793,040,310
7. Deduct amOrtization Of PIEMIUM.........ccocuiiciiiccieice ettt b b s bbb s st es s b s s ssaebessstens | s2ebsssesessssesessssesebassebes s e sebessebesessnsesanas | ebsmsesesssesesssses et s seb e s s e b e s s et et en s et s eee
8. Total foreign exchange change in DOOK/AdJUSIE CATYING VAIUE...........curiuiureeireiiecire ettt sse st sseses | eeesessessssssebsesess s st b b ses st st snes | sesstsessess st s s e sestee bbb es st ss st s
9. Deduct current year's other-than-temporary impairment TECOGNIZEM.............ccveueueiieiiiceeseee e esaeaes | cresitstesseseresssssebsssebessssssebessesesessnsesans | ebessesesissesessssssessssstesesseaesssnsebensesessanes
10. Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5-6-T+8-9).......cccenruririnienrnriininenriiesensineens | reeeessinsesee e sseean 477,086,353 | ..o 757,080,424
11. Deduct total NONAAMItIEd @MOUNLS............ciiiiiiiii bbb | SE0E LR E bbbttt | ehbb bbbttt
12. Statement value at end of current period (Line 10 MINUS LINE 11).... v i sessssssssssssnssnssnssssssssenss | snnssessssssnssssssssessasssssssesas 477,086,353 | oo 757,080,424

Qslo3




Statement for September 30, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

10.

1.

3.1

3.2

33
4.1
42

4.3

SCHEDULE DB - PART A - VERIFICATION

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

Unrealized valuation increase/(decrease)

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

Considerations received/(paid) on terminations

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

Adjustment to the book/adjusted carrying value of hedge item

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

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

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts
Book/adjusted carrying value, December 31, prior Yar (LINE B, PHOT YEAI).........c.cveieuireirerseiirisieseisssesessstesse st st sse st et ssb st bbb s s b ns s bt s e b snsassesaes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)...........cc.vveierriririenrinrinineneseeseseeeeeeeseeseseens

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

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

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

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............cc.cc.uc..... 22,885,751
3.14 Section 1, Column 18, Prior YEAr...........coverrverrereeereeereeereeeseeeseeeeeeens 5,662,398 17,223,353 17,223,353

Add:
Change in adjustment to basis of hedged item:

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

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

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..............ccceevueee. 22,885,751
3.24 Section 1, Column 19, PriOr YEA.......c.cvvuvrereerierrreireiseeeeessieseies 5,662,398 17,223,353 17,223,353

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

Cumulative variation margin on terminated contracts during the year..........c.cccccocvveceveecscceeecee s 19,879,446

Less:
421 Amount used to adjust basis of hedged item...........ccccoevevivieirennns
4.22  AMOUNt reCOGNIZEM.........ocueiieriiercteiriee e 19,879,446 19,879,446

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

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

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

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

Qslo4

(52,172,184)

9,585,613

(582,000)

(43,168,571)

(43,168,571)

6,306,238

(6,306,238)
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Statement for September 30, 2017 of the NATIONWIDE MUTUAL |NSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions

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
or Other Notional Book/Adjusted Effective | Maturity Book/Adjusted or Other | Book/Adjusted
Number Description Description Amount Carrying Value |  Fair Value Date Date Description Carrying Value |  Fair Value CUSIP Description Description | Carrying Value |  Fair Value

NONE
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Statement for September 30, 2017 of the NATIONWIDE MUTUAL |NSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

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

Beginning INVENLOTY.........ccveieieeneneneneneneseneines | sevneeneisseenneensenneed | i 588,516,529 | ....ovvurrrrrerrririinens (01 RN [0 (O N (0 RN (0 RN (01 I 9 | e 588,516,529
Add: Opened or aCqUIEd traNSACHIONS..........ccrurerirrrerrirees | cererreeirnesnsisseeesssenes | ceresssssnsessessssesssssssssessssssssssssnsses | nessessessesssssssssessassanes | sesessessssssessessassssssnssessasssnssnssessns | sessessesssssssssessassssssnss | sesesssssesssssssnsssssessassnssnssassasss | sessessnsssnsssssassansnssnss | sessssssssessosssssnssessssnssessessessanss | sessessasssssssssassnsnnees 0 [ e 0
Add: Increases in replication (synthetic asset)

transactions statement value............cccoevieirvrierecninns [ cvieennee XXX ovreveirvins | vernrieiieinseiesesesssssesessssenses | aveeneens XXX oevvirvens v | seeseeenns XXX ovirviereins v | veveneenns XXX virieirens [ ereireinieenseessssenssssssssnies | seeessenns XXX evieieirrns | e 0
Less: Closed or disposed of transactions..............ceeeveeeieens | covveveverersinereinnnns 9 [ s 588,516,529 | ...uvvveiiireiiiiireieiiess | eereeeieieissesssssse e ssssesssessenies | sesssesissssessssssesiesenss | eeresesessse sttt s besteses | sresesissessesessessesintenes | esesesensssesessssessesestesesentessesees | seesessesesssessesesanean LS I 588,516,529
Less: Positions disposed of for

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

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




Statement for September 30, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 14 ...ttt ettt b a s s a s bt s bt s b nenn (43,168,571)

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

3. TOAI (LINE T PIUS LINE 2)...uveivieieciieeiteictsste ettt ettt et bbb s e a et bess bbb s b e s bRt A bbb b e b s s bR bbb bbb es s b ee bt b e bt a et e st n st anen (43,168,571)

4. PartD, SECHON 1, COIUMN 5.ttt

5. Part D, SECHON 1, COIUMN B.......coveveiieiecictctes ettt s bbbt bbb s s se et s st s st nen (43,168,571)

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

7. Part A, SECHON 1, COIUMN 16......c.cviuiiiiiiieiceieetete ettt bbb bbbttt et s st s s bbbt b et es s e (45,500,241)

8. Part B, SECHON 1, COIUMN 13.......oiiiiiii bbb bbb 3,179,285

9. TOAI (LINE 7 PIUS LINE 8).....voveeieciieeieeict ettt ettt ettt s e et s et et s s b e s e e R et e s st et s e b b et n e bRt s et ettt en et et s s s e bt n et et st n et et anen (42,320,956)

10. Part D, SECtioN 1, COIUMN B..........ouiiiiiiiiiiciiii it 3,400,223

11, Part D, SECHON 1, COIUMN ..ottt s s bbbttt (45,721,179)

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

Potential Exposure Check

13, Part A, SECHON 1, COUMN 21 13,538,707
14, Part B, SECHON 1, COIUMN 20..........iiiiiiiiiiee s 42,998,820
15. Part D, SECtioN 1, COIUMN 1. ...t 56,537,527
16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15)........ciueiiiiieiieiciiisiie ettt sas st s b bbbt s s bbb s bbb bbb st 0

QsIo7



Statement for September 30, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

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

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

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

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

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

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

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

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

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

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

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

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

Qslos
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Statement for September 30, 2017 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

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

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition]  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
Locust Data Center (1100 LOCUSE).........cvvrrvrerirrercrrnrinnns DeS MOINES ......covevvereereieeeeeiirereeieienenns lowa |04/30/2001.... 152,079,135 | coovveceeeeieeieeeeceeeeeee s | s 81,953,756 883,992
1200 LOCUSE St....oovvvvererrieerievieeireenne DES MOINES ...ovveveeerieeeieeierieineeinas lowa |12/30/2001.... 21,983,400 | v | s 39,111,324 6,806
One Nationwide Plaza (Home OffiCe)..........covvriererniirinrcvniinns Columbus .. | Ohio [01/01/1976.... 124,181,404 78,617,981 | oo 3,607,261
Data Center North, 281 East Powell Rd..... Lewis Center .. . | Ohio | 06/30/1986.... 63,337,721 23,434,546 41,017
Hotel & Conf Ctr, 100 Green Meadows DI.............cccccceevreururuenacne Lewis Center ........cccoevvveerevecieiieennne Ohio {01/01/1960.... 23,076,460 | ..cooveverererereeeeeeeeeeeeeeeeeeeen | e 24,862,359 602,713
Plaza 2, 280 N. High St.........ccovcenervirreriririicnnne Columbus ... ..| Ohio | 01/01/1996.... 26,900,342 ....19,053,049 79,231
Plaza 3, 245 N. High Columbus ... .| Ohio | 01/01/1998.... 19,235,485 ...17,389,452 ....842,155
South Data Center (PL3) COlUMDBUS ..o Ohio |{01/01/1989.... 116,600,880 | ..ooveveeenreerrierierisrereriesiennie | oerreenseneeessesssne 49,485,612 | ..ooveercrerceiie 112,807
Data Center East, 7300 SOUEr Rd...........ccccoviuieiiieieieeeeeiee s NeW AIDaNY ......ocvvrriiieeeeenis Ohio | 11/25/2008.... 25,000,080 | ..o | e 76,544,355 | ....coveeeieeieeereeeean 46,360
North
Carol
4401 CreedmOor RA..........cuvieieierieriseisseiisseesssesseseeenas Raleigh ina |{01/01/1987.... 10,903,237 | ooouieriererieeiseirsenieseieseeniseins | e 20,279,106 | .coooverreerirrirenireenns 1,246,109
Florid
3300 SW WIllISTON RA......cvvveirnireieeiieiieeisseesseissise e GaINESVIllE ... a 01/01/1979.... 29,814,259 | oo | i 8,450,328 | ..o 1,244,982
Arizo
8877 N. Gainey Center Dr. Scottsdale . |na  [07/31/2007.... 27,485,668 16,652,612 | oo 405
1300 Walnut St.... Des Moines .. | lowa |03/18/2011.... ..2,544,421 2,544,151 54,760
285 N. Front St, Parking Garage. Columbus ... .| Ohio [01/01/1998.... 14,471,037 20,985,880 8,845
202 N. Marconi Bivd, Hickory Garage.............c........ COUMDUS ..o Ohio [01/01/1978.... 27,938,496 | oo | s 5,898,387 13,635
Texa
9903 Nationwide DI.......ccovvmiiniriiniiiisirisnininines San ANONIO ... s 02/24/2011.... 11,635,185 | oo | s 47,302,777 683,229
0199999. Totals.. 616,987,190 532,565,675 | ..ovreiniiennes .9,474,307
0399999. Totals.. 616,987,190 532,565,675 19,474,307
Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 11 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbranceson| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances Incurred
Property Disposed
Garage, 1100 Walnut St...........ccccvvvrvennne Des Monies........cccoevreneene lowa 880,463 | ..o | e 880,463 (0 RO PSRRI OSTRRRT 0
202 N. Marconi Blvd, Hickory Garage....... Columbus.........ccccevevernnn. ONIO [ ovvevieieies [ ettt sevens | ceeresirnnn 380,638 | ..coooevevreerereen | e 380,638 0 | e [ e | e 0
Ariz
8877 N. Gainey Center Dr. Scottsdale. ona 16,215 [ oo | e, 16,215 0 | e [ | e 0
Flori
3300 SW Williston Rd Gainesville A8 [ s || s 1,270,533 [ ..o | e 1,270,533 0 | e | e | e 0
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Statement for September 30, 2017 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

SCHEDULE A - PART 3
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbranceson| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances Incurred
South Data Center (PL3).........cccccueunniuaae Columbus... Ohio 237,257 0 0
One Nationwide Plaza (Home Office)....... | Columbus... . | Ohio 368,976 0 0
Flori
3300 SW Williston Rd, Gainesville. da 565,844 0 0
0199999. Totals .3,719,926 0 0 0 0 0 . 0 0 0 0 0
0399999, TOMAIS........vvrrereceesiisieiees st ehteie ettt | eieesie 3,719,926 | .oovvvvirnnd (V) [ 3,719,926 0 0 0 0 (V1 [P 0 0 0 0 0 0 0
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Statement for September 30, 2017 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

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

SCHEDULE B - PART 2

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1102733 ... | TALLAHASSEE. . 109/28/2017.... 3.840 23,500,000
00-1102746.... ... | COLUMBUS. 06/15/2017.... A.280 | oo s 5,000,000
00-1102757.... v | BALTIMORE ..ot 08/08/2017.... 4.410 10,500,000
00-1102775.... ... |HOUSTON 08/04/2017.... 3.580 17,177,787
00-1102779.... ... | FAIRFAX 08/25/2017.... 4.320 .7,210,000
00-1102790 ... | BETHESDA. 08/08/2017.... 3.800 20,000,000
00-1102791.... ... | DALLAS . 08/24/2017.... 3.780 .8,600,000
00-1102793.... . |BELLEVUE.......c.ccuuuuue. 08/31/2017.... 3.650 25,500,000
00-1102801.... ... | SANTA MONICA... 09/29/2017.... 3.500 25,000,000 ....48,245,081
0599999. Total - Mortgages in Good Standing - Commercial MOrGAGES = All DT . ...ttt ettt eb st snsansee | fessesssesssansesessnsensensessnsansesesansensssessnss | cosesee XXX XXX 137,487,786 5,000,000 .276,709,922
Mortgages in Good Standing - Mezzanine Loans
99-0000042........courvmrrierirerireeereriersserieseeneeens JACKSONVILLE. ...ttt 51 OSTRRRRIORN DO 10/13/2016.... 12,000 | 1ovoeeeerieriereee e | serteneneeas B66,1871 | ..vooverrereeeerieereee et 42,022,191
99-0000057.......vviesirserseeiseesseis e ens SAN ANTONIO.............. SRR [T 09/30/2016.... 112000 | L ieeiiei s 3,738,438 ....36,200,000
0699999. Total - Mortgages in GOOd Standing - MEZZANINE LOBNS. ... ....v.vuieuersiieiereieisissssessssssesssesessssssee st e et ettt s ettt anes | ebsessanssessensansestessssssantsnsensanssssensansens | sersee XXX XXX 0 4,404,619 ....718,222,191
0899999. Total - MOrtgages i GOOD SEANAING. ... ...vuuirestrsersieresetessseessess s se et sees e eeE 8188488888488 £ 48R LR bR 4eE8 ek eeE bbbttt | fnnins XXX XXX 137,487,786 9,404,619 .354,932,113
3399999, TOAI MOMGAGES. ........vvvvereereieeiieeiieseesestee ettt ees | eebieeebiees b ettt ettt | s XXX....... XXX 137,487,786 9,404,619 .354,932,113
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
00-1001203. NILES ..ottt I [ 12/30/2002.... | 09/13/2017..... | ...... 2,213,806 | ..o | e | e | oo |0 | i | e 2,171,841 | ........... 2,171,841 0
00-1101891.... ... |HOUSTON.......ccoevrrnnee L. ST D 09/06/2012.... | 08/04/2017.... | ..cvvrvernene 17,427,492 [V [ 17,240,759 17,240,759 0
00-1101947.... woe | ALPHARETTA ..ottt [C7. N RN 02/14/2013.... 1 09/01/2017.... | ...... 8,750,000 ] e 8,750,000 | ...........8,750,000 0
00-1102212..cocvvicrieri SCOTTSDALE.......ccccsiriiniinns JLVAR [ 11/07/2014.... | 08/31/2017.... | ...... 4,318,655 N 4,258,136 | ..o 4,258,136 0
0199999. Total - Mortgages Closed by Repayment..........coviieerniiisnnniinines 32,709,953 | .o 0 0 0 0 32,420,737 32,420,737 0 0 0
Mortgages With Partial Repayments
00-1000038 VISTA ot (07, SO R 08/31/2000.... | covocvvrerireriranns | eenee 436,748 0
00-1000391.....ouvverrrirerinn BROOKLYN (0] SV DR 01/11/2001.... | covoreververerienes [ v 1,806,146 0
00-1000450.... .. | MIDLAND PARK N [ 12/129/2000.... | ..ovevvreriireninn | s 2,728,507 0
00-1000714 ... | CLOSTER..... NJ | 11/08/2001..... | oo | e 1,017,671 0
00-1000791.... ... | MILWAUKEE... Wi e 121712007 .. [ oo | 213,944 0
00-1000804.... vee | DAVENPORT ...t A e e 02/1412002.... | covoreverevenernnns | e 1,223,276 0
00-1000869.... ... | CINCINNATI....... (0] VSN IR 03/13/2002.... [ coovvverricrirans 53,375 0
00-1000926...........coonererererne MARIETTA....ccovvvrririrs [C7. RN IR 12/23/2002.... | ..ovveevvvrrvenn | s 1,088,415 0
00-1000949 STOW (0] VSN DO 05/30/2002.... | covocvereriraeiriens | cenee 486,549 ..(3,812) 0
00-1001038 ITHACA. ..ottt NY .o [ v 10/01/2002.... | ..ooveervevrrrenen | s 7,922,269 0
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Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

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

00-1001090 MASON......ovvieriririisrisiii OH 12/20/2002.... | ..o | s 8,552,839 (10,731) (10,731) 0
00-1002016 OBETZ . . .103/31/2003... | ..ovvoerierierins | e 2,717,885 0
00-1100109 MILFORD OH 09/23/2008.... 178,051 0
00-1101437.... ... | STAMFOROD........ (O} IS D 03/01/2007..... | covoreververnerenns | v 8,816,464 0
00-1101824.... ... |BURLINGTON............... [1Q ZPTRN PR 08/06/2012.... | covoevererirseianne | e 4,044,411 .161,137 0
00-1101917.... ... |LAS VEGAS.......cccormurenn. NV [ 512012, [ oo | e 10,630,655 ..49,568 0
00-1101969.... .| JACKSONVILLE FLuiriierirnes [ 09/12/2013.... | covoevrnrienns [ e 5,695,501 .138,108 0
00-1102024 LAS VEGAS........ccrvvernnne NV [ 10M1172013... [ oo | s 1,413,776 0
00-1102039.... ...|FT WORTH L ST 09/10/2013.... [ cereverveererires | ererererincins 18,711,958 0
00-1102154.... v | BUENA PARK ..ottt sssssieninenes [O7. U B 05/28/2014.... | covoveverevenerenns | v 8,554,443 0
00-1102207.... ... | CINCINNATI..... (0] VU IO 01/05/2015.... | covocvererineianne | e 6,205,201 0
00-1102221.... . |NEW ALBANY. OH..ovvveves | v 07/01/2015.... | covoreverevernreieens | e 14,490,567 0
00-1102248 ORLANDO FLuiriirriiees [ 110412014 ... [ oo | e 22,795,894 | ..o | sereriesineesssineis | oneesensesissssssnnes | e | sesessnssesnssnesns0. | v | e 159,918 | i, 159,918 0
00-1102398 RENTON 08/06/2015.... | covovcverrererinns | e 4,017,205 ...100,725 0
00-1102417 NATICK 09/30/2015.... | covorevererirnerianns | e 4,231,932 0
00-1102456..........covvrrierirnn ALLENTOWN......... PA. o v 01/1412016.... | covovcverernrienns | o 8,743,723 0
00-1102486 CHELSEA MA e [ 12110/2015.... | oo | s 7,262,243 0
00-1102637.......veurverierinns ATLANTA......... [C7. VRN IR 08/08/2016.... | cvvovverrerrerries | v 26,017,293 0
00-1102724 CHICAGO......cioeeeieiier e 1L [ 0471212017 ... | ceveeeieriseiniens | eeeieeisseesseeissssessesissees | ersersesssnessessseisnees | sesssessessssssssessnsinns | onsesssssesssessssessnnes | cesnsisssssssessssessns | sesssssssss s esiesnas 0 .315,345 0
99-0000033 NORWALK [ O} IO I 04/06/2015.... | covoovverevesiienns [ v 2,485,733 48,149 , ..60,000 0
0299999. Total - Mortgages With Partial Repayments..........c.svesiesirsisiiissesenisssisssissneenes 182,542,674 | .oviiiins (14,543) 0 48,149 33,606 (V) [ 2,421,121 0 0
0599999. TOtal MOMGAGES. .....ceuvvvrveriiicietiiiieieistie ettt tiene tesbessesesesiessessinsiessesenassessensinssensessenessenensssesensesnes | cnnenrereneni@ 10,202,028 | ovvviriverreiriirennd (14,543) 0 48,149 33,606 {1 34,841,858 0 0
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of

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

Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Ares Private Credit Solutions, L.P. Wilmington.........ocoeveereereerereneneen DE.... | Ares Private Credit SOIUHONS...........ccccciiiiuiieice e 06/23/2017.... | .... 2,948,226 | ..ooovevviieeeeeeeea .33,415,629
Clareant European Direct Lending Fund Il SCSp..........ccccoviivciiniiinenns Kirchberg LUX.. | Alcentra LImited............cccuuuoriireiiniiiiininisieiesssisnssissiesienes 09/17/2015.... 8,256,125 17,398,809
GSO Capital Opportunities Fund Il LP Wilmington.........oceveereenineeeineens DE....| GSO Capital Partners LP............cocovrevrerrererneens 06/03/2016.... |.... 2,355,314 22,747,740
GSO Capital Solutions Fund I LP............cccovvvnee. New York .. | GSO Capital Partners LP 06/06/2013.... |.... 90,783 111,943,611
GSO European Senior Debt Fund LP. . | Wilmington DE....| GSO Capital Partners LP. 11/25/2014.... ..10,912,3%4 43,502,242
Kayne Senior Credit Il Fund, L.P..........ccccoovvviiiiiiinicseiccies Wilmington.... .| Kayne Senior Credit 06/23/2014.... | .... 881,524 | oo [ e 6,329,705
Newstone Capital Partners I, LP... Wilmington.........ccoeveereerereeeineen . | Newstone Capital Partners 09/20/2016.... |.... 72,993 .11,284,032
NW Private Debt, LLC........ccorieriiniieiierieciseessssiseiessiesenenes Los Angeles. .. | Kayne Anderson Capital Advisors, L.P............cccc........ 01/01/2016.... 3,276,715
Oaktree Opportunities Fund X, L.P. Grand Cayman...........cocrerverernerenens CYM. | Oaktree Capital Management 05/12/2015.... | ... 1,500,000
Vista Credit Opportunities Fund Il - B, L.P.... San Francisco CA....| Vista Credit Opportunities Managment.... 06/01/2016.... | covccviiverinn2 | o | e 1,398,977
Vista Credit Opportunities Fund I, L.P.... e Wilmington DE.... | Vista Credit Opportunities Managment.... 05/10/2017.... | .... 544,201 | .o

1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated.. 3,492,427 | ................. 28,744,825 0

Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Actera Partners L.P. . | Istanbul ..| TUR. | Actera Group, Ltd 08/24/2007.... | .... 8,904 | ..o | e 91,033
Activa Capital Il.........cccocorene. Paris. FRA.. | Activa Capital 04/23/2007.... | .... 64,964 692,487
Advent International GPE VIII-B, LP Wilmington . | Advent International Corp. 01/28/2016.... | .... 3,480,000 | oot | e 8,776,000
Affinity Asia Pacific Fund Ill.. . | Grand Cayman. CYM. | Affinity Equity Partners. 12/15/2006.... 41,321 883,809
AIF Capital Asia Ill LP. . | Port-Louis . [ MUS. [ AIF Capital ASia 11, GP Ltd........cvvuuerierireireeineiseiiesieeisessssisssssessessseessessssssssses | sessssssennnes 12/15/2006.... |.... 4,926 [ ..o | s 53,179
ArcLight Energy Partners VI, LP Wilmington.... . | ArcLight Capital Partners LLC.........c.overiirirnrieinirseeisssseessesisessessss s essssssenees 07/02/2015.... | ... 1,338,510 | oo | e 6,025,425
Ares Corporate Opportunities FUNd V, L.P...........cccooroireecneesee s Los Angeles.. . | Ares Corporate Opportunities Fund V, GP LLC 06/22/2017.... | covovveceeen3 | 2,053,447 | oo .36,137,726
Catterton Partners VII, L.P................ GreenWich...........cooveveerineiicnrinnns . | Catterton Management Company, LLC 09/03/2013.... 143,507 802,195
CBPE Capital FUNA VIITA LP.......coiiiiireieiieiseie et LONAON. ..ot GBR. | CBPE Capital..........coeveerererrrrennas 03/03/2009.... | .... 4,291 408,297
ChrysCapital V, LLC..........couvu... Port Louis MUS. | ChrysCapital 07/20/2007.... |.... 23 s | e 326,144
Dyal Capital Partners IlI NEW YOrK. ..o . |NB Dyal Associates Ill, LP.................. 09/30/2016.... | ccvovverncns K IURRRRINS IV (2,258,962) .21,836,183
Dyal Capital Partners Il Co-Invest MOONNISE LP..........ccvvuernerneererseinieesissesninines NEW YOrK. ..o . | NB Dyal Associates Ill, LP... 07/2512017.... | cevovvcevred | e 7,532,994 | i
EnCap Energy Capital Fund VII, L.P Dalla . | EnCap Investments, L.P...... 09/28/2007.... |.... 256,000 979,250
EnCap Energy Capital FUNA X, L.P.......ccoviiiiirseen s Houston . | EnCap Investments, L.P........c.cocovnienrnereniieneinns 03/31/2015.... 1,213,246 | oo | e 6,678,928
EnCap Energy Capital Fund XI, L.P. Houston . | EnCap Investments, L.P.. 07712017 ... | o3 | e 189,000 | oo | cerrereeeeseieeeeeeseesseesees | reeeeseeeeeeees 9,790,000
EnCap Flatrock Midstream Fund [, L.P..........cccooviiniiimiieisiinicssiseiesscenie Houston.........cccovvvieiniciicis . | EnCap Investments, L.P.. 04/30/2014.... | .... 362,600 [ ..o | e 6,692,713
Energy Spectrum Partners V, LP................ Dallas. . | Energy Spectrum Partners 12/01/2007.... 23,539 | s | e 1,204,548
Energy Spectrum VI, L.P......c.ocvrinicnisveerene Dallas . | Energy Spectrum Partners 02/28/2011.... | .... 390,655 | ..o | s 5,227,610
Energy Spectrum VII, L.P Dallas. . | Energy Spectrum Partners 11/03/2014.... | .... " 1,391,997 17,760,493
Energy Trust Partners Fund IV, L.P........cccocrvirivnrnireiiniicninns Dallas, . | Energy Trust Capital.........ccocrevervniererninnns 08/30/2013.... | .coovverres 3 | s | s 1,266,950 | ..oovvveverrceeeeceeereeen | s 5,957,882
Global Infrastructure Partners............ccccoone.. New York.. . | Global Infrastructure Management LLC............cocoerrrririnrnieninceneeeineens 12/1412007 ... | ceovveeend | s | s 48,892 | .o | e 2,940,681
HarborVest Partners VI - Buyout Partnership Fund, LP............cccccunoniivciniinniinnnn. New York.. . | HarbourVest Partners, LLC............cccccocuuunee 12/31/2000.... |.... . B89 [ .. [ s 67,500
ICG Europe Vl......cccovvvrrereenee. StHeler......coeeereeeeeeeen . | Intermediate Capital Managers LImited.............cooerierinninererisesesee e 06/26/2015.... | .ccvveeennn 2 | e | e 12,601,103 .14,489,353
IVF V (Mauritius) Holdings Limited...........cccccccumiinmimininiiciscncssceniens Port Louis MUS. | India Value Fund Advisors 03/18/2015.... | .... (598,413) | covorverieriieiiesiciienis | e 7,378,723
Kayne Anderson Mezzanine Partners (QP) L.P.......ccccovervvnirernenireiininnns Los Angeles CA.... | Kayne Anderson Capital AdVISOrS, L.P.........ccccovurrinrirernrnirernesreeennes 08/31/2010.... |.... 22 | s | e 37,486 | o | e 4,234,240
L Catterton Growth Partners Il L.P. Greenwich . | Catterton Management Company, LLC 02/2512016.... | ..oovcvvnnee. K PRI I 583,356 | ..o | e 4,063,957
L Catterton Partners VI, L.P.........covcrereesceeesee st sseeenes Greenwich . | Catterton Management Company, LLC 06/13/2017.... |.... 2,353,803 | oo .25,433,328
MBK Partners Fund IV, L.P. Grand Cayman. ... |CYM. | MBK Partners............cccoevrvnernae 03/09/2017.... | .... 2,080,393 | .coooeirieeeeee e 18,796,772
MCP Private Capital Fund II...... Luxembourg City.........ccoevvrererrenee LUX.. | Metric Capital Partners Il GP S.a.r.| 05/07/2014.... 158,357 | oo | e 4,019,974
Mercato Partners Growth IIl, L.P...........ccccovrveunnen. Salt Lake City... . | Mercato Partners Growth Ill, GP.. 03/12/2015.... | .... 1,600,000 .12,200,000
NaVis ASia FUN V, LP....oi s Kuala Lumpur... . |MYS. | Navis Asia Fund, Ltd 02/01/2007.... | .ovvieeeennd | coeereireeerereseeeeeereenes | veeees 144,627
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
NCT Ventures Fund Il LP Wilmington . NCT Ventures 06/20/2008.... 346,715 722,329 9.070
New York Life Investment Management Mezzanine Partners II, LP............cccccovvevrenee New York.. . | GoldPoint Partners. 10/31/2007.... | ... 3,343 2,901,795 .2.500
One Rock Capital Partners, L.P. New York.. . | One Rock Capital Partners 01/30/2014.... ....1,965,399 6,540,297 4.710
Peppertree Capital Fund VI, LP Wilmington . | Peppertree Capital...... 05/05/2016.... |.... . 900,000 .12,456,000 .8.010
Riverside Strategic Capital Fund |, L.P..........cccocociiniiniiiiniiniiescnsscs New York. . | Riverside Company. 05/23/2017.... | .... 405,102 | - ... 12,571,916 4.780
Silver Lake Partners IV, L.P . | Menlo Park . | Silver Lake Partners, LLC 04/02/2013.... 4,433,225 oo 7,151,582 .0.310
Siris Partners Ill, L.P Wilmington.... . | Siris Capital Group, LLC... 12/02/2014..... | .... 30,547 | oo | e 3,361,906 .0.370
Sorenson Capital Partners I, L.P.........ccooverrrnnecrres Wilmington.... . | Sorenson Capital Associates I, LP...........cccccoureeeenee. 05/31/2014.... | ... 505,879 .13,015,783 .8.540
SVB Capital Partners IIl, L.P.... Silicon Valley. .| SVB Capital Partners, LLC 01/31/2014.... 321,600 | ..o | e 1,219,400 .3.890
TDR Capital Il "C' L.P..eeee e London ... | GBR. | Tudor Investment Corporation 06/26/2006.... | .... 673,800 323,300 0.550
TPG Asia VI, L.P.....oovririinns Grand Cayman. L OYM. | TPG ASIA. ..ottt 04/07/2014.... | .... 8,600,935 | s [ e 6,637,945
TPG ParNers VI, LP......ooeeiieiierieeiceieissise e essesssssessssens Fort Worth. .| TPG GenPar VII, L.P 05/27/2015.... ....1,670,678 .25,358,880
Trident V, LP........... Greenwich.... . . | Stone Point Capital LLC.........ccoeerrierierieneerieeeseiesiseeienies 12/20/2010.... |.... (527,550) 676,123
VEPF V Co-Invest 1, L.P.. Dover. DE.... | Vista Equity Partners, LLC 12/04/2014.... | .... 2,761
VEPF V Co-Invest 2, L.P.. Dover. DE.... | Vista Equity Partners, LLC 02/29/2016.... . 2,628
Veritas Capital Partners VI, L.P........c.ociinisse s WIIMINGtON. ..o DE.... | Veritas Capital Partners VI, L.LL.C.......cccvvurimiinriniieiseeiesissesesiessssssessssessnes 06/15/2017.... | ... 42,952 [ oo .15,196,896
Vista Equity Endeavor Fund |, L.P.........cccovvveirieirinnns Grand Cayman...........ccocevvererrrennns CYM. | Vista Equity Partners, LLC 06/01/2017.... | .... 1,830,046 | ..o | et | e 7,242,257
Vista Equity Partners Fund VI, L.P. Dover. DE.... | Vista Equity Partners, LLC 02/29/2016.... 2,432,313 .10,633,367
Vista FOUNAHON T, LP.....couieiiiiieiieeisceeiseie et DOVET ...t DE.... | Vista Equity Partners, LLC. 05/12/2016.... | .... 2,093,656 11,554,275
Yukon Capital Partners II, LP, .| Minneapoli . | DE.... | Yukon Partners. 11/05/2013.... | cvevveienn2 | e | v 1,002,494 | oo | e 8,274,107
Yukon Capital Partners Ill, LP .| Minneapoli . |MN... | Yukon Partners. 07/18/2017.... | .... 2 5,821,402 | e .30,178,598
Yukon Capital Partners, LP... Minneapoli DE.... | YUKON Partners...........cccouveeervesinicrsennnens 06/15/2011.... | ..ccovvere. 2 | e | s 88,697 | .oveeeeeeeeeeeeeeeeeeeeneee | e 8,123,655
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated............ccocovniiiniiiines v 22,289,139 | ................ 43,181,797 407,762,697
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Nationwide Private Equity Fund, LLC........cccovviriiiiericecnes ... | Columbus |0H. | Nationwide Mutual INSUraNCe CO............ccoeviuererieirereieiciereeeceeeeee s 10/14/2004.... |.............. 3 e | e 108,562
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated. .........cocoverirsrisininiiiniins v 0| 108,562 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Crow Holdings Realty Partners V, L.P................ Dallas. SD.... | Crow Holdings Capital Partners, LLC 01/1412008.... | .coovveereereres | e | eevnes 100,497 | .o | e 2,470,767
Crow Holdings Retail Fund, L.P. . | Dover. DE.... | Crow Holdings Capital Partners, LLC 04/01/2015.... | .... [T O 46,994 | oo | e 1,915,429
DivcoWest Fund V, L.P Dover. DE.... | DivcoWest Fund V GP, L.P 06/23/2017.... | ... 1,395,596 | ...coovevrieriirieneis 13,713,873
Exeter Industrial Value Fund IV, L.P........ Dover. DE.... | Exeter Property Group IV, L.P. 10/24/12016.... |. 2,000,000 | ..o .18,000,000
FMC Pier 2 Sublessor LLC San Francisco. CA.... [FOrt MaSON CONLET..........cooviveieiciieieeee ettt ses s st ss s snsesennes | esesinsesesinns 08/15/2014.... | .... 3,448,844 893,560
Harrison Street Real Estate Partners VI, L.P.........cccccocvivninnnee Dover. DE.... |HSRE GP VI, LLC........ccccocene.. 08/09/2017.... | cevoeveveevrerer | vrerererenrnnn 1,534,292 | oo [ | e 6,480,000
Laurel Hill Venture LLC Madison.........cccvevrinricniineiens WI.... | Laurel Hill Managing Member LLC...........cccoooniiiiniiiinisnisnivciesissississceniins 12/15/2015.... 4,013,935 | ..o | e 4,013,935
Nationwide Sol 1 LLC... ..| Sol Systems LLC 07/21/2016.... | .... 766,421 | ..veocereereriserseriesinees [ e 3,496,237
Nationwide Sol 2 LLC... . ..| Sol Systems LLC 071912017 ... | oo | eevrrrriereenee LAB3730 | oo | e | eeeesseseeeanes 5,254,475
PCCP Equity VII, LP.....oovierireiericiieeieeieeieenne .|PCCP, LP 05/10/2016.... 166,888 | ...oovveeeeerrererrineerenieins | ereeeseniniis 7,465,660
Pretium Residential Real Estate FUNA I, L.P.........ccooiiiiinciissscses New York.. . | Pretium Residential Real Estate Fund Il GP, LLC..........cccovuiiieineirerneiirinniersnneienns 09/01/2016.... |.... 8,326,726 | ..oouevreerrieernnieeniens | e 5,443,569
Prime Property FUN, LLC........c.oirercsce e eseeenes New York.. .... | Morgan Stanley Real Estate Advisor, Inc... 03/31/2015.... | ovoreeeerene | cereereereeeereeseeeeeeeseenes | veeees 730,005
Raintree 973 Market Master Tenant LLC............cocviernirnenieiesces s San Francisco.........c.cverecrnnines CA.... | RaINtree-EVErgreen........cccovueviiireiieiscicrseesssessiesesisins 05/27/2014.... | ovoeeveernes | e | v 25,970
Stonehenge REV I LLC........ccovvvrereerereeircreeeeieeeeneens Columbus OH... [ Stonehenge Capital Company LLC.........c.coveuriurereirineenineinereeeeiseeeeseeseseesessesesesseenes 12/22/2015.... | .... 2,382,871 .11,108,196
Stonehenge REV [T LLC........cccovviiiiniinieiieisnissiecis Columbus OH... | Stonehenge Capital Company LLC..........cccoouiiiiiiniiiiniiininniciesssscssiiens 04/26/2016.... | .... 3,896,100 .10,018,890
US Office Development Program, L.P..........cooiiiiineisseeis s Wilmington........ooeovniniienicens DE....|ODP GP, LLC 12/02/2014.... | oo | e | e 2,208,160 .28,369,614
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated...........cooiiiiiiiiiniiiiins v 6,373,618 | ..ccevvnree 26,113,411 118,644,205
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Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
[NW RE LLC oo [ Columbus T e ——— T e Tl I e 97.000
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated 0 3,004,201 0 0].... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
OYS Fund LLC New York. . 0410172011 | oo 13 | e | e 16,000,000
Rothschild Special Opportunities Fund LLC..........ccccovevvirininneas ... | Wilmington.... .|DE.. 10/01/2015.... |.... 75,000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated............ccccooiiiniiiiiiiiiicciciinn i (] [ 16,075,000 0 0
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Alliant Tax Credit Fund 82 Ltd.. Palm Beach.. Alliant GP 82 LLC..... 03/31/2015.... 13,200,918 .12,869,409
Nationwide Affordable Housing Fund 53 - RBC Tax Credit Fund-90 LLC.................... Cleveland . |RBC Tax Credit IV LLC 10/30/2014 ....1,642,949 17,342,275
Nationwide Affordable Housing Fund 54 - Red Stone Equity Fund - 49 LLC.. Cleveland.. | RESP MM LLC.....oiiiiiicnissicssss s /2412015, s [ i | e 433,191 14,845,708
Nationwide Affordable Housing Fund 55 RBC Tax Credit Fund 95 LLC. Cleveland.. . |RBC Tax Credit IV LLC.... 02/12/2016.... 51,073 .20,910,937
Ohio Equity Fund for Housing Limited Partnership XXVI . | Columbus. . ... | Ohio Equity Fund GP XXVI LLC 07/2212018.... ooovvveerireees | cerreeiseiserieseissessessseens | cereees 939,225 .13,661,880
Raymond James Housing Opportunities Fund 35, LLC St Petersburg.........oocvverenreerininne FL..... Raymond James Tax Credit Funds, INC.........cccovvvrvrvrrernnnnee 12/08/2014.... oo | v | e 216,053 | oo | s 4,252,419
WNC Institutional Tax Credit Fund NW 2015 LP . | Irvine CA....|WNC Advisors LLC.. 05/15/2015.... ....1,450,347 10,134,415
WNC Institutional Tax Credit Fund XXIV LLC . . |Irvine. CA.... | WNC Advisors, LLC 02/14/2007 6,200 | oo | e 30,719
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffillated............cooiiiiiieis ottt eantessessssssssnsessnsanes (L [P 17,939,956 0 .94,047,762
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated
NTCIF-2011. .o Columbus | OH. | Nationwide Mutual INSUraNCE C0........ruuuiruuirseiseresessseissessses s senseees 04/03/2012.... | covovvviinriinees | correniiseisensssnissnssnssnens | cerenes 250,055 | ..veiiirininniseinninnnens | e | s 50.000
3499999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated 0| 250,055 0 0].... XXX.oonen
4499999, SUBLOLAL = UNGFAALEA. ..............oveoeeeeeeeeeeeeeeeeeeeeeee e eeeeeseeeeeeeseeeeeeeseeeese e eseeeseseeeseseseseess eveseseseessesssessseeeseseseseeesesssesssesesseeseeseesssessess  eeoetseesssossssessssesseesseesaessseeseseseeesseeeseeesssessseesseseeesseeeseessseeeseeseesseeeseeesesesesetesessessseseseesesesssesssesssesesesesesesesesseesssesssesesesesessseessesnns | arees 32,155,184 | .o 115,979,989 0 791,013,164 |....... XXX.......
4599999, SUDOLAL = AFFIIBIEA. ......rvvoiveiiseitseei etttk ee s febd oLt etk eedises sttt enes (V)] I 19,437,818 0 0 ... XXX.......
4899999, TOMAIS........veereeieiteeeseees s es e ee st b b bRk R SRRk s ek e R iee | SEEseLEs LR R e LR AR e Rk s AR R SRR oLk LA s eeEReeeRe LLseEEeERAeeREeeEE LA ER AR ER S e R R LR LR LR LR LR e R AR R AR LR LR LSRR LR LR LR bbb | aeinas 32,155,184 | ..ccooevrnnnes 135,417,807 0 791,013,164 | ....... XXX.......
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Ares Private Credit Solutions, L.P.... . | Wilmington.. . | DE.. | Distribution... .106/23/2017 | 09/26/2017 ..913,019 0 ...913,019 913,019 0
Clareant European DLF Investor Feeder LP (fka:
Alcentra) St. Helier .| JEY | Distribution... .. | 11/13/2014 | 09/15/2017 2,527,583 0 2,527,583 2,527,583 0
GSO Capital Solutions Fund I LP...........cccorerenivninnne New York.... . | Distribution... .| 06/06/2013 | 09/13/2017 | ....... 1,091,361 0 1,091,361 | 1,091,361 0
GSO European Senior Debt Fund LP...........ccccovvvevneee Wilmington..........ccoevveenee . | Distribution 11/25/2014 | 08/22/2017 | ....... 6,679,729 0 oo | e 6,679,729 | ... 6,679,729 0
Guggenheim Private Debt Fund 2.0-I, LLC.. Wilmington.. . | Distribution... .. | 06/03/2016 |09/12/2017 5,644,473 0 5,644,473 | ... 5,644,473 0
Kayne Senior Credit Il Fund, L.P................. Wilmington.. . | Distribution... .| 06/23/2014 | 08/30/2017 | .......1,883,482 0 1,883,482 | ..... 1,883,482 0
Newstone Capital Partners II, LP..........cccoccovverernveninnee Wilmington.........ccveveenens . | Distribution. 12/29/2010 | 07/14/12017 | ....... 2,912,838 {1} [T RS 2,912,838 | ..... 2,912,838 0
Newstone Capital Partners |lI, LP Wilmington.. . | Distribution... .. | 09/20/2016 | 07/19/2017 0 ..41,629 0
Newstone Capital Partners, LP.... Wilmington.. . | Distribution... .| 05/31/2007 | 07/14/2017 0 0
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

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

NW Private Debt, LLC. Los Angeles CA.. | Distribution 01/01/2016 |08/15/2017 | ....... 4,904,001 (V1 ORI PP 4,904,001 | ... 4,904,001 0

Vista Credit Opportunities Fund Il - B, L.P................... San Francisco.................. CA.. | Distribution 06/01/2016 |08/03/2017 | .......... 200,744 (V1 UOORORTOTORPORN ROV 200,744 | ........ 200,744 0

Vista Credit Opportunities Fund Il, L.P......c.ccocovvnnnnnne Wilmington........cociveeene: DE.. | Distribution. 05/10/2017 | 09/18/2017 | .......... 697,138 (V] IR [P 697,138 | ........ 697,138 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated..........c..cooiiiiiniiiniiniiiiiiccsnssicssissis | oo 27,530,559 0 0 {1 [ 0 | o {1 [ 0] ... 27,530,559 |....27,530,559 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Activa Capital Il............. Paris FRA | Distribution. 04/23/2007 | 07/26/2017 0. ...518,387 | .......466,545 | ......... (51,842) | vvoneeeierirene | i (51,842) | ..ocvvvriieiiine

Affinity Asia Pacific Fund lll..........cccoovvirreninencene Grand Cayman................. CYM| Distribution 12/15/2006 | 07/17/2017 0. 0

AIF Capital Asia Ill LP. Port-Louis MUS| Distribution. 12/15/2006 | 08/08/2017 0. 0

ArcLight Energy Partners VI, LP.. . | Wilmington.. .. | DE.. | Distribution 07/02/2015 | 09/28/2017 0. ...630,537 0

CBPE Capital Fund VIIl ALP . .. | GBR| Distribution, 03/03/2009 | 08/21/2017 0 ... 80,942 | .........66,245 | ......... (14,897) | oovvoovveriiies | v (14,697) [ ..ovvveerrinens

CHAMP [I Worldwide, L.P.........ccocoverrerirnrenieininiri NeW YOrk.......covevevenrrnnee NY.. | Distribution. 06/24/2005 |09/18/2017 | ..........542,085 | ....... (368,518) | vvvvverrerrrirens | rererererneersnines [ reverereeerseeisnins | e (368,518) | ......... (99,056) | ...oovevenes 74,511 | .......586,226 | ........ 156,901 | ........ 354,814 | ... 511,715 | e

ChrysCapital V, LLC ... |MUS| Distribution 07/20/2007 |08/07/2017 | .......1,123,300 | ....... (800,515) | cvvvevevneerrrinnees | eerrrerirneernsninnes [ erverieeiseiessinns | e (600,515) | evvvevernrererrns ...522,785 0. 1,335,598

CVC European Equity Partners IV L.P. London.... .. | GBR| Distribution 07/29/2005 | 07/19/2017 0 0

Doughty Hanson & Co V LP NO.2.........ccoccurruneiinniennns London.......ceevvererrerennns GBR| Distribution 03/02/2007 | 08/04/2017 0 oo | veeernnn03,062 | ....42,353 | oo (20,699) | ..vvoverrieriene | i (20,699) [ ..vvvverireiriinns

EnCap Energy Capital Fund X, L.P.. Houston . . | Distribution 03/31/2015 | 08/23/2017 0 0

Fundamental Partners IlI, L.P...... .| CYM| Distribution 05/18/2017 | 09/28/2017 0 0

HarborVest Partners VI - Buyout Partnership Fund, LP | New York.... . | Distribution. 12/31/2000 |07/26/2017 0 0

HarborVest Partners VI - Partnership Fund, LP . | Distribution 12/31/2000 | 09/28/2017 0 0

Kayne Anderson Mezzanine Partners (QP) L.P... . . | Distribution 08/31/2010 | 08/15/2017 0 0

Navis Asia Fund V, L.P Kuala Lumpur...........ccc..... MYS | Distribution. 02/01/2007 |08/17/2017 0 0

New York Life Investment Management Mezzanine

Partners I, LP New YOrk........coccnereneennee NY.. | Distribution. 10/31/2007 | 07/28/2017 0 | eevrreneeeeninnns | ovvereeeennn 8,495 | i 6,495 0

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

Capital Fund I11) Foster City........coconeerneen. CA.. | Distribution 08/15/2006 | 09/29/2017 0 | eerveeneriinninens | e 568,113 | i 568,113 0

Stonehenge Opportunity Fund I, LP.........cc.ccccovevins Columbus..........cccevevennn. OH. | Distribution 10/28/2004 | 08/23/2017 | ............84,816 | ......... (91,316) | vvvvvvvririiens [ [ e | e (91,316) [ oovvevererererrriens | ervverreeere(6,500) [ oo 6,500 | .o 6,500 | .......... 75,000

TDR Capital Il 'C' L.P London.... .. | GBR| Distribution, 06/26/2006 | 07/28/2017 0 v 1,664,089 | ... 1,480,071 | ......... (83,998) | ..evueererieriane | e (83,998) [ ..ocvvverirerrrrinne

TPG Partners VII, L.P. Fort Wort .. | TX.. | Distribution, 05/27/2015 | 09/13/2017 0 189,191 | 189,191 0

Trident IV, LP............ Greenwich..........oevvereres CT.. | Distribution 05/21/2007 | 09/25/2017 0 | eovrveenerirnnnnens | e 87,767 | e 587,767 0

Trident V, LP............. Greenwich...........ccorvveee. CT.. | Distribution 12/20/2010 | 08/22/2017 0 0

Unison Capital Partners Il (F), L.P........cccccornerrniirnennns Tokyo. JPN | Distribution 11/01/2004 | 08/04/2017 ....(3,468,858) ...(3,468,858) | .........(21,621) | ......(3,448,263) | ......ccre0erse.89 | i 36| ... 3,448,295 | ..... 3,448,331 | .o,

Yukon Capital Partners lll, LP.........coovervevierniireinns Minneapolis..............cc...... MN. | Distribution. 07/18/2017 | 09/07/2017 0 0

Yukon Capital Partners, LP. Minneapoli DE.. | Distribution 06/15/2011 ] 09/18/2017 0 ....4,274,939 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.............ccocveiiniiiiiniiinniinns . .(4,529,207) | oo (VI [ {1 [ 0 | ...(4,529,207) ...13,606,328 | ......... (14,299)] ..... 3,809,609 | ..... 3,795,310 | ... 1,410,598
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated

Nationwide Mutual Capital LLC.... .| Columbus OH. | Distribution 07/31/2002 |09/30/2017 1,272,579 0 ....1,272,579 0

Nationwide Private Equity Fund, LLC.. ..| Columbus... ... | OH. | Distribution 10/14/2004 | 09/29/2017 | ..... 15,124,485 0 ....15,124,485 0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated e | beaa 16,397,064 0 0 {1 [ 0 | o 0 ....16,397,064 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

CCP NI Master Tenant 2 LLC...........cccovvrvmricniiinerians Santa Monica................... CA.. | Distribution 12/10/2015 | 09/14/2017 | ............ 32,034 0 ... 32,034 | ......... 32,034 0

CCP NI Master Tenant LLC..........coccvvererenerncreerienns Santa Monica..........c........ CA.. | Distribution 07/31/2015 | 09/14/2017 | ............ 38,905 0. 38,905 38,905 0

Centerline High Yield CMBS Fund II, LLC .| Irving TX.. | Distribution 06/28/2004 | 06/30/2017 .62 62 |... 62 0

Crow Holdings Realty Partners V, L.P.... Dallas SD.. | Distribution 01/14/2008 | 09/28/2017 | ....... 1,389,971 {1} [T R 1,389,971 0
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration |  Disposal Disposal Disposal Income
Exeter Industrial Value Fund lll, L.P.........c.ccceoevrennnne Conshohocken................. PA.. | Distribution. 03/27/2014 {08/02/2017 | .......... 845,312 0 oo | v 845312 | ........ 845,312 0
Legg Mason Real Estate Fund Il............ccccccoovnrinninnae Los Angeles.........cc.cuevuuee CA.. | Distribution 07/12/2005 |07/11/2017 | ....... 1,750,000 (V1 ORI PN 1,750,000 | ..... 1,750,000 0
Metropolitan Real Estate Partners V, L.P.........cccooc... New York.... .. |NY.. | Distribution 04/16/2007 | 08/11/2017 ...220,423 0. ...220,423 220,423 0
Nationwide Sol 1 LLC.......cccocvvvviveiererrrinnne Washington. .. | DC.. | Distribution 07/21/2016 | 07/31/2017 0. . 19,257 | oo 19,257 0
Pretium Residential Real Estate Fund II, L.P............... New York........cocvvverene. NY.. | Distribution. 09/01/2016 | 07/17/2017 0 [ | e 25,883 | .......... 25,883 0
Raintree 973 Market Master Tenant LLC. San Francisco. .. | CA.. | Distribution 05/27/2014 | 09/28/2017 0 [ 57,420 ..57,420 0
Rockbridge Hospitality Fund IV, L.P........ Columbus ...| OH. | Distribution, 11/09/2007 | 09/26/2017 0. ...141,655 0
Strata Fund 25 Lessee LLC........coviinrinsiiississiiiniianas Chapel Hill........ooocoovnnii NC.. | Distribution. 06/30/2015 | 08/11/2017 (] IR [P 87,266 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated...........ccoviiiiriiiniiiscscs s 5,208,126 .62 0 (L] (U 62 | oo 0] . 5,208,188 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
[NW REL LLC ..o [ COUMBUS. ... [oH. [ Distribution [ 02/08/2008 [ 0912012017 | ....10,377,501 0 [ | e 10,377,501 ...10,377,501 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated............c.ccocoioiriiiiiiiisseicscssess s cssienssesnisnenens | s 10,377,501 0 0 (L] [ {0 [ (L] [ 0] ... 10,377,501 |....10,377,501 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
|400 Capital Credit Opportunities Fund LP.................... |Windsor ............................ |CT.. | Distribution |04/01/2014 |07/01/2017 ....... 5,106,812 | ....(1,387,096) +(1,387,096) | oo | s 3,719,716 | .... 5,806,808 | .....cocoorinriiinns | cenad 2,087,093 | ... 2,087,093 | ..o
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated..........ccoviriiiiiiniininsisisisssissssssssessssessssssssssssssssnssnssssesenes | eonsees 5,106,812 | ...(1,387,096) | ....ccccovrarrnn [V I (] I 0 ]...(1,387,096) | ..cocovvrrrrnnnans 0] . 3,719,716 | ..... 5,806,808 | .....cccovrrrnrad 0]... 2,087,093 | ..... 2,087,003 | .o 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
[ Arden Strategic INveStmeNt FUNG....cocerercce [WiMington.......ceceseece [ DE.. [ Distribution [12/28/2012 [ 0712812017 | ....13,900,000 0 [ | s 13,900,000 |...13,900,000 0
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated.............ccooiririeisinieieiee s 3,900,000 0 0 0 3,900,000 | ....13,900,000 0 0 0 0
Non-Collateral Loans - Unaffiliated
| City of Dayton Loan . | ot. [ Distribution [02/04/2002 [ 0711412017 3,605 3,605 0
2799999. Total - Non-Collateral Loans - Unaffiliated..........c.ccoivivninniins 3,605 0 0 0 ,605 0 0 0 0
4499999, SUDEOLAL = UNAFAIIBEEA. ... vtttk E £ £+ £E1eEE A8 LR E LR LR ARkttt | riea 52,310,003 | ....(5,916,241) ....52,155,488 | ........ (14,299)| ..... 5,896,702 | ... 5,882,403 | ... 1,410,598
4599999. Subtotal - Affiliated.........c.cccoviniiiiiriniininns 40,674,565 0 o0 [ i | i, {1 [ 0] ... 40,674,565 |....40,674,565 0 0 0 0
4699999. Totals 2,984,568 | ....(5,916,241) ....(5,916,241) 6,947,650 |....92,830,053 | ......... (14,299)| ..... 5,896,702 | ..... 5,882,403 | ... 1,410,598
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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. Government
912828  S7 6 |U S Treasury Nt 1.125% 07/31/21......coiumirieirrereriseeneeisesisesiessseessesssssessenines | svsessesienes 07/11/2017........ Bank of AMENiCa BISD DEAIET...........cuuurirrereerriaiiseriesieseseesssssesssessenssesssee | aesssesssesssesssssessesssesssessesssessssssssssanss | seessssssssssesssessssssssssnsssnns 9,739,877 | e 10,000,000 50,345 |1
912828 U6 5 |U S Treasury Nt 1.750% 11/30/21....c.cvuuiiiriiiiiniieniisiissississsississssssssssssssssssssssnees | ceossisnssennnes 09/21/2017. CIGTOUD. 11tttk | oebsesssees e bbbttt nn s | eebtiens et 19,969,598 20,000,000 109,016 |1
0599999, TOal = BONGS = U.S. GOVEIMMENL. ... trererstiuseisssersserssseesserss s eees et emes s 0s 888088880808 150 E8488 888808488488 E LR 8 £EE L8108 EE 4R £ £EE £ L8488 LR HEE 0841484 EE LR HEEE 4L E 8 £0E 1L E 0808 1R E LR E e E b0 L8 eEEE LR eeE et | senbens et 29,709,475 30,000,000 159,361 XXX
Bonds - All Other Government
040114  HK 9 ‘Argentina (Republic of) Sr Nt 5.625% 0........ovvvrvieririrssriiniins I 5,781 |4FE
1099999. Total - Bonds - All Other Government 5,781 XXX
Bonds - U.S. Special R e and Special A
314005 LM 9 |FNMA Pool #BM1231 3.500% 11/25/31..... o | 20,842,969 20,000,000 29,167 |1
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENES. ... ...iv. e reiriersestesesaeeeiseatamiaiss | eerstssessssesseseeasseeseeseseseesseseseesesseeaeeseseeaeeseEee8eeseeaeEee8eE1eE1e8 401 £EeE 4L 8o E8 e e LE1e8 4212 e EE 408 S 08 eEeE £ eE 4212 E e e 4EE e e s eE et s a8 eeeeaeEeeteeeesets | eEaetetssesssassessesansessesssssnsesnsssesansassesnes | ersssssossessnsssansessessnsnnas 20,842,969 20,000,000 29,167 XXX
Bonds - Industrial and Miscell
000000 00 O |Global Franchise Group LLC Term Ln Nt 1... .| 09/15/2017. Direct.... ..4,846,336 3FE
000000 00 O |Sovos Compliance LLC New Additional Term... . 08/04/2017. Guggenheim Securities LLC. 792,315 4
000000 00 O |Sovos Compliance LLC New Additional Term............ 08/04/2017. Tax Free Exchange AAB1102 | 4,218,070 3,976 |4
000000 00 O |Ministry Brands LLC Delayed Draw TL Nt 1 .. | 08/23/2017. Athene ..835,845 835,845 3FE
000000 00 O |Ministry Brands LLC Delayed Draw TL Nt 2 . .. | 09/20/2017. ..191,181 191,181 3FE
000000 00 O |Visual Edge Technology INC Delayed Draw.........ccc..ocvumrereerrieneiseeeinenississeessssesesieens 09/29/2017. 1,000,000 | ..ovoomererrieenireeiieeiseinne 1,000,000 3FE
000000 00 O |Visual Edge Technology Inc Term Ln Nt 1 08/31/2017. Athene 6,342,813 6,500,000 3FE
000000 00 0 |National Intergovernmental Co New Term L..........cccoevvvrrririeirennne. 09/01/2017. DIrECE. ...t 1,006,469 | ..ooovrcieeeceeeees 1,021,796 3FE
000000 00 O |National Intergovernmental Co Reallocate...... 09/01/2017. Direct.... 2,056,600 2,087,919 3FE
000000 00 O |DecoPacInc TermLn Nt 1 5.583% 09/29/.. . .. | 09/29/2017. Direct 6,291,748 6,421,555 3FE.
000000 00 O |Accruent LLC Incremental 1st Lien DD Nt......... 08/07/2017. Direct.... 1,930,192 | oo 1,949,114 3FE.
000000 00 O |AccruentLLC Incremental 1st Lien TL 6 e 07/28/2017. DIFBCL. v vveeees etk | Hebee R b e | eeeb et 4,799,192 4,860,733 3FE
000000 00 0 |AccruentLLC Incremental 1st Lien TL 8 s 07/28/2017. Direct . 24,167 | . 24,477 3FE.
000000 00 O |MSHCInc TermLnNt1 5.561% 07/31/23 08/14/2017. AHNEINE. ...ttt h b | Hhiee bbbttt | Sbies bbbt 6,047,815 6,202,888 3FE
000000 00 0 |MSHC Inc Delayed Draw Term Ln Nt 1 5.5. 09/27/2017. DIMECL. .ot 1,071,243 | oo 1,076,626 3FE
000000 00 O |Bakemark Holdings LLC Term LnNt1 6.5 08/17/2017. ANENE. ...t . 3,803,276 3,920,903 3FE
000000 00 O |First Watch Restaurants Term LN Nt 1 7.......coiviieinirnneerseesenissiesies | e 08/21/2017........ ANEINE. ... b | it | erbrene e enes 2,942,129 3,017,568 3FE
000000 00 0 |First Watch Restaurants TerM LNNE2  7......covivcveiiceecceeceee e | cveveieneninns 09/22/2017. Tax Free Exchange TAT1A33 | s 1,508,784 3FE
000000 00 0 |Command Alkon Inc 1st Lien Term Ln Nt 1.......... 09/01/2017. DIMECE. ...t . 8,875,789 9,000,000 3FE
000000 00 O |Frontline Technologies Gr LL Term Ln Nt . 09/18/2017........ DIMBCL. vttt | Sebi et b bbbt | eebient et 5,938,524 6,163,340 3FE
000000 00 O |MB2 Dental Solutions LLC Term Ln Nt 1... 09/29/2017. DIFECL....cvveceeeeieeie e 3,505,422 3FE
000000 00 O |Travel Leaders Group LLC Term Ln Nt 1... 09/06/2017. Morgan Stanley & Co LLC . 1,500,000 4FE
000000 00 O |Duke Finance LLC New 1st Lien TL Nt 1 RO 08/22/2017........ TaX FIEE EXCRANGE. ..ottt | esssbses st st sen s bnns | bnssessesssss s ens s ensessnes 11,219,222 | oo 12,251,250 4FE
000000 00 O |PostHoldings Inc Series A Incremental T........ 09/11/2017. Various 8,366,079 8,346,113 3FE.
000000 00 O |Sally Beauty Holdings Term Ln B-1 Nt 1 et | 08/30/2017. JP Morgan Securities LLC s 5,628,301 5,600,299 3FE
023135 AU 0 |Amazon.com Inc SrNt 2.400% 02/22/23.........ccccoverermremerrnnrennirneinenns 08/15/2017........ JP MOFGaN SECUMHES LLC........ouvirrerceriineiierieeieessesssssessesssssessessssssssnsens | coseeesesssssssessessessssesssssssssssssssesssnses | sesesssssssesssssssnsssessssssas 10,985,920 | .oouvvurererrerieeireeireinne 11,000,000 2FE
023135  AX 4 |Amazon.com Inc SrNt 2.800% 08/22/24....... 08/15/2017. JP Morgan Securities LLC 6,981,870 7,000,000 2FE.
02361D AP 5 | Ameren lllinois Co Sr Nt 3.250% 03/01/.......... 07/24/2017. Deutsche Bank Capital 1,500,000 | ..oovernerrrereenerierieeeieeieens 19,771 [1FE oo
03040W  AQ 8 | American Water Cap Corp Sr Nt 2.950% 0......cc.cvvrvrrermrrnireineieiereiesesiseeessesseens | ceeeesinennns 08/07/2017........ JP MOrgan SECUMHES LLC.........cuuriiiiireriiirisiisie s sssssssniens | resssssssessessss et esssssssssesssssnes | bonssessessssssessessassessessanes 13,953,940 | covoveeeeeee e 14,000,000 1FE
03525@ AA 6 |Animal Supply Company TermLn Nt2 8.8 07/31/2017. Tax Free Exchange 73,619 | oo 75,000 91 |4z
05508T AR 3 |B&G Foods Inc TermLn BNt 1 4.234% 11............. 08/18/2017. Credit SUISSE SECUMHES LLC........vvuieueirrerircirciseeiseiseesieesssessessssssesssesssessses | sesseessesssesssesssssssssssssssess s sssssssanss | aessassssssssesssesssssssssssssses 3,026,250 3,000,000 3FE
08579J AT 9 |Berry Plastics Corp TermLn M Nt 1 3.4 08/10/2017........ TaX FTEE EXCRANGE. ..ottt seeseens | eeseesessssessee st et e s esessssesse st essessessnnas | seresesessesassessesseeesansesseeanees 543,424 538,863 3FE
08579 AT 9 |Berry Plastics Corp Term Ln M Nt2 3.5 08/10/2017. Tax Free Exchange ..842,845 835,771 3FE
08579 AU 6 |Berry Plastics Corp Term LN NNt 1 3.4....ooiiieecneeeseesceeeseisseeennees | ceveeveseneenes 09/12/2017. Bank of America BISD DEaIET ..ot eseeseseseeeisnneens .539,877 535,858 3FE
08579 AU 6 |Berry Plastics Corp Term LN N Nt 2 34.....cciiiiiicesseeeesssiesnieiens [ e 09/11/2017........ TaX FTEE EXCRANGE......oociuiriiiiciei et | erssbesses bbbt ensesbnes | frentsbnss st T714,957 | oo 7,666,667 59 |3FE
100743  AK 9 |Boston Gas Company SrNt 3.150% 08/01/........ 07/31/2017........ GoldMan SACNS & COMPANY.......currrririiririereintirireieeeieeseeessssesseressssseseesessssesss | ceeessssessessesssessseessssessesessessessesssanns | sessesssessesesassessesasses 3,996,240 4,000,000 1FE
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Statement for September 30, 2017 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

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

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

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
12515H  AZ 8 | CD Comm Mtg Tr CMBS Ser 2017-CD5 Cl Ad........oviivieieinineerssissessisesssienns 07/24/2017........ CHIGIOUD. ..ottt te | Heeesessse s es st s b en bbb entes | ebsessanssessessssesentensaees 6,694,739 6,500,000 8,673 |1FE
12543K  AM 6 | Community Health Systems Inc Term Ln G N...... 07/31/2017........ TaX FTEE EXCRANGE. ...t teene | eeseeseesssessee st et esse e s ssseese s et essessessnnas | seresessessesasssssesseeesansesseeanees 173,784 | oo 174,193 | oo 1,192 | 3FE..oeeenne
12543K  AM 6 | Community Health Systems Inc Term Ln G N...... 08/31/2017. Tax Free Exchange L1AB4,442 | 1,465,532 649 |3FE
12543K AN 4 | Community Health Systems Inc Term LN H N......c.oooiriiniercrencrceereeseeeieeeees | ceveeeeneeneens 07/31/2017. Tax Free Exchange 302,871 303,703 1,962 | 3FE ..o
12543K AN 4 | Community Health Systems Inc Term Ln H Nu......ovoiiiiiieeceesceseneens e 08/31/2017........ TaX FIEE EXChANGE. .....cvouciuiriiiisieie bbbt | ersesbse sttt niees | oressesbess st b ssns s 2,698,032 2,705,219 | oooveeeieeeceeeeee e 1,273 |3FE...coiiieiercnne
12594E  AD 8 |CNT Holdings Il Corp New 1st Lien Term 08/31/2017. Tax Free Exchange 67,320 67,867 4FE
12632B  AG 1 | CPI International Inc 1st Lien Term Ln N......... 08/09/2017. UBS Warburg LONAON. ..ot sessnisas | sobiaessiessssssssssas s sssnsssssisssies | eesisensssssnsisssssssisssenes 17,000,000 17,000,000 4FE
14880B  AE 1 |Catalent Pharma Solutions Inc Term Ln Nt.......... 08/18/2017. VIIOUS. ..ot | enseer st | nes st 10,764,254 10,678,208 3z
15032E  AA 7 |Cedar Funding Ltd CLO Ser 2017-8A Cl A1 08/09/2017. Credit Suisse Securities LLC... ......13,000,000 13,000,000 1FE
17305E  GB 5 |Citibank Cr Card Issuance Tr LBASS Ser 2............ 09/27/2017. CHIGIOUD. .+ttt | sebsses s eee bbbt ntes | oests s st et 10,008,203 10,000,000 89,600 |1FE
18449E  AE 0 |Clean Harbors Inc Tem Ln Nt 1 3.235%........... 08/02/2017. Goldman SAChS & COMPANY..........ccuiuuivuierriririeiieieriesiee et sss st sesies | srssteersss st b bbb enies | eboessstees s enteniaees 6,033,311 6,035,467 2FE
202795  JK 7 |Commonwealth Edison Co 1stMtg Bd 2.95........cccccocvvviviennee. 08/16/2017. Wells Fargo Securities LLC 10,969,860 11,000,000 1FE
26138E AW 9 | Dr Pepper Snapple Group INC SrINt 3.13.......iiiiiece e 08/02/2017. Us Bancorp INVESTMENES INC........couvuuiiiiriiiiiiieicesenieiesisi st | sesssesessesisss st ssssssenes | ersesssssessesssssesssssessassnesen 8,713,350 8,500,000 38,429 | 2FE....c.oivereiiiine
302567  AA 0 |FPL Energy American Wind LLC SrNt 6.6........ 08/30/2017. Cowen & Company LLC........ouiireieiriieeeiseisee s 1,730,289 23,932 | 2FE
35729Q AS 7 |Fremont Home Loan Tr RMBS Ser 2006-B Cl 08/25/2017. Interest Capitalization... 436,131
36874V AJ 7 | Generac Power Systems INC Term Ln Nt 1.......coviiiiiiircnecrseeseeeeeeans 08/11/2017. JP Morgan Securities LLC..........covveviirrireeeeecee e 5,314,246
44701P  BA 1 |Huntsman International Inc New TLB Nt 3.........ccccoviuiiiiiiciiiiicine 07/20/2017. JP Morgan Securities LLC 456,960
44701P  BA 1 | Huntsman International Inc New TL BNt 2........ccvvvvvrvirernririinnins 07/20/2017. JP Morgan Securities LLC ,263,982
452564  AB 8 |Impact CIL Parent LLC ABS Revolving Nt S 09/21/2017. DiMBCL. oot ..4,276,248 .
50540R AT 9 |Laboratory Corp of America SrINt 3.250........cvvvvimrierneiicereierinsienenines 08/15/2017. Bank of America BISD Dealer. 6,984,250 7,000,000
53117C  AQ 5 |Liberty Property LP Sr Nt 4.400% 02/15. 08/03/2017. KeyCorp 4,292,920 | ..... ..4,000,000
565849 AP 1 |Marathon Oil Corp Sr Nt 4.400% 07/15/2.......ccvriinriirinrieinsissierissessieessssessenes 09/20/2017. Goldman Sachs & Company. 12,000,000
579780 AL 1 |McCormick & Co Inc SrNt 2.700% 08/15!... .. | 08/09/2017. Bank of AMEFiCa BISD DEAIET...........c.uuererrereiieneiseriseeisseessssssessessesssssesssssans | sesssesssessssessssssssssssssesssssssssssssssssses | sesssesssessssssessssssnsssanees 10,998,900 | coouvvurvrerrerirerireeinninne 11,000,000
579780 AM 9 |McCormick & Co Inc SrNt 3.150% 08/15 . | 08/09/2017. Bank of America BISD Dealer. 7,000,000
59217G  AQ 2 |Met Life Global Funding | Sec Nt 3.875 08/18/2017. JP Morgan Securities LLC 11,000,000 | ooovvvurereeierieeieeeeineenne 155,431 | 1FE ..o
59217G  AX 7 |Met Life Global Funding I Nt 3.000% 01....... 08/02/2017. Mizuho Securities USA Inc 9,000 | 1FE,
59217G  BY 4 |Met Life Global Funding | SrNt 3.450%........ 07/28/2017. Goldman Sachs & COMPANY........ccueurerruririrrireieeeieereseeseeseessseseesssesseseesesensenns
59217G  CD 9 | Met Life Global Funding | Nt 2.650% 04..........cccovrmrrrernmrrrererririnninns 08/02/2017........ VBIIOUS. ..ot
60662W  AJ 1 | Mitchell International INC 18t Lien TL N.......covviucueriieieiieeeiee e veneies | evenieeiennns 07/31/2017. Tax Free Exchange 33,038 394 |4FE
615369 AC 9 |Moodys Corp SrNt 4.875% 02/15/24........ . 08/16/2017. Bank of America BISD DEAIET...........c.iurerriernireiersiiseienisissiessessssssse s 7,000,000 5,688 | 2FE
63636#  AA 4 | National Hockey League SrINESEr A 3.3.......oioiirreneeeeneieceeeeeseeseeeeeines | veeeeseeeenees 08/10/2017........ CHtIGIOUD. .t 6,000,000 2Z
65339K AT 7 |Nextera Energy Capital Sr Nt 3.550% 05 08/10/2017. Morgan Stanley & Co LLC 6,500,000 66,415 | 2FE......ccrirviivirins
65473Q  BE 2 |NiSource Finance Corp SrNt 3.490% 05/.... 08/09/2017. VBIHOUS. ...ttt 5,000,000 36,790 |2FE
67575N  AY 9 | Ocwen Master Adv Rec Tr Ser 2017-T1 CI A 09/08/2017........ Credit Suisse SECUMtIES LLC..........cccoeviuieiiieieieieieeiese e 3,500,000 1FE
68217F  AA 0 | Omnicom Group Inc SrNt 3.600% 04/15/2 07/19/2017. JP Morgan SECUMIES LLC..........cvurrurereeirieriesiseesseissssse s essessssssesnsnens . 3,500,000 34,650 |2FE.....ccooomiririiniinne
720198  AD 2 |Piedmont Operating Partnership SrNt 4 07/18/2017. Morgan Stanley & Co LLC LA563,495 | 1,500,000 23,363 | 2FE
73744G  AJ 1 |Post Holdings Inc Series A Incremental T........ 09/11/2017........ VBHOUS. ..ottt sttt s bt s st s s st et s s sesssesesansnsans | eeessssesesassssessssssesesassesesssssesesansesessnsns | sbesissesesesssesanssesessaetanas 10,039,295 | ..ecvveiceeeeeeees 10,015,335 3FE
74113Y  AC 8 |Prestige Auto Rec Tr LBASS Ser 2017-1A Cu...coovvuerriersrincreriseiseseeesississssesesisens 08/16/2017. JP MOrgan SECUMLES LLC.........cuuviiiiireriiiriieisisie s ssbsssniens | resssssssssessessss e essssssssessesnnes | bonssessessssssessessassessessanes 19,998,822 20,000,000 1FE
74256L AU 3 |Principal LFE GLB Fnd Il Nt 3.000% 04/........ccovvemivmerirerercriseriniins 08/17/2017. VBIHOUS. ...ttt st | Hbieesseee s ees bbbttt | Sbies st 1,905,147 1,900,000 | ..oovernerrrereirerierieeeieeieens 18,658 [1FE......ccovvererrerirs
742718  EV 7 |Procter & Gamble Co SrNt 2.850% 08/11........cccevrereeerieiereicirieereseinae 08/09/2017........ JP MOrgan SECUMLES LLC.........curviiieireriiiriesiisiersssssiessiseisesssssssensens | rersssisssessssssssessessessss e ssessssssensessnes | tesssssssessessssassessesssese 9,979,300 | coeoviverieeeeeeeees 10,000,000 1FE
78411E  AC 2 | SCSG EA Acquisition Co InC Initial TEM..........ocveueemerenirierieriseeiseis e 09/14/2017. DiMECL. vttt 2,937,317 2,952,078 4FE
81760H  AE 2 |ServiceMaster Co TemLnC Nt 1 3.732%.......... 07/06/2017. JP Morgan Securities LLC.........cc.cooouiiiniiiniiciiicisnissseceecssssssiiens . 3,618,658 3,590,977 3FE
84611@ AB 9 |Sovos Compliance LLC Additional Term Ln.......coccovveeinverienincinerceireineens 08/31/2017........ TaX FTEE EXCRANGE. ...coveeeciiecce et tsnns | eeseesesnsesesessseessesessessesesesssssesassessenns | sesesessessssnsssssessssansessesnsnes 4132,266 | oo 4,218,070 4
883556  BX 9 | Thermo Fisher Scientific Inc Sr Nt 3.2 08/10/2017. JP MOrgan SECUMLIES LLC.........vuuviiieireriiiriesiissiersssiessisessesssssssensens | ersssisssesssssssessesssss st ssessssssessessnes | sessssssssssessessassessesssene 4,963,150 5,000,000 2FE
88632N  AJ 9 | Tibco Software Inc New Term Ln B Nt 1 07/28/2017. TaX FIEE EXCRANGE. ..ottt | essessessi s s s s st ssensensenas | sanesesessessessessstessesseesesanes 14,447,395 | oo 14,663,156 4FE
88642R  AA 7 |Tidewater Inc 1st Lien SrSec Nt 8.000..........cccceviuiiriicieieeeeireieeieeseeeeieseseeveneeeenes | cereresesnans 07/31/2017........ TaXaDIE EXCHANGE. ......oveuivrirerii it sbsies | ebsessses s bbb niees | eniesb e 2,206,938 1,689,627 47
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Statement for September 30, 2017 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

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

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

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
90276C  AE 1 | UBS Commercial Mtg Tr CMBS Ser 2017-C2 C......coovvrviervrineierniinssnsssessssensnnes | snseessiennns 07/31/2017........ UBS Warburg LONAON..........vuriiuiiririniisisiessisseiesissssisessssssssessssssssssessssnes | snsssssessnsssssessssssssessssssssesssssssssssses | sroesssssnessesssssessossnes 8,342,874 8,100,000 | ..ovovvieeirereieiieie e 12,553 [1FE.....cocovvverirnen.
90347B  AH 1 |Axalta Coating Systems Term Ln B2 Nt 1 08/18/2017........ CIIGTOUD. .-ttt sesensesnees | £aeesesassessessesesessse et essessesentessesssensanns | sesesssessssnesassessesanees 3,018,750 3,000,000 3FE
000000 00 O |Array Canada Inc Term LnNt1 6.309% 0 A 07/11/2017. UBS Financial SEIVICES INC.........c.ovurireviiriieieieieieeiciee e 1,703,571 4FE
22113A  AA 3 |Cosan Ltd Sr Nt 5.950% 09/20/24............ocoviniiienireeineessee e [ DI 09/13/2017. DIFECE. ..o 850,000 3FE.
232553  AA 5 |Cydsa SAB de CV SrNt 6.250% 10/04/27..........oocuvivveniiirerineirernsisessieresseeeneees [ DI 09/29/2017........ DITECE. .ttt bbb | Haeeb bbbt | eebees et 711,827 725,000 3FE.
25152E DT 6 |Deutsche Bank AG London Sr Unsecured NE............cocevneeeenircinnirernnnnenns D... 07/19/2017. Direct.... 3,300,000 3,300,000 2FE.
37255B  AA 7 | Geopark Ltd 1st Lien Nt 6.500% 09/21/2 .. |D.... 09/25/2017. Direct.... 1,475,000 | oo 1,475,000 217 |4FE
423012  AF 0 |Heineken NV Sr Nt 3.500% 01/29/28. C.... 08/03/2017. Jefferies & COMPaNY INC.......c..cvverviiiiieiererees s ..5,142,800 5,000,000 4375 |2FE..ciiienne
49835L  AB 7 |Klabin Finance SA Sr Nt 4.875% 09/19/2 D 09/12/2017. ..546,777 550,000
59284B  AF 5 | Mexichem SAB DE CV SrNt 4.000% 10/04/ | D 09/27/2017. 325,000
7T1647N AW 9 | Petrobras Global Finance Sr Nt 5.999%.......... D... 09/18/2017. 675,000
902133 AR 8 | Tyco Electronics Group Sr Nt 3.450% 08 D. 08/01/2017. Various 7,400,000
90352)  AE 3 |UBS Grp Fdg Switzerland Sr Nt 2.859% 0. .|D.... 08/07/2017. UBS Financial Services Inc 14,000,000
A3158#  AB 5 |Hofer Financial Services GmbH Sr Nt Ser .. |D.... 07/25/2017. JP Morgan Securities LLC 18,000,000
A3158# AC 3 |Hofer Financial Services GmbH Sr Nt Ser. D... 07/25/2017. JP Morgan Securities LLC 23,000,000 | . . 23,000,000
G6093#  AA 2 | AptarGroup UK Holdings Ltd Sr Nt Ser D .|B 07/19/2017. Bank 0f AMEriCa BISD DEAIET.............ceuieireirieireieireiseiseseisisessseeesssssssensenees | cevssesseeessssessesssssssesssesessssessesssssssessnes | sesessesseensssssessessssessessesneens 8,060,500 8,060,500
G6093# AB 0 |AptarGroup UK Holdings Ltd Sr Nt Ser E B 07/19/2017. Bank of America BISD DEaIET.............cccvcciueeriecieiecceeeeeee et ..9,212,000 ..9,212,000 27
P2253T  JK 6 | Cemex SAB DE CV 1st Lien Nt 7.750% 04/.... D... 09/07/2017. ..1,698,094 | . ..1,475,000 46,043
3899999. Total - Bonds - Industrial and Miscellaneou .537,994,898 | .. 535,805,126 917,503 XXX

8399997. Total - Bonds - Part 3 .590,448,217 1,111,812 XXX

8399999. Total - Bonds. .590,448,217 1,111,812 XXX
Common Stocks - Industrial and Miscell

31340# 00 1 |Federal Home Loan Bank Com CI B s 08/16/2017. Direct.... 200.000 20,000 XXX u

51509F 10 5 |Lands'End Inc Com... .. | 09/29/2017. Direct . 6,358.000 83,608 XXX L

88642R 10 9 | Tidewater Inc Com 07/31/2017. Taxable Exchange et | ereene s 137,584.000 | ..ooviririinninnirienisnieneasd 4,268,062 XXX |

9099999. Total - CommON Stocks - INAUSETIAl ANA IMISCEIIBNMEOUS..........vveeiirereriesiiistieseie et tesseibesiies eeesssess et ses ek ees e f e E 8808080 E £ E L0880 E ek E b0k o0 fhbEEf bbbt bbbttt | st enes bbbt 4,371,670 XXX e 0 [ XXX
Common Stocks - Parent, idiaries and Affiliates

92624# 10 9 | Victoria National Ins Co......c.ovvviviiriiiiinniiniinirieniniens | | 09/28/2017........ Victoria Fire & Cas. Affiliate...........ociiiiniiiiisises s 1,000.000 | ..o 3,581,005 XXX K

9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates. et ettt et et ettt etetesasuetesesaeteses  debesesesessssesesessesesessssetetassteetetassstetasaseetesesastetes e s etetesaeees et e s ee et bassetes s sete st s Aet et e e eet et saeteses e tetet s aetesesetetetasaseetasinse  eteressssesesssesetesssesesissetetasssetesessesetas | teveteressresesessstesanneetetasaes 3,581,005 XXX e (U P XXX.ooveeran
Common Stocks - Mutual Funds

63867N 21 6 | Nationwide Dest 2055-C (SEE)...........wereermrrmermerierirneeserisessesiesssseesessssssssssssss | seesssssnsines 09/14/2017........ DiMECL. vt 0.600 8 XXX

63867N 50 5 | Nationwide Dest 2010-INS SVC (Seed)....... et 09/14/2017. Direct.... 9.590 | oo 81 XXX

63867R 50 6 | Nationwide Bd FA-R (SEE).........covuuiriririieiiieineierieeiseeissisesiesiessssesesssssinenins | seessesnsines 09/29/2017. Direct.... 0.650 6 XXX

63867R 61 3 | Nationwide FA-R (SEEU).......couvruririiiireriiiicieesi e 09/11/2017........ Direct 0.160 4 XXX

63868B 86 4 |Nationwide Bailrd Cog Val Fd Inst (Seed) 09/11/2017. Direct.... 1.540 XXX

63868C 77 1 |Nationwide Ziegler WI TXEx Fd Inst (Seed...........ccccouurvvriinriicnns e 09/29/2017. Direct.... . 6.890 XXX

63868M 32 4 |Nationwide Var Ins Tr Loring Ward Mod Fd 09/12/2017........ DIFCE. ..o 875.580 XXX

63868M 34 0 | Nationwide Var Ins Tr Loring Ward Cap Ap........couierernmnieiiiersnnisnnnines 09/12/2017. 445.970 XXX

9299999. Total - Common Stocks - Mutual Funds XXX

9799997. Total - CoMMON SOCKS = PA 3.t bbb bbbt XXX

9799999. Total - Common Stocks............. XXX .

9899999. Total - Preferred and Common Stocks XXX . 0

9999999. Total - Bonds, Preferred and COMMON SEOCKS............cueiuiiriuiiiiiiieieiiieissiseiers e eeesssseesssss st ess s en e eneenes XXX 1,111,812

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues:.....1.
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Statement for September 30, 2017 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

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

SCHEDULE D - PART 4

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
4 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
36179S  T7 2 | GNMA Pool MA4174 5.000% 11/20/24.....|.. | 09/01/2017. | Paydown 1,254 | v 1,254 | i 1,298 (44) (44) | s 1,254 0 31 | 11/20/2024. | 1.
36202C 4P 5 | GNMA Pool #2630 6.500% 08/20/28........ .. [ 09/01/2017. | PaydOwN.........ovvveviriniiiciieniiens [ e | e 423 | s 423 | s 445 441 (17) (17) | o 423 0 18 |08/20/2028. | 1.......cocvvnc
GNMA REMIC Ser 2010-164 CI BD
38377N N7 5 [3.500% 0 . 109/01/2017. | PAYAOWN.......oouvvrireiicrierineirnee | corereiseriesiesineins | s 1,560,000 | ....... 1,560,000 | ....... 1,540,080 | ........... 1,552,699 | ..oovvrirriiecis | e 7,301 | oo | v 7,301 | oo | e 1,560,000 0. 36,522 | 09/20/2037. | 1..ccvonvrnncns
GNMA REMIC Ser 2011-34 CI PB
383770 PV 4 [4.000% 08 . 109/01/2017. | PAYAOWN.......oonirriieireieiierieens [ e | coeneins 938,089 | .......... 938,089 | .......... 906,005 927,776 | oo | e 10,312 | oo | e 10,312 [ i | e 938,089 0. 25,187 |08/20/2039. [ 1........ccoceoue.
GNMA REMIC Ser 2011-112 CI GN
38377X NE 8 |2.000% 1 10770172017, | PAYAOWN. ... [ e | oevesseeineins 535 | oo 535 | oo 533 534 I TR T I 535 0 6 | 11/20/2036. | 1......ovvvvnc
Vendee Mtg Tr RMBS REMIC Ser 1994-2
911760 EJ 1 |3ZB . 109/01/2017. | PAYAOWN......coonirriieireiieiierieees [ e | coereins 169,492 | ..ccoooue. 169,492 | ..ccooeeee 165,773 167,685 | .ooovervrveiiens | e 1,807 | coveeverneins [ e 1,807 [ v | e 169,492 0| e 7,195 | 06/15/2024. | 1....oovvvnnv.
Vendee Mtg Tr RMBS REMIC Ser 1995-3
911760 GT 7 |1Z . 109/01/2017. | Paydown 85,679 | .ocovnne. 85,679 | .ocovneen. 88,064 ...86,658 (979) (L4 ) RN ISR 85,679 0 | e 4,217 [09/15/2025. [ 1......covvvenee
Vendee Mtg Tr RMBS REMIC Ser 1996-2
911760 HH 2 |1Z . 109/01/2017. | PAYAOWN......ccvonerriireiierieeinens [ e | cveeeies 15779 | v 15,779 | v 115,204 115,313 467 LY A RN ISV 115,779 0 | e 5,196 | 06/15/2026. | 1.......cconne.
Vendee Mtg Tr RMBS REMIC Ser 1998-2
911760 LQ 7 |Cl1 . 109/01/2017. | Paydown. .....c.coocvnvrenneisnrinniineiinens | eonnennnnnsnninsnnssenns | eevennennse 10,200 |t 70,200 | coviinncns 73,710 ...71,920 0 06/15/2028.
0599999. Total - Bonds - U.S. GOVErNMENL........vviviveiiiinisiiniissrisenicees 2,891,112 2,923,026 0] 17,128 | o0 e 17,128 |0 ] 2,941,451 [ 0 i {1 I 0 XXX
Bonds - All Other Government
040114 GX 2 |Argentina (Republic of) SrNt 7.500% 0.... | D| 08/11/2017. | DIFECL.........cevvurvereriririrmrirniiierienes | ovvvsnrienienissseienns | oevirenas 454113 | .......... 425,000 | ......... 478,183 | .o [ e | e (1,503) [ oo [ e (1,503) [ oo | eevererireens 476,680 | ..cooooverrierns | e (22,567) | ........ (22,567) | ....... 26,031 | 04/22/2026.
040114 HL 7 |Argentina (Republic of) Sr Nt 6.875% 0.... | D| 08/10/2017. | DIFECt........cervuerererernenrenereeineisenes | veverseessssisersessenes | crvnee 1,583,325 | ....... 1,550,000 | ....... 1,536,457 544 | oo [ D84 | i | 1,837,000 | [ e 46,325 | ......... 46,325 | ....... 58,905 | 01/26/2027.
682051 AF 4 |Oman Gov Interntl Bond SrNt 6.500% 03 |D| 07/28/2017. | Direct ..420,000 .400,000 397,440 11 22,549 22,549 | ...... 10,400 | 03/08/2047.
G1981@ AA 0 |Cayman Islands (Govt of) Gtd SrNt 4.8... | D|09/01/2017. | Redemption  100.0000 179,193 | oo 179,193 179,193 179,193 0 6,518 | 03/01/2019.
1099999. Total - Bonds - Al Other GOVEMMENL. ... areiiesisisssiesess s sesssnsssssssnssensenessssssns | oveoes 2,636,631 | ....... 2,554,193 2,591,273 179,193 0 (948) 0 | oo (948) | o0 ] 00002,590,324 | oo, 0 ] . 46,307 | ........ 46,307 | ..... 101,854 XXX
Bonds - U.S. States, Territories and Pc
341150 XN 5 |Florida St GO Dept of Trans 5.250% 07/.. | .. | 07/01/2017. | Redemption ~ 101.0000..........covur. | crrrrererrrmrrvmrmrrerinns | corvrinns 606,000 | .......... 600,000 | .......... 636,162 602,348 3,652 606,000 |.... 0 [ 31,500 | 07/01/2019.
341150 XP 0 |Florida St GO Dept of Trans 5.250% 07/.. | .. | 07/01/2017. |Redemption ~ 101.0000.........covvee | vereremrmrrmerrrerirenes | crv 1,010,000 | ....... 1,000,000 | ....... 1,017,829 | .coooveeene 1,003,231 6,769 weernen1,010,000 | ... 0 52,500 | 07/01/2020.
373384 DS 2 |Georgia St GO SerE 5.000% 08/01/23.... | .. | 08/01/2017. | Redemption ~ 100.0000.........cccouw. | vorrerrrererivmrsvererinns | v 10,000,000 | ..... 10,000,000 | ..... 10,527,000 | ......... 10,037,621 | ..o | e (Y474 T (R A7 ) I I 10,000,000 0 ... 500,000 | 08/01/2023.
917542 QN 5 |Utah St GO SerC 5.000% 07/01/17......... o+ [ 07101/2017. | MAEUIY......oocvvvererceeeieerierienins [ ererireeersensssisenes | veeens 4,000,000 | ....... 4,000,000 | ....... 4,481,943 | ........... 4,049,870 | ...cvoereirnens | e (49,870) | ..ovvvvevercrrs [ e (CS R 740) RN IS 4,000,000 0. 200,000 |07/01/2017.
Washington St GO Ser A 5.000%
93974B N7 3 |07/01/20 .1 07/01/2017. | Redemption  100.0000........ccccirer | corrrenmrmnmnernreninnns | eovenes 9,500,000 | ....... 9,500,000 | ....... 9,517,540 9,513,462 | ..o [ eeeeenn(13,462) | oo [ (13,462) | o | v 9,500,000 0 [.... 475,000 | 07/01/2020. | 1FE............
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS.......iviiiiss woriiriiirisiiersnsssesersssssseenssssssssessssssssssessssessssessnssssssssanses | avees 25,116,000 | ..... 25,100,000 | ..... 26,180,474 | ......... 25,206,532 | ..o 0 ].....(90,532) [ coovvveeenc0 [ eiiienein(90,532) | o0 [ 25,116,000 | ....ccocrnn (V] (U P 0 | ..1,259,000 XXX XXX
Bonds - U.S. Political Subdivisions of States
158843 TY 8 |Chandler AZ GO Unitd 5.000% 07/01/20.. | .. | 07/01/2017. | Redemption ~ 100.0000..........ccccc. | voverererermrimmiicniiinns | v 3,000,000 | ....... 3,000,000 3,007,349 | oo [ eeeenn(7,349) | i | e (7,349) | i rerern23,000,000 0 ... 150,000 | 07/01/2020.
414004 3L 3 |Harris Cnty TX GO Ref Ser C  5.000% 08/ | .. | 08/15/2017. [ MAIUMItY.........cvvrererrercererneiieriens | verirererneessenineinnenes | e 16,610,000 | ..... 16,610,000 | .....17,699,616 | ......... 16,691,666 | ...oocvvvrrvcrnes | erereeen(81,666) | oo [ evrerrenn(81,668) [ oo | e 16,610,000 0. 830,500 |08/15/2017.
New York NY City GO Unref Ser G
64966L G6 2 |5.000% .| 08/01/2017. | Maturity 5,000 5,000 | .coovrrrnees 5,027 | oo 5,000 | cvvorercernrrnes [ v [ e | e (V1 IR 5,000 0 250 |08/01/2017. [ 1FE............
Phoenix AZ GO Var Purp Ser A 5.000%
718814 XQ 4 |07 .107/01/2017. | Redemption ~ 100.0000.........cccrer | cormrrrrmermerererernennns | woreees 7,895,000 | ....... 7,895,000 | ....... 8,143,909 | ........... 7,937,259 | oo | v (42,259) | .ooverrercrins [ e (42,259) | ..o | i 7,895,000 0 .. 394,750 |07/01/2018. | 1FE............
Prince Georges Cnty MD GO Cons Pub
741701 VJ 2 |Impt .1 07/15/2017. | Redemption ~ 100.0000.........cccrer | cormrremermererererneenns | woreees 5,960,000 | ....... 5,960,000 6,251,835 5,992,041 | oo | v (32,041) [ oo [ e (32,041) [ v | v 5,960,000 0 .. 298,000 |07/15/2019. | 1FE............
879709 ZY 2 |Tempe AZ GO Ref 5.000% 07/01/17........ o [ 07/01/2017. | MALUFILY......ocovoverciriineicciieiis [ ey | e 1,550,000 | ....... 1,550,000 | ....... 1,703,884 | ........... 1,558,820 | ...ooovvvviivei | e (8,820) | ..oovevriies [ e (8,820) | ..oovvverrierces [ e 1,550,000 0. 77,500 | 07/01/2017. | 1FE............
West Contra Costa CA GO Uni Sch Dist
952347 RF 1 |Cab .1 08/01/2017. | MALUTItY...c..ooeveeveiciierieeieeeinees | e | s 2,000,000 | ....... 2,000,000 | ....... 1,170,280 | ....ccoene 1,947,638 | ..o | v 52,362 | .eoverveireris | e 52,362 | ..oovvririinns 2,000,000 0 08/01/2017. | 1FE............
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2499999. Total - Bonds - U.S. Political Subdivisions of States. ..o oo | s 37,020,000 | ..... 37,020,000 | ..... 38,039,300 | ......... 37,139,773 | v 0] . (119,773) ] oo [ (119,773) | ovvvverrienand 0 e 37,020,000 | ....cooovvennnn 0 s 0 | i 0 |..1,751,000 XXX XXX
Bonds - U.S. Special R and Special A it
Clark Cnty NV Passenger Rev AMT Fac
181006 EA 1 |Las.  |.]|07/012017. [Call  100.0000........cccomsrmrrrrrrrrrrns | wrrrrrrssinnnnninsininns | v 5,000,000 | ....... 5,000,000 5,233,630 5,014,105 | ..cooooiveiice | e (14,105) | ..o [ v (14,105) | oo | v 5,000,000 |.... 0 ... 250,000 |07/01/2023. | 1FE............
196797 B2 9 |A .. [ 09/01/2017. | MALUFItY.......covvmieiriisniiciieiieis [ e | i 105,000 | .......... 105,000 | .......... 112,823 105,000 | .oouieriinniees [ erriinnicnniieins [ e | i (U IO IV 105,000 0 [ 5,906 |09/01/2017. | 1FE............
FHLMC Gold PC Pool #D62830 7.000%
3128F2 EB 7 |08/1 o [09/01/2017. | PaYAOWN. ... [ covieeniinesiieesiinnns | cereiieeeiiens 326 | oo 326 | oo 317 320 B | s | e [ 326 |.... 0 15 | 08/15/2025. | 1.....cvvenuvs
FHLMC Gold PC Pool #D62882 7.000%
3128F2 FX 8 |08/1 .. | 09/01/2017. | Paydown 1,034 | oo 1,034 | o 1,007 | v 1,016 18 18 | o 1,034 |.... 0 48 | 08/15/2025. | 1......cccveeneee
3128NE A5 9 |FHLMC Pool #1A0028 3.836% 10/25/35.. | .. | 09/01/2017. | Paydown 4714 | 4714 | 4,759 | oo 4,738 (24) (24) | oo 4714 | ... 0 [ 166 | 10/25/2035. [ 1................
FHLMC REMIC Ser 113-C  8.500%
312903 HR 1 |05/15/21 .. | 09/15/2017. | Paydown 6,579 | oo 6,579 | oo 6,666 | ...t 6,589 (10) (L0 I 6,579 |.... 0 380 | 05/15/2021. | 1......cccoeeeece
FHLMC REMIC Ser 1085 CI G 8.500%
312905 E4 0 |05/15 .. | 09/01/2017. | Paydown 1,693 | oo 1,693 | oo 1,683 | oo 1,685 8 | s [ e 8 | s 1,693 |.... 0 96 | 05/15/2021. | 1......cccooeeece
FHLMC REMIC Ser 1077-E 9.000%
312905 YJ 5 |05/15/21 .. | 09/01/2017. | Paydown 3,565 | .. 3,565 | ..o 3761 | oo 3,667 (103) [LC) T 3,565 |.... 0 2141 05/15/2021. | 1.....ccevvveeeee
FHLMC REMIC Ser 1116-XA  8.400%
312906 E5 5 |08/15/2 .. | 09/01/2017. | Paydown 3,409 | .. 3,409 | oo 3,280 | oo 3,370 38 38 | 3,400 |.... 0 [ 190 |08/15/2021. 1.......cco....
FHLMC REMIC Ser 1437-HD  7.000%
312913 ZE 9 [12/15/2 .. | 09/01/2017. | Paydown 4,490 | ...ccoooeoen 4,490 | ...cooooenne 4,605 | ..o 4,540 (50) [(CI0) 1 4,490 | ... 0 211 | 12/15/2022. | 1.......cccoeenec.
FHLMC REMIC Ser 1504 Z 7.000%
312915 UF 6 |05/15/23 .. | 09/01/2017. | Paydown . 54,736 | ...cooo...u 54,736 | ..cooooouu 56,303 ..55,418 (682) [(CE:72 ) 54,736 (U I 2,677 | 05/15/2023. | 1.......ooeonc.
FHLMC Gold PC Pool #C00418 7.000%
31292G PB 6 |08/ . [09/01/2017. | PaydOWN..........oorvvvrriiriiinniiiinis [ v | v 850 | oovvrrian 850 | .o 828 833 17 17 0 44 | 08/15/2025.
3132GK  ZN 9 |FHLMC Pool #Q04649 3.500% 11/15/41. | .. | 09/01/2017. | PAYAOWN..........ccvvemmreeemiereniiienies [ covimrerienieiieniiinins | e 1,580,250 | ....... 1,580,250 | ....... 1,642,462 | .......... 1,639,885 | ...oovveercirinns [ s (59,635) (59,635) 0 .. 36,665 | 11/15/2041.
3132GL  XT 6 |FGLMC Pool #Q05490 3.500% 01/15/42. | .. | 09/01/2017. | Paydown ..905,495 | . .905,495 941,011 939,197 . 33,702) .. ..(33,702) | .. 0. 22,603 |01/15/2042.
3132GR AS 0 |FGLMC Pool #Q06017 3.500% 02/15/42. | .. | 09/01/2017. | Paydown 457,118 | .......... 457,118 475,084 474,160 | .o | e (17,042) (17,042) 0 .. 10,665 | 02/15/2042.
3132GR  ZW 4 |FGLMC Pool #Q06757 3.500% 03/15/42. |.. | 09/01/2017. | PAYAOWN.......ccvemirrirerirrieierinrinens | ererernnisseensnsinenns | ervneens 149,156 | .......... 149,156 | .......... 153,730 153,643 ....(4,486) 0 [ 3,642 | 03/15/2042.
3132GT GV 3 |FHLMC Pool #Q08012 3.500% 04/15/42. | .. | 09/01/2017. | PAYAOWN...........ccvverveirriririiienins [ cerisserienniiieeiieins | cvienenes 554,305 | ......... 554,305 | .......... 576,005 574,858 20,553) 0. 13,309 | 04/15/2042.
FHLMC Gold PC Pool #C80131 6.000%
313356 EC 5 |03/1 .. | 09/01/2017. | Paydown 1712 | s 1712 | s 1,672 | oo 1,686 25 25 | 1,712 ... 0 69 | 03/15/2024. | 1..............c
FHLMC REMIC Ser 1628-KZ 6.250%
313373 KF 4 [12/152 .. [09/01/2017. | PaydOWN. ... [ e | e 17,788 | ... 17,788 | oo 18,687 18,112 (325) (€723 R IS 17,788 | ... 0 [ oo 739 | 12/15/2023. | 1.....covvvveene
FHLMC REMIC Ser 1674-Z 6.750%
313373 Q2 7 |02/15/24 .. | 09/01/2017. | Paydown . 20,257 | ..... 20,257 | oo 20,958 ...20,554 (297) (297) 20,257 |.... 0 914 | 02/15/2024.
FHLMC REMIC Ser 1683 Z 6.500%
3133T3 X8 6 |02/15/24 .. [ 09/01/2017. | PaydOWN. ... [ e | e 48,796 | ............ 48,796 | ............ 49,102 ...48,836 (40) (G10) R ISP 48,796 (U I 2,048 | 02/15/2024. | 1......cooeneve
FHLMC REMIC Ser 1837-Z 6.500%
313376 M4 0 |04/15/26 .. | 09/01/2017. | Paydown . 20,392 | .o 20,392 | .ooovvenee 21,023 ...20,694 (301) (GO 20,392 |.... 0 868 | 04/15/2026. | 1................
FHLMC REMIC Ser 1967-BA  7.000%
3133TA CQ 3 |06/17/2 .. | 09/01/2017. | Paydown 4,556 | .............. 4,556 | .............. 4702 | oo 4,611 (55) [(C1) 1 4,556 |.... 0 213 | 06/17/2027. | 1.....covvvveeee
FHLMC Structured Ser 2008 M 7.000%
31337C 6P 8 |11/ .. [ 09/01/2017. | PaYdOWN. ... | e | cevieeiens 46,761 | ............ 46,761 | ............ 48,552 ATTB5 | | s (1,004) | ..o [ e (1,004) | oo | s 46,761 (U I 2,162 | 11/20/2027. | 1......cooenev.
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FHLMC REMIC Ser 2120 CI PC  6.000%
3133TH RV om .. [09/01/2017. | PaydOWN..........covoeririieriiienins [ e | v 133,106 | .......... 133,106 | .......... 132,710 132,756 351 351 | e | e 133,106 0 5,233 |01/15/2019. | 1...ccvvvvenece
31340Y GR 04/15/20 .. | 09/15/2017. | Paydown 1,376 w1426 | 1,372 A | | 4 1,376 0 88 | 04/15/2020.
31342A P4 FHLMC Pool #780443 2.813% 03/25/33.. | .. | 09/01/2017. | Paydown 37,293 57 57 37,293 0 632 | 03/25/2033.
FHLMC Gold PC Pool #D49973 6.000%
313568 CJ 03/1 .| 09/01/2017. | Paydown 1,486 98 98 1,486 0 59 | 03/15/2024.
FNMA REMIC Ser 1990-64Z 10.000%
31358E MW 06/25/2 .| 09/01/2017. | Paydown 7212 | oo 7212 | oo 8,09 | ..o 7,517 (304) Gz 7,212 (U I 480 |06/25/2020. | 1................
FNMA REMIC Ser 1990-72B  9.000%
31358E RK 07/25/2 .| 09/01/2017. | Paydown 4,378 | oo 4378 | oo 4274 | o 4,334 44 A4 | 4,378 0 263 | 07/25/2020. | 1................
FNMA REMIC Ser 1990-83A 9.250%
31358E  XG 07/25/2 .| 09/01/2017. | Paydown 3,033 3,033 | oo 3,024 | i 3,016 17 7 | e 3,033 0 [ 187 |07/25/2020. {1................
FNMA REMIC Ser 1991-39J 9.000%
31358G PP 05/25/2 .| 09/01/2017. | Paydown 4,783 | oo 4,783 | oo 5,148 | v 4,886 (103) (L) 4,783 0 287 | 05/25/2021. | 1.....ccovvvennee
FNMA REMIC Ser 1991-56G  8.600%
31358G X4 06/25/2 .| 09/01/2017. | Paydown 1,603 | oo 1,603 | oo 1,574 | s 1,589 14 4 | 1,603 0 91 | 06/25/2021. | 1.......cc.....c.
FNMA REMIC Ser 1991-73A  8.000%
31358H GT 07/25/2 .1 09/01/2017. | PaydOWN. ... [ o | covviiineiid 698 | oo 698 | oo 671 689 9 | s [ e 9 [ 698 0 38 |07/25/2021. [ 1.......ccucn.
FNMA REMIC Ser 1991-92Z 8.500%
31358H XU 07/25/2 .| 09/01/2017. | Paydown 4,993 | ..o 4,993 | .o 5,202 | oo 5,034 (41) (G0 I 4,993 0 286 | 07/25/2021. | 1......cccoeeeee.
FNMA REMIC Ser 1992-71X  8.250%
31358M P4 05/25/2 .| 09/01/2017. | Paydown 5172 5172 | oo 5381 | oo 5,223 (50) [(CI0) T I 5172 0 287 | 05/25/2022. | 1..............c.
FNMA REMIC Ser 1992-49 CIL 7.000%
31358M  WZ 04/ .| 09/01/2017. | Paydown 5,001 5,001 | e 4916 | oo 4,931 71 Y I 5,001 0 238 | 04/25/2022. [ 1...covvvrnne
FNMA REMIC Ser 1992-124 PZ  7.000%
31358N 5B 07/2 .| 09/01/2017. | Paydown 8,146 8,146 | ..ccocvuvn 8,381 | oo 8,222 (76) (U45) ) — 8,146 0 389 | 07/25/2022. [ 1...covvvrene
FNMA REMIC Ser 1993-115G  5.500%
31359B DN 07/25/ .| 09/01/2017. | Paydown 1,282 | oo 1,282 | oo 1,264 | oo 1,271 12 12 | 1,282 0 48 | 07/25/2023. [1....cvvvvernne
FNMA REMIC Ser 1993-119GA  6.500%
31359B  ZK 07/25 . 109/01/2017. | PaydOWN........oocverrieiieiinnineiiens [ oo | v 15,141 | . 15,141 | e 14,943 15,041 100 100 | oo | s 15,141 0 663 | 07/25/2023. | 1....covvvevnnee
FNMA REMIC Ser 1996-M7 CI Z 6.640%
31359K 2K 05/ . 109/01/2017. | Paydown 783 10 10 792 0 35 | 05/17/2036.
FNMA ACES Ser 1997-M2 CI Z 7.125%
31359P  DJ 011 . 109/01/2017. | Paydown 212,979 | 12,979 | 13,941 . 13,677 (698) 0 617 [01/17/2037.
FNMA REMIC Ser 1997-63 ZA 6.500%
31350Q LQ 09/18 . 109/01/2017. | Paydown 62,835 | ............ 62,835 | ............ 61,597 ...62,066 770 LV T I 62,835 0 [ 2,629 |09/18/2027. | 1...covvvvrns
FNMA REMIC Ser 1998-73 CI MZ
31359V BH 6.300% 10 . 109/01/2017. | Paydown 1,685 | oo 1,685 | oo 1727 | s 1,709 (24) (24) [ v 1,685 0 71 [10/117/2038. [ 1.......coeeveen.
FNMA REMIC Ser 1989-67D 9.000%
313602 3E 10/251 . 109/01/2017. | Paydown 3,139 3139 | 3,129 | s 3,122 18 18 [ 3,139 0 [ 188 [ 10/25/2019. [ 1....covoreven.
FNMA REMIC Ser 1989-62G  8.600%
313602 W4 107251 .109/01/2017. | Paydown 2,770 2,770 | v 2,665 | ..o 2,739 30 30 | 2,770 (U I 159 | 10/25/2019. [ 1....cooonen.
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FNMA REMIC Ser 1990-35E  9.500%
313603 2H 4 |04/252 -1 09/01/2017. [ PaYAOWN. ... [ e | coverienesenens 959 | oo 959 | oo 958 954 L2 TR IR LI O 959 0 61 | 04/25/2020. | 1................
FNMA REMIC Ser 1990-41D 9.500%
313603 5J 7 |04/252 . [09/01/2017. | PaydOWN. ... [ o | oo 18,133 | . 18,133 | . 19,786 ..18,632 (499) [GECLE) T R IS 18,133 (U I 1,165 | 04/25/2020. | 1................
FNMA REMIC Ser 1989-86E 8.750%
313603 GW 6 |11/2511 .| 09/01/2017. | Paydown 1121 | s 1121 | s 1,087 | oo 1,110 1" L I 1,121 0 65 | 11/25/2019. | 1.....ccccooeeece
FNMA REMIC Ser 1989-90E 8.700%
313603 JJ 2 |12/2511 .| 09/01/2017. | Paydown 8 1,559 0 92 |12/25/2019.
FNMA REMIC Ser 1990-1D 8.800%
313603 QH 8 |01/25/20 .| 09/01/2017. | Paydown 763 6 769 0 45 | 01/25/2020.
FNMA REMIC Ser 1990-4Z 9.350%
313603 TW 2 |01/25/20 .. | 09/01/2017. | Paydown ...20,871 (354) 20,518 0 | e 1,298 | 01/25/2020.
313730  ZC 4 |FNMA Pool #304139 9.000% 01/25/25.... | .. | 09/01/2017. | Paydown 166 (5) 161 0 10 | 01/25/2025.
FNMA DUS Pool #377810 7.500%
31377TH VB 5 |05/25/27 .| 09/01/2017. | Paydown 30 30 29 29 | s | e | s | e (U POOTOORPOUROTS PPN 30 0 11 05/25/2027. | 1...ccovvveenece
FNMA DUS Pool #380814 6.030%
31377M AP 6 |12/25/19 .| 09/01/2017. | Paydown 58,332 | .oovvvennn 58,332 | .ocvvvennnd 62,607 59,029 (697) (70 58,332 (U I 2,346 | 12/25/2019. | 1..cvvvveons
FNMA DUS Pool #386237 4.950%
31377T BE 5 |06/25/19 .| 09/01/2017. | Paydown 9,233 9,233 | oo 9,634 | oo 9,276 (43) [CX) | I 9,233 0 305 | 06/25/2019. | 1......cccveenece
FHLMC REMIC Ser 3751 CIMC  4.000%
3137A3 HS 1 |071 . [09/01/2017. | PaYAOWN..........ooveerriereieriiienis [ cevieeeiieeeiieeeiieees | cvoeeeees 374,605 | ... 374,605 | ......... 375,280 374,200 405 405 0. 10,023 | 07/15/2037.
FHLMC REMIC Ser 3786 CIEB 4.000%
3137A5 R7 1 |08/1 .. [09/01/2017. | PayAOWN..........oovierrieriiieniiienies [ ceviereiieeeeiineiieees | e 324299 | ......... 324,299 325,055 (757) (U470 ) RN IV 324,299 08/15/2035.
31381L  NY 9 | FNMA Pool #464007 6.650% 01/25/28.... | .. | 09/01/2017. | Paydown 9,670 9,670 ..12,004 (2,334) (2,334) 9,670 01/25/2028.
3138A8 F4 3 |FNMA Pool #AH6486 4.000% 03/25/41... |.. | 09/01/2017. | PAYAOWN..........cvoeurveemceiiereieniins | eoereeireneeienniiennnes | e 202,607 | .......... 202,607 203,966 | ...oovvreerrrienns | e (I R O (1,359) | oo | v 202,607 03/25/2041.
3138AE  J8 7 |FNMA Pool #A11186 4.000% 04/25/41..... .1 09/01/2017. [ PAYAOWN......cvuirerrieiriereieriseiiees | eveersnsseeensssiinins | eressen 576,489 | .......... 576,489 580,353 (3,864) (3,864) 04/25/2041.
3138MC  3U 6 |FNMA Pool #AP8910 3.500% 10/25/42.... | .. | 09/01/2017. | PAYdOWN........oocrveerveiimiiinriiiens | covevieeeeienniieneiins | cevvieees 205,726 | .......... 205,726 207,668 | ...cooererereriens | e (1,942) | oo [ (1,942) 10/25/2042.
3138W9 GP 9 | FNMA Pool #AS0205 3.000% 08/25/43.... | .. | 09/01/2017. | Paydown 67,416 7,416 ...64,118 3,298 3,298 08/25/2043.
3138W9 KQ 2 |FNMA Pool #AS0302 3.000% 08/25/43.... | .. | 09/01/2017. | PAYdOWN........ocorveerreieniiieniiiiens | covevieeneieeniieneiins | cevvienes 362,310 | .......... 362,310 344,660 08/25/2043.
3138W9 LM 0 |FNMA Pool #AS0331 3.000% 08/25/43.... | .. | 09/01/2017. | Paydown 97,005 | ............ 97,005 ..92,279 08/25/2043.
3138WE NA 3 |FNMA Pool #AS4884 3.000% 05/25/45.... | .. | 09/01/2017. | PaYdOWN........coorveereiiireiiereiiens | corevieseeieseiisneeins | cevenas 1,881,277 | ....... 1,881,277 | ....... 1,900,825 | ........... 1,900,248 | ...ccoovvvivri . 05/25/2045.
3138WE  RA 9 |FNMA Pool #AS4980 3.000% 05/25/45.... | .. | 09/01/2017. | PaydOwn........ccccomrvmrurmrinriniivnis [ vverirenirneirinnisniens | eveene 1,338,587 | ....... 1,338,587 1,345,476 ....(6,693) 05/25/2045.
3138WE VB 2 | FNMA Pool #AS5109 3.500% 06/25/45.... | .. | 09/01/2017. | Paydown v 1,454,096 | ... 1,454,096 11,504,762 ..(49,438) | .. 06/25/2045.
3138WF B6 2 | FNMA Pool #AS5460 3.500% 07/25/45.... | .. | 09/01/2017. | PaydOown........ccccoevvmmirmvinnriniiinis [ rveiireniniiiniiisiiens | oo 1,613,652 | ... 1,613,652 1,681,476 (66,179) 07/25/2045.
3138WF NY 8 |FNMA Pool #AS5806 3.000% 09/25/45.... | .. | 09/01/2017. | PAYAOWN........ooerveemrreiireiiineiiens | coverieeneisnniiinesins | cevvienes 379,443 | ......... 379,443 | ......... 382,734 382,639 ...(3,196) 09/25/2045.
3138WW BR 9 |FNMA Pool #AT8147 3.000% 07/25/43.... | .. | 09/01/2017. | Paydown 36,923 | ..o 36,923 | ..o 35,764 ...35,809 07/25/2043.
3138X0 Y2 8 |FNMA Pool #AU1628 3.000% 07/25/43... | .. | 09/01/2017. | Paydown 169,108 | .......... 169,108 160,362 160,842 07/25/2043.
3138X0 Y5 1 |FNMA Pool #AU1631 3.000% 07/25/43... | .. | 09/01/2017. | Paydown ..153,016 153,016 | .. 148,210 148,481 07/25/2043.
3138X0 Y6 9 |FNMA Pool #AU1632 3.000% 07/25/43... |.. | 09/01/2017. | PAYAOWN..........cooomveereeereireniins | eeeenirenerisenieinnees | oereienns 747138 | ......... 747138 | ......... 713,596 715,440 . . 07/25/2043.
3138X2 VU 5 |FNMA Pool #AU3326 3.500% 07/25/43... | .. | 09/01/2017. | PaydOWN..........ccovmiinriiininrinniins | covivsiieninniiisiinnies | v 582,578 | .......... 582,578 | .......... 588,404 587,788 | ...ovvvevervrrenne | oreereee(5,211) s [ (5,211) 07/25/2043.
3138X3 CJ 9 |FNMA Pool #AU3672 3.500% 07/25/43... | .. | 09/01/2017. | Paydown 3,669 3,669 | ..occoorneenn. 3,705 | oo 3,702 (33) 07/25/2043.
3138X3 EJ 7 |FNMA Pool #AU3736 3.000% 08/25/43... | .. | 09/01/2017. | PaydOWN..........ccovmiiimiiiiinrinniins | cevivevienisniisiinnies | v 637,872 | .......... 637,872 | .......... 617,839 618,977 ...18,895 08/25/2043.
3138YH U2 4 |FNMA Pool #AY4200 3.000% 05/25/45.... | .. | 09/01/2017. | Paydown 818,073 | .......... 818,073 822,674 822,490 ...(4,418) 05/25/2045.
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FNMA REMIC Ser 2001-47 ZK  6.500%
313920 XA 3 |09/25 .| 09/01/2017. | Paydown 5,921 5921 | oo 6,121 | o 6,022 (101) [GLCL D 5,921 0 254 1 09/25/2031. | 1....coovvvenne
FNMA REMIC Ser 2001-W2 Cl AF6
313920 XZ 8 |6.589% 1 .| 09/01/2017. | Paydown 9,381 9,381 | oo 9,326 | ..ot 9,415 (34) (<2 I 9,381 (U I 412 [ 10/25/2031. | 1..ccvvvvennv
FNMA REMIC Ser 2002-67 Cl AN
31392E  6A 3 |5.000% 11 .| 09/01/2017. | Paydown 54,797 | oo 54,797 | oo 54,687 ...54,627 170 170 | 54,797 0 [ 1,805 | 11/25/2017. | 1....cccvvveeec
FNMA REMIC Ser 2002-59 CI B 5.500%
31392E  SX 9 |09/ .| 08/01/2017. | Paydown 2 0 09/25/2017.
FHLMC REMIC Ser 2489 CI PE 6.000%
31392R  YX 3 |08/1 .| 09/01/2017. | Paydown 27,934 | ........27,934 | ... 27,784 ...27,809 125 0 08/15/2032.
FHLMC REMIC Ser 2478 JF  6.000%
31392T WT 0 |08/15/2 . [09/01/2017. | PaydOWN. ... [ o | oo 15,230 | oo 15,230 | oo 15,863 ...15,396 (166) [LCIC) ] R IS 15,230 0 616 | 08/15/2022. | 1................
FHLMC REMIC Ser 2504 N 5.500%
313920 KL 7 [09/15/1 .| 09/01/2017. | Paydown TAT0 | oo TATO | oo 7,633 | oo 7,467 A | | e 4| 7,470 0 272 | 09/15/2017. | 1.
FHLMC REMIC Ser 2503 BH 5.500%
313920 MQ 4 |09/15/1 . [09/01/2017. | PaydOWN...........ccvverririiiriiiinis [ o | e 12,574 | oo 12,574 | .ccccooe.. 12,985 ..12,572 P (O P 2 | [ s 12,574 0 [ 455 | 09/15/12017. | 1..ccvvvvvnnes
FHLMC REMIC Ser 2501 AN 5.500%
313920 RH 9 |09/15/1 .| 09/01/2017. | Paydown 17 17 18 LA O OO OO IR (U OO ISP 17 0 11 09/15/2017. | 1....cccvvvveeee
FNMA REMIC Ser 2003-38 CI MP
31393A 2V 8 |5.500% 05 . 109/01/2017. | Paydown 84,529 | ..o 84,529 | .o 86,431 ...84,750 (221) (221) [ oo 84,529 (V1 3,095 | 05/25/2023. | 1.....covvvveve.
FNMA REMIC Tr Ser 2003-W6 1A41
31393B T4 7 |5.398% . 109/01/2017. | Paydown 62,444 | ............ 62,444 | ............ 62,931 ...62,603 (160) (110 R IS 62,444 0 2,231 | 10/25/2042. | 1......cvvverne
FHLMC REMIC Ser 2773 CICD  4.500%
31394W  CK 2 |04/ .| 09/01/2017. | Paydown 22,371 | ... 22,371 | v 20,270 ...21,465 906 906 | .o 22,371 0 682 | 04/15/2024. [ 1.......covvvne
FNMA REMIC Ser 2011-30 CILC  3.500%
313978 KV 5 |12 .. | 09/01/2017. [ PaYOWN......ccvvrveinrreiernnireiinnes | vervriseirenssieninnnes | verenn. 809,668 | .........809,668 | .......... 798,672 806,112 3,556 3,556 | v | e 809,668 0 12/25/2036. [ 1...ccovvvrrnne
31403A WY 7 |FNMA Pool #743263 3.500% 10/25/18.... |.. | 09/01/2017. | PaydOwN.........ccocourvemmveremeereniins | eoveeevrenenrsneevennnes | e 10,935 | 10010,935 | L 10,196 ..10,740 195 | e e 198 | | i 10,935 0 10/25/2018.
31408G KD 8 |FNMA Pool #850892 5.000% 10/01/35.... | .. | 09/01/2017. | Paydown........ccccovvvvevrenivnricneivens [ rverrerirnreennenninns | wvererern3,550 | 10000000.93,550 | 1ii00000.93,550 | civiiiecrre93,850 | o [ e | e | oo 0 93,550 0 10/01/2035.
31408) BM 2 |FNMA Pool #852444 5.000% 10/01/35.... | .. | 09/01/2017. | Paydown . 5,855 0 10/01/2035.
31409Y L6 2 |FNMA Pool #882449 5.000% 01/25/36.... |.. | 09/01/2017. | Paydown 2,438 2,438 2,438 G0 2,438 0 01/25/2036.
3140E2 4V 0 |FNMA Pool #AZ9835 3.000% 09/25/45.... | .. | 09/01/2017. | PAYAOWN..........cooomveecriereireniins | eerrenireneeiineiisnnees | e 989,173 | .......... 989,173 , 997,526 | ..o | e (8,354) | ..o ...(8,354) 989,173 0 09/25/2045.
3140E6 WA 6 |FNMA Pool #BA2440 3.000% 11/25/45.... | .. | 09/01/2017. | PaydOWN..........cccueriiveriniiniiriniinns [ rovrriseivcniesinniis | s 1,701,560 | ....... 1,701,560 | ....... 1,732,534 | ..o 1,731,919 [ | s (30,359) v | s (30,359) ....1,701,560 0 11/25/2045.
31405 LM 9 |FNMA Pool #BM1231 3.500% 11/25/31... | .. [ 09/01/2017. | PaydOWN..........cccoorerveremiireniiienn [ eevrereirennirsnniinnns | eeeeeens03,339 | 110000.503,339 | 11.oii524,553 | oo | e | e (21,215) B - (21,215) 503,339 0 11/25/2031.
31412W  TB 2 |FNMA Pool #937146 6.500% 05/25/37.... | .. | 09/01/2017. | Paydown 354 (6) (6) 348 0 05/25/2037.
31413H G3 6 |FNMA Pool #945818 6.000% 07/25/37.... |.. | 09/01/2017. | Paydown 7,857 ..7,881 (24) (24) .. 7,857 0 07/25/2037.
31417D LN 1 |FNMA Pool #AB6632 3.500% 10/25/42.... | .. | 09/01/2017. | PaydOwn.........cccovevmirinrinciinninnns [ e | v 653,926 683,459 | ....cocoivvvnies | c0erea(29,833) | e | (29,533) 653,926 0 10/25/2042.
31417G  ZX 7 |FNMA Pool #AB9757 3.500% 06/25/43.... | .. | 09/01/2017. | PaYdOWN........cooorvveireeereireneiiens | covevieneeissenisnniins | cevenes 3,862,715 | ....... 3,862,715 3,901,342 3,899,076 SN R (36,361) ...3,862,715 0 06/25/2043.
314188 SY 3 |FNMA Pool # MA2334 3.500% 07/25/45.. | .. | 09/01/2017. | PaydOWN..........ccovmiiiriiirinninniins | coviveeienisniisiinnies | ceveeieas 560,875 | ......... 560,875 | ......... 579,147 578,712 B (17,837) 560,875 0 07/25/2045.
31419B  CT 0 |FNMA Pool #AE0981 3.500% 03/25/41.... .. | 09/01/2017. | PAYOWN..........cooorveereeeneireniins | eoeerienereienieeennes | e 210,234 | .......... 210,234 | .......... 216,400 216,373 ...(6,139) 0 03/25/2041.
31419L 3D 3 | FNMA Pool #AE9795 3.500% 11/25/40.... | .. | 09/01/2017. | Paydown ..113,983 .113,983 119,623 119,598 (5,616) | .. 0 11/25/2040.
Florida Hsng Fin Corp Rev LBASS AMT
34073N  5X 4 |SFH .1 08/01/2017. | Call  100.0000.........cccoommreemrrinis [ rorerireriiriiriiiniinns | v 1,320,000 | ....... 1,320,000 | ....... 1,320,000 | ... 1,320,000 .0 1,320,000 0 .. 77,935 | 07/01/2023.
343246 DU 5 |Florida St Wir Poll Control Ser A 5.00...... o [ 071512017, | MALUTItY.......cvvoocicniesricinis | e | 10,800,000 | ..... 10,800,000 | ..... 12,182,202 | ......... 10,958,421 | ..oovovvicice | e (158,421) | covvoc 158,421) | covovvevrvenes | v 10,800,000 0 ... 540,000 |07/15/2017.
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57420 AL 0 |Maryland St Trans Auth Rev Ltd Oblg Txbl. | .. [ 07/01/2017.| Call  100.0000.......c.cccovvvvvveviinss | vrrsmssnrrnrrivinnisssnns [ o 200,000 | ......... 200,000 | ......... 200,000 200,000 200,000 |.... 0. 12,960 | 07/01/2022.
576047 RE 6 |Prerefund .. [08/01/2017. | Call  100.0000..........cverrrerrarrees | ervrrmmrermmeemnnnesinne | e 4,180,000 | ....... 4,180,000 | ....... 4,707,480 | ........... 4,296,906 | ....coverereririens | e (42,464) | ...ooovvvrinne - . LA254442 | | (74,442) | ........ (74,442) | ..... 198,550 | 08/01/2018.
592597 3J 5 | Metropolitan Trans Auth NY Rev Svc Contr | .. | 07/01/2017. | Maturity...........ccooomvinmiverinniiniinns | e | v 1,770,000 | ....... 1,770,000 | ....... 2,025,429 | ... 1,783,102 [ oo [ s (13,102) | oo [ v (13,102) [ oo | weverins 1,770,000 |.... 0. 97,350 | 07/01/2017.
594610 T6 4 |Michigan St Enviro Protn Rev Grant Antic.. | .. [ 09/15/2017. | Redemption ~ 100.0000..........cccco. | coverrmeremrmriirniiinns | o 9,000,000 | ....... 9,000,000 | ....... 9,370,440 9,031,866 | ....covvvverris | e (31,866) | ..o [ e (31,866) | ...vveoeeeerceies | e 9,000,000 |.... 0 ... 472,500 | 09/15/2023.
Morris Cnty NJ Impt Auth Lease LBASS
618027 AV 8 |Gtd oo [ 08/15/2017. | MALUTItY.......cooooveeceeecieniiecis [ e | v 475,000 | .......... 475,000 | .......... 475,000 475,000 | ..o | e | e | e 0 [ oo | e 475,000 | ... 0 ... 19,789 | 08/15/2017. | 1FE............
646065 B8 4 |New Jersey St Ed Facs Auth Rev Princeton| .. [ 07/01/2017. | MatUFty..........cccooovvvimrimnciiienins [ o | e 3,000,000 | ....... 3,000,000 | ....... 3,345,900 3,041,502 | ..o | e (41,502) | oo [ (41,502) | .o | e 3,000,000 ... 0. 157,500 | 07/01/2017. | 1FE............
64711M 5V 5 | New Mexico Fin Auth Rev Sub Lien Pub PJ| .. | 07/24/2017. | Call  100.0000..........cccccumvvrmmuns | coremmmririmmiiinniianns | e 1,930,000 | ....... 1,930,000 | ....... 2,042,809 | .......... 1,936,429 | ..cooovvviiviiinns [ s (6,429) | ..o [ e (6,429) | ..ooovverrenns [ e 1,930,000 |.... 0 ... 61,639 |06/15/2019. [ 1FE............
650028 MC 4 |New York St Twy Auth Rev St Pers Inc Tax| .. [ 09/15/2017. | Call  100.0000..........cccoumvevemuns | covemmmriiimmirinniiinns | e 3,250,000 | ....... 3,250,000 | ....... 3,470,935 3,268,647 | .oovvvecrrerres | v (18,647) | .. ...3,250,000 |.... 0. 162,500 | 03/15/2018.
North Carolina Hsg Fin Agy Rev LBASS
658207 HG 3 |AMT .. | 07/01/2017. | Redemption  100.0000. ceren225,000 | ..o 225,000 | .......... 224,561 224,717 283 283 | e | s 225,000 |.... 0 ... 11,475 | 07/01/2027. | 1FE............
St Louis MO Arpt Rev Ref AMT Lambert
791638 WX 3 |Ser .. [07/01/2017. | Call  100.0000..........ccoormmvererin [ coviereiiereiisniiiinns | e 2,220,000 | ....... 2,220,000 | ....... 2,347,517 2,227,589 | ...oovooveiiinni | v (7,589) | ..o [ e (A1) — 2,220,000 | ... 0. 111,000 | 07/01/2022. | 1FE............
87971H EK 6 |Tempe AZ Excise Tax Rev Ref-Obligs 5.0].. | 07/01/2017. [ Call  100.0000.........cccoouwismmiinnne | commvemmmieisnniessniens | coveeas 1,810,000 | ....... 1,810,000 | ....... 1,975,000 | ........... 1,819,496 | ..o | v (9,496) | ..oovvvvnriinns [ o (9,496) | ..oovvvvaniiinnns | o 1,810,000 |.... 0. 90,500 | 07/01/2018. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special A S, s | s 71,467,385 | ... 71,467,385 | ..... 75,603,156 | ......... 71,725,041 | oo 0 ... (707,770) | oo 0 | (L)) T— [ 71,541,827 |.occovivenac 0 ] (74,442)| ........ (74,442) | ..2,864,641 XXX XXX
Bonds - Industrial and Miscellaneous
000000 00 O |CPIInternational Inc 1st Lien TL Nt 1......... .. | 07/26/2017. | Redemption ~ 100.0000..........ccoce. | coverrrrermmrrirarniirinns | o 28,558,425 | ... 28,558,425 | ... 28,652,664 | ... | s | e [(SZX1 ) O DO (94,239) | ..o | e 28,558,425 |.... 0 ... 334,707 |04/07/2021. |4Z..............
Sovos Compliance LLC New Additional
000000 00 O |Term .. | 08/31/2017. | Tax Free EXchange..........ccocecveeees [ covemrevimnieinnniiiines | e 4,132,266 | ....... 4,218,070 | ....... 4,131,102 | oo | s | e 1,164 | s [ 1164 | e | e 4,132,266 |.... 0 ... 25,861 |03/01/2022. [4................
000000 00 O |StandardAero Aviation Hold Inc Term Ln N | .. | 09/29/2017. | Redemption  100.0000 . 20,421 | oo 20,421 | oo 20,522 (101) (101) [ ovvrererreienns 20,421 |.... 0 289 | 07/07/2022. | 4FE............
US Foods Inc New Term Ln Nt 1 4.486%
000000 00 0 |0 .| 09/29/2017. | Redemption ~ 100.0000........ccever | vorrrrrrermrrrernnrneires | overernnns 48,067 | ..ovone 48,067 | ..ovvnne 48,372 (305) (015 I ISR 48,067 |.... 0 [ 1,139 | 06/27/2023.
000000 00 O |AccruentLLC Incremental 1stLien TL 8...|.. | 09/29/2017. |Redemption  100.0000..........cccce. | covermrmrermmmrirmnnirinns | cevirerenens 12213 | e 12213 | . 12,058 155 155 12,213 0 07/28/2023.
000000 00 O |First Watch Restaurants Term Ln Nt 1 7.. | .. | 09/22/2017. | Tax Free EXChaNGe........ccovvuvvrrvrins | verrverermnnvenireniieninns | voverns 1,471,433 | ... 1,508,784 | ...... 1,471,064 369 369 1,471,433 |.... 0 [ 10,153 | 08/21/2023.
CWGS New Term Ln Nt 1 4.989%
000000 00 O |11/08/23 .. 1 09/29/2017. | Redemption ~ 100.0000..........ccuw. [ vrerererernrernmniinninns | oo 40,268 178 178 0 982 | 11/08/2023.
000000 00 O |Travel Leaders Group LLC Term Ln Nt 1....|.. | 09/29/2017. | Redemption ~ 100.0000, 3,750 L OO VPR 9 0 14 | 01/25/2024.
ACE Securities Corp RMBS Ser 2006-SL1
004421 VE 0 |CI .. | 09/25/2017. | Paydown ..31,622 v 16,750 .16,750 0 09/25/2035.
00764M BT 3 |Aegis ABS Trust RMBS Ser 2004-2 CI M1. | .. | 09/25/2017. | Paydown 176,914 | oo | e 12,934 12,934 0 06/25/2034.
Alameda Cnty CA CTL Ser 2002-A
01082# AA 3 |7.500% .. | 09/15/2017. | Redemption  100.0000, . 98,812 | .ocvvnnee. 98,812 | ......... 104,741 100,849 (2,036) [VR0STC) L —— 98,812 |.... (U I 4,943 | 06/15/2021. [ 1....ovonnvene
Preferred Term Secs XIX LBASS Sec Nt
018890 16 0 |Ser .. | 09/24/2017. | PaydOown.........ccooriiiiiiiiinrinciieis [ e | v 1,473,281 | ...... 1,473,281 | ...... 1,086,950 | ........... 1,130,519 | | s 342,762 | ..o 0 03/24/2034.
02150F AA 8 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2017. | Paydown . 31,873 | oo 34,266 | .......... 29,211 229211 [ [ e | o0 i | 29,211 05/25/2037.
02150W AB 9 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2017. | Paydown.........cccccovuvirinriveiinniinnns [ e | v 605,636 | ......... 662,058 | ......... 617,655 B17,655 | ..o | v | e | eveeernenninenn0 | e | 817,855 | i | e (12,020) | ........ (12,020) | ....... 15,777 | 03/25/2047.
American Airlines Inc LBASS EETC Ser
02376T AC 2 |201 .| 07/15/2017. | Redemption  100.0000.........ccccco. [ corrrurmmirnninniircirns | o 187,581 | .......... 187,581 | ........c. 193,382 191,115 | oo [ v (3,534) [ oo [ (3,534) | .ooonvverriienes | s 187,581 0 .. 10,505 | 07/15/2020. | 3FE............
American Airlines Inc LBASS EETC Ser
023772 AB 2 |201 .. | 07/15/2017. | Redemption ~ 100.0000..........coocv. | covermrrermrrriirriirenns | ceverenes 122913 | .. 122913 | .. 116,756 118,058 | .ovooeviecies | e 4855 | s [ i 4,855 | ..o | i 122913 (U I 4,917 | 07/15/2025. | 1FE............
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American Airlines Inc LBASS EETC Ser
023778 AC 0 |201 . 109/22/2017. | Redemption ~ 100.0000.........cccews | coreermrrennrrrerirerins | eovernns 599,544 | ......... 599,544 | ......... 599,544 599,544 | ... e | e | s (V1 IR IS 599,544 0. 26,380 |09/22/2023. | 2FE............
02377U AB 0 |American Airlines Inc LBASS PTC Ser 2013 .. | 07/15/2017. | Redemption  100.0000, 558,687 | ..........558,687 | ..........562,160 561,150 (2,463) (2,463) | . ..558,687 0 01/15/2023.
02932) AG 2 |American Rock Salt Co 1st Lien Term Ln N | .. | 09/29/2017. | Redemption  100.0000 54,081 | coovvrvennns 54,081 | .oovvvvnncs 53,811 ...53,338 565 178 743 54,081 0 05/20/2021.
030728 KH 7 |10 . | 09/25/2017. | Paydown 332,297 | oo 332,297 | .......... 321,194 323,136 9,161 9,161 | oo | s 332,297 0 12/25/2033.
Ameriquest Mtg Sec Inc RMBS Ser 2005-
030728 ZK 4 |X1 . [09/25/2017. | PAYAOWN.......coouvvrerrircirerieniinens [ e | coeeeies 334,998 | ... 334,998 | .......... 322,645 323,884 | ..o | e T4 | e | s T4 | i | v 334,998 0 | e 4,584 |03/25/2035. [ 1FM...........
Amresco Resdtl Sec Mtg Loan RMBS Ser
03215P BN 8 |199 . 109/01/2017. | PAYAOWN.......vvvverercrierinriineriens [ correinsrinenienineens | cevveriens 13,091 | covvvrr 13,091 | v 12,913 ...13,023 68 B8 | oo | s 13,091 0 565 |03/25/2027. [ 1FM...........
Amresco Resdtl Sec Mtg Loan RMBS PTC
03215P DN 6 |Ser .. | 09/01/2017. | Paydown 79 79 79 79 0 3 | 08/25/2027. | 1FM...........
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls Tr CTL 6.3. | .. | 09/15/2017. | Redemption  100.0000. 53,145 | oo 53,145 | .ccoonnee. 53,145 ...53,145 0 2,247 | 02/15/2025. | 1...cvoncvvnnvns
03525@ AA 6 |Animal Supply Company Term Ln Nt 1 8.7|.. | 07/31/2017. | Tax Free Exchange 119 0 3,512 | 12/15/2021.
03525@ AA 6 |Animal Supply Company Term Ln Nt2 8.8|.. | 09/29/2017. | Redemption ~ 100.0000..........ccoce. | worrrrrereremrreeneinnas . . LT3,619 [ e | e | e 1,381 | 0 | e 2,991 | 12/15/2021.
040104 MF 5 |Argent Securities Inc RMBS Ser 2004-W11 | .. | 09/25/2017. | PAYAOWN..........cvuurueeiemrinreieniieins | ovvinerienienernensnns | covverenes 882,999 | .......... 882,999 | .......... 842,300 853,697 29,302 0. 11,905 | 11/25/2034.
04433H AE 1 |Ashland Global LLC TermLn BNt2 3.31.].. [ 09/29/2017. | Redemption ~ 100.0000, 3,250 | oo 3,250 | v 3,250 | cevorirerineinenienies | eerrenieeinenns | s | e | e (V1 IO 3,250 0 25 | 05/25/2024.
Asset Backed Securities Corp RMBS Ser
04541G GB 2 |20 . 109/25/2017. | PAYAOWN......ccvvmirnirrineiierierinens [ correirississinenienins | cveneines 525,892 | .......... 525,892 | .......... 504,998 507,741 | oo | e 18,150 | cvvueercriens | e 18,150 | ..o | e 525,892 0 | e 6,748 | 11/25/2033. | 1FM...........
Asset Backed Securities Corp RMBS Ser
04541G UN 0 |20 . [09/25/2017. | PAYAOWN.......oouvvnrirericrierirneiinne | corneineriesiesineens | eeveees 1,971,420 | ....... 1,971,420 | ....... 1,705,278 | cooveeene 1,730,488 | ...oovvvrcrireres | e 240,932 | .o | e 240,932 | oo | e 1,971,420 0. 20,096 |11/25/2035. [ 1FM...........
BJs Wholesale Club Inc CTL (HG Bowie
05549@ AA 3 |Rea .109/15/2017. | Redemption ~ 100.0000.........ccces | corrrvrerrnerierirneinns | ceveereens 70,496 | ...cooonc.. 70,496 | ....oo..... 71,176 ..70,757 (260) [Z2310) RO ISV 70,496 0 | e 3,268 | 05/15/2022. | 2........con.....
Bayview Opport Mast Fund Trust RMBS
07331Q AA 5 |Ser . 1 09/28/2017. | Paydown A TA: 7 T R I (22,558) 0. 20,638 |06/28/2053.
Bayview Opport Mast Fund Trust RMBS
07331Y AA 8 |Ser . 109/28/2017. | PAYAOWN.......cvvnvrrrrrcirerierineiinens [ coneerenissinessienins | eveeien 212,493 | .......... 212,493 | .......... 217,925 | oo [ e | e (5,432) [ coovererrreins [ e (XX 72 ) RS I 212,493 0 | e 1,867 |01/25/2055. | 1FE............
Bayview Opport Mast Fund Trust RMBS
07332B AA 7 |Ser .. | 09/28/2017. | PaydOWN........oovvvrerrrrierrnerireninees [ erneerneeinnninninenns | eveeeenn 245,790 | oiiinnes 245790 | .......... 247,456 (2,395) | coouvrrerireiees | e 245,790 0 | e 2,868 | 03/28/2057.
07384M 7C 0 |2005- .. | 09/01/2017. | Paydown ....118,385 ....119,495 119,428 X ..118,385 0 2,556 | 03/25/2035.
07386H MD 0 |Bear Stearns Alt- A Tr RMBS Ser 2004-10. | .. | 09/25/2017. | Paydown ...324,112 ....305,680 305,680 18,432 324,112 0 3,982 | 09/25/2034.
Bear Stearns Comml Mtg Sec Inc CMBS
07388Q AG 4 |Ser . 109/01/2017. | PAYAOWN......ocvvrvrrerirerierrineriiens | cerneeneeissrinenienens | e 25,300,000 | ..... 25,300,000 | ..... 25,437,604 | ... 25,273,760 26,240 26,240 | ..oovverreriees | e 25,300,000 0 .. 946,947 | 06/11/2050. [ 1FM...........
Bear Stearns Comml Mtg Sec Inc CMBS
07388Q AH 2 |Ser . 109/01/2017. | PAYAOWN......ccvvrverrerirerierineninens | cerveeresiserinenienens | e 12,453,075 | ..... 12,453,075 | ... 11,116,431 | ... 11,116,431 | oo [ e I I R 1,336,643 | ..o | v 12,453,075 0 ... 561,024 | 06/11/2050. [ 1FM...........
Bear Stearns Mtg Tr RMBS Ser 2007-SL1
07401P AA 2 |CI .. | 09/25/2017. | Paydown 8,405 | e 8,405 | .oooerceivrines [ e [ e | e 0 | oo | eerrerireernnnn8,405 | i | s 427,651 | ... 427,651 2,959 | 03/25/2037.
08579 AP 7 |Berry Plastics Corp TermLnINt1 3.8..... .| 07/10/2017. | Redemption  100.0000, ..42,154 (366) (366) | . 0 10/01/2022.
08579 AP 7 |Berry Plastics Corp TermLnINt2 3.8..... .. |1 08/10/2017. | Tax Free Exchange (393) (393)].... ,386,269 0 10/01/2022.
08579) AQ 5 |Berry Plastics Corp Term Ln JNt1 3.7.... | .. | 08/10/2017. | Tax Free Exchange........cccccomueves [ covvmnercnnrercnnneicrnnns | 0eeen 7,695,790 | 007,647,500 | ......7,697,500 | ..cvooueveonrvieeriiiens | oveeveenniinenies | oereeonn (1,710) [ oo [ e (1,710) | .... 7,695,790 0 .. 79,099 |01/13/2024.
08579 AU 6 |Berry Plastics Corp Term Ln NNt2 3.4....|..| 09/29/2017. | Redemption ~ 100.0000 20,510 20,510 (10) (10) . 20,510 0 36 | 01/19/2024.
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08579 AU 6 |Berry Plastics Corp Term Ln NNt 1 3.4....{.. | 09/11/2017. | Tax Free EXChange.........ccovvrrevrvrine | vorveerermnninsereriniiinns | veverirennne 19,167 | oo 19,167 | oo 19,167 | cvoeeeeeeeeieieeeen | cveveeereeeeieeies | ereevereeeininns | ceereeeerenenies | e 0 [ o | e 19,167 |.... (0 [ IO 119 | 01/19/2024. | 3FE............
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AB 9 |Le .. | 08/15/2017. | Redemption ~ 100.0000...........coov. [ vorrrernrrermrinniirerines | v 311,612 | .......... 311,612 | .......... 311,612 BIB12 | i e e | e 0 [ o | e 311,612 0. 19,507 | 02/15/2023. | 1....cvouvvrne
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AC 7 |Le .. | 07/15/2017. | Redemption ~ 100.0000...........coov. [ vorrrermrrermrinnrirerires | v 231,632 | .......... 231,632 | .......... 231,632 231,632 | coovveeeiieieis e [ | s (V1 OO ISV 231,632 0. 13,852 | 01/15/2024. | 1.......vvvvne
Burlington Northern Santa Fe LBASS ETC
12189P AH 5 |S o | 07/15/2017. | PAYAOWN........ooivrrireiieirineiiniis [ eeeriesisseisessinsiens | coeeeseeens 13,100 | cocovrrrnee 13,100 | cocovrvrne 14,977 ..13,321 (222) (222) | ovvorvieeieniis | i 13,100 |.... 0| e 1,036 | 01/15/2020. | 1FE............
CDGJ Commercial Mortgage Trust CMBS
12508F AC 2 |Ser o | 07/15/2017. | PaydOwn.........cvvriiieiinisnineiieis [ e | oo 3,000,000 | ....... 3,000,000 | ....... 2,972,184 2,982,159 | .ovvvivririeni | e 17,841 | s | s 17,841 | e | v 3,000,000 0| 48,581 [12/15/2027. [ 1FM...........
Community Health Systems Inc Term Ln G
12543K AM 6 |N .. | 07/07/2017. | Redemption ~ 100.0000..........coocw. | coverrrrermrrriririririnns | ceverenes 137,894 | ......... 137,894 | .......... 137,812 | oo 7,072 245 82 K7/ RN IO 137,894 |.... 0 921 [12/31/2019. | 3FE............
Community Health Systems Inc Term Ln G
12543K AM 6 |N .. | 08/31/2017. | Tax Free EXChange..........cccoeeveeees [ wverieeerneernseiineiinns | vvenne 1,464,442 | ... 1,465,532 | ....... 1,464,355 ...66,231 2,291 87 2,378 | oo | v, 1,464,442 0. 19,248 | 12/31/2019. | 3FE............
Community Health Systems Inc Term Ln G
12543K AM 6 |N .. 1 09/29/2017. | Redemption ~ 100.0000.........ccccov. [ vorrrermremeinerirerines | covrein 568,802 | ......... 568,802 | ......... 567,066 | ....cccone. 362,865 | ........ 11,486 | v 1211 | [ e 12,697 [ oo | e 568,802 0. 10,216 | 12/31/2019. | 3FE............
Community Health Systems Inc Term Ln G
12543K AM 6 |N .. | 07/31/2017. | Tax Free EXChange..........cccoveeveees [ corneemeeinneineiinerines | covveis 173,784 | ......... 174,193 | oooeeeee 173,455 168,369 5,329 86 5415 | oo | v 173,784 | ... 0 | e 3,429 | 12/31/2019. | 3FE............
Community Health Systems Inc Term Ln H
12543K AN 4 |N .. | 07/07/2017. | Redemption ~ 100.0000.........ccceuwe [ woreermrrmmrnerirerins | coeeenn 241,060 | .......... 241,060 | .......... 240,362 | ..o 2,600 87 698 785 | oveeerreeinees | eevrerineens 241,060 |.... 0 | e 1,646 |01/27/2021. | 3FE............
Community Health Systems Inc Term Ln H
12543K AN 4 |N .. | 08/31/2017. | Tax Free EXChange.........ccccveeveees [ wverieeerneinsniineinns | vvenne 2,698,032 | ....... 2,705,219 2,697,430 ...25,900 870 601 2,698,032 [ — 37,239 | 01/27/2021.
Community Health Systems Inc Term Ln H
12543K AN 4 |N .. 1 09/29/2017. | Redemption ~ 100.0000..........cceve. [ worerermrernenrrrirnernes | veenne 1,028,198 | ....... 1,028,198 | ....... 1,025,945 | ............ 654,512 | ........ 23,138 | oo 1,906 | ..oovervrireins [ cererennnas 25,044 | .o | e 1,028,198 |.... 0. 19,721 | 01/27/2021. | 3FE............
Community Health Systems Inc Term Ln H
12543K AN 4 |N .. | 07/31/2017. | Tax Free EXChange..........cccoeeeeneeer [ eovnerneennenneiinciinns | 00eeeenn 302,871 | i 303,703 | .......... 302,416 292,911 9,842 118 01/27/2021. | 3FE............
12566U AN 4 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. [ 09/01/2017. | Paydown........ccovcvvvenernerernnnenes | wovervvnnerernninnnenn | conenrnneen 12,994 | i 85,032 | .o 68,891 ...68,891 02/25/2037. [ 1FM...........
12566U AT 1 |Citimortgage Alternative Ln Tr RMBS Ser.. |.. [ 09/01/2017. | PaydOWN.......cc.cveevemrimernenininnee | eevvmerneriverieeineens | ceveeeninen 19,376 | i 75,376 | ovevnne. 73,280 ...74,326 74 ¥ L IR IR 74,399 | oo [ e 977 | v 977 | . 2,660 | 02/25/2022. | 1FM...........
Comm Mortgage Trust CMBS Ser 2014-
125910 AG 8 |UBS2C .. | 09/01/2017. | Paydown 216,803 [ | (15,803) [ ..ovvernerninne 0 2,381 | 03/10/2047.
12594E  AD 8 | CNT Holdings Ill Corp New 1st Lien Term.. | .. | 09/29/2017. | Redemption  100.0000 . 67,867 7,867 547 0 01/22/2023.
12594E  AD 8 |CNT Holdings Ill Corp New 1st Lien Term.. |.. | 08/31/2017. | Tax Free EXChange.........ccouvvvvevnee | veverneernvriinerneiinenes | ovverieninnd 67,320 ...67,867 52 52 0 | e 1,799 | 01/22/2023.
126410 LM 9 |CSX Transportation Inc Co Gtd Nt 6.251.. | .. | 07/15/2017. | Redemption ~ 100.0000..........cccoee | corvvermmrermmmrirneniirns | cevvieens 150,395 | .......... 150,395 150,395 | .o [ [ e | i (U OO ISV 150,395 0| e 9,401 | 01/15/2023.
CTL Cap Tr CTL Ser 2002-34 Cl A
12644@ BQ 7 |Walgreen .. | 09/15/2017. | Redemption  100.0000, . 30,401 | e 30,401 | oo 30,401 230,407 [ s e | e (U 30,401 0| e 1,367 | 07/15/2022. | 2................
CTL Cap Tr CTLSer 2002-21Aurora
12644@ BR 5 |Heathcar .. | 09/15/2017. | Redemption  100.0000, . 64,420 | ............ 64,420 | .......... 64,420 284420 [ [ e | (1 IO ISV 64,420 | .... 0 2,857 | 10/15/2022. | 1...vonvvnncs
CTL Cap Tr CTL Walgreens 6.620%
12644@ BS 3 |01/15/ .. | 09/15/2017. | Redemption  100.0000, . 27,040 | ............ 27,040 | .......... 27,310 ...27,150 (110) (L) 27,040 |.... 0| e 1,194 [ 01/15/2023.|2......cccon.
Credit Suisse Comm Mtg Tr RMBS Ser
12646U AM 0 |2013- .. [ 09/01/2017. | PaydOwn.........cvvvevirinriciiieriienis [ e | i 599,927 | .......... 599,927 | .......... 616,800 613,373 | i | e (13,445) | .o [ v (13,445) | ..o | e 599,927 0. 11,907 | 03/25/2043. | 1FM...........
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 4 |12 ..109/10/2017. | Redemption ~ 100.0000..........ccoce. [ vorerererirnmvrmmiiinninns | e 49,632 | ............ 49,632 | ............ 57,779 55,886 | .. [ s (6,253) | ..oorverrris [ e (6,253) | .ooouvverriirens [ s 49,632 | ... 0| e 1,998 |12/10/2028. | 2FE............
CVS Health Corp LBASS PTC Nt  6.943%
126650 BQ 2 |01 ..109/10/2017. | Redemption ~ 100.0000..........ccccw. | vorrvrmricmmirnrirenirns | v 140,335 | .......... 140,335 | .......... 141,590 141,881 | oo | v (1,546) | ..o [ e (1,546) | ..o | i 140,335 0| e 6,499 | 01/10/2030. | 2FE............
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CVS Health Corp LBASS PTC Nt 7.507%
126650 BS 8 |01 .. | 09/10/2017. | Redemption  100.0000. 30,529 | .oooovenen 30,529 | .o 39,713 237949 | [ (TA19) | e [ (TA19) | o 30,529 (U I 1,529 | 01/10/2032. | 2FE............
CVS Health Corp ABS PTC Nt 4.704%
12665U AA 2 |011 .1 09/10/2017. | Redemption  100.0000..........cccco. | coveremmrermmreinniiinns | cevienenens 76,615 | ..ccooo.ue 76,615 | ..ccooeoeee 76,615 276,815 [ [ [ | e (U OO ISP 76,615 (U I 2,403 | 01/10/2036. | 2FE............
CWABS Inc RMBS Ser 2004-U CI 2A
126673 VE 9 |1.504% .. [ 09/15/2017. | PaydOWN...........covveriviriiiriienis [ e | v 204,682 | ... 204,682 | ........... 85,355 ..85,355 [ [ e 119,327 | oo | e 119,327 | oo | v 204,682 0 [ 1,607 | 03/15/2034.| 1FM...........
12667G W7 4 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. [ 09/01/2017. | PaydOWN........c.cocvivevmmrmerrernnneiies | eoverveneirernsissirenns | cvveenns 366,634 | .......... 366,634 | .......... 363,369 363,527 3,107 3107 [ oo | e 366,634 (/N 14,027 | 09/25/2035. | 3FM...........
CWABS Inc RMBS Ser 2006-H Cl 2A1B
126686 AC 8 [1.38 .. [ 09/15/2017. | PaYAOWN. ... [ e | cvieeenes 101,425 | .......... 101,425 | ..o 35,113 2353 [ [ e 66,312 | oo | e 66,312 | oo [ s 101,425 0 [ 752 | 11/15/2036. | 1FM...........
12668A  YS 8 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2017. | Paydown 29,535 | ..ccoovenne 31,440 | ...ooo..ee 26,303 226,303 [ oo [ [ | s (U OO ISP 26,303 | ..oovveriians [ e 3232 | oo 3,232 | s 1,397 | 12/25/2035. | 1FM...........
CWHL Inc RMBS Ser 2005-27 CI 1A3
126694 NS 3 |5.500 . [09/01/2017. | PaydOWN. ... [ o | oo 72,356 | ..coooeeee 72,356 | ..ccoooeeee 70423 | .o 66,447 | .......... 4833 | ... 1,077 | i [ 5,910 | oo | e 72,356 (U I 2,568 | 12/25/2035. | 1FM...........
CWHL Inc RMBS Ser 2006-HYB1 CI 1A1
126694 WE 4 |32 . [09/01/2017. | PaydOWN. ... [ e, | v 289,286 | .......... 314,991 | .......... 236,795 236,795 | ...oovveiiniiiinns [ crenniisnniiinnns | | s LU OO 236,795 | ..coovviiiriiians [ s 52,491 | ... 52,491 | ... 8,325 | 03/20/2036. | 1FM...........
CWHL Inc RMBS Ser 2004-14 CI 2A5
12669F T2 9 |3.469 . [09/01/2017. | PaydOWN. ... [ o, | v 139,672 | .......... 139,672 | .......... 137,064 137,864 | .oooovvvivniies | i 1,808 | ..o [ 1,808 | .o | e 139,672 0 2,854 | 08/25/2034. | 1FM...........
Countrywide Home Loans RMBS Ser
12669G R3 7 |2005-15 .. | 09/01/2017. | Paydown 50,174 ...45218 3,770 2 | e |3 TT2 | e | s 48,990 | ..oooviiirri 08/25/2035. | 2FM...
13134M  BE 2 |Calpine Corp Term Ln Nt 1 3.986% 05/27 | .. | 09/29/2017. | Redemption ~ 100.0000 25,000 ...24,879 121 05/27/2022.
134429 AV 1 |Campbell Soup Co SrNt 3.050% 07/15/17| .. | 07/15/2017. | MAtUFiLY.........cooorvvrrieeriiinniinnis | o | v 1,000,000 999,759 241 07/15/2017.
Carrington Mtg Loan Tr RMBS Ser 2007-
144527 AB 4 |FRE .. [ 09/25/2017. | PaydOwn...........ccooorviirriiiriinnis [ e | o 140,978 | ... 140,978 | ........ 125,206 125,206 | ..oovvvrvcrins | v 15,772 | oo 0| e 1,063 | 02/25/2037.
14880B AE 1 |Catalent Pharma Solutions Inc Term Ln Nt. | .. [ 09/29/2017. | Redemption ~ 100.0000, 87,623 | ...coovennn 87,623 | ..coooeuun 88,230 ..42,467 22 (601) (U I 1,401 | 05/20/2021.
14912L 3K 5 |Caterpillar Finl Svcs Corp MT Nt SerF....... o | 09/01/2017. [ MAEUFIY...c.oocvovriercersnieienine | erveeerenssiisissninennns | e 7,003,000 | ....... 7,003,000 | ....... 7,286,972 | ........... 7,031,054 | ..coovviiririns | e (28,054) [ ..o 0 ... 409,676 | 09/01/2017.
Centerpoint Anchorage Tr CTL PTC Lease
15189@ AA 7 |B .1 09/15/2017. | Redemption  100.0000. 99,490 ..99,490 | .......... 111,465 103,568 0 09/15/2022.
Centex Home Equity Loan Tr RMBS Ser
152314 NB 2 |2005 . 1 09/25/2017. | PaydOWN.........ovvvveirinniieninniieens [ e | i 347,621 | .......... 347,621 | ..o 320,300 326,566 0 03/25/2035. | 1FM..
Centex Home Equity Loan Tr RMBS Ser
152314 NU 0 |2005 .. [ 09/25/2017. | Paydown.........ccooreviirinrinciiieniinnes [ e | s 701,219 | .......... 701,219 | coveeec 658,488 668,474 32,745 701,219 0| e 7,737 | 06/25/2035. | 1FM.
15361G AR 6 |Central Hudson Gas & Elec Corp St MT Nt | .. | 09/01/2017. | MatUFitY...........ccooorvvevemeereriiieniiies | eoernieeeeeienneiieenies | e 3,000,000 | ....... 3,000,000 | ........ 3,000,000 3,000,000 | ..oovoourvirreies | e | e | e 0 ....3,000,000 0. 150,700 | 09/01/2017. | 1FE............
Chase Issuance Tr LBASS Ser 2007-A12
161571 CC 6 [CI .. [ 08/15/2017. | PaydOWN...........ocvoereeciireriienies [ e | e 10,000,000 | ..... 10,000,000 | ... 10,000,000 | ......... 10,000,000 0. 66,780 | 08/15/2019.
16165M AD 0 |Chaseflex Tr RMBS Ser 2006-2 CIA2B 1.].. | 09/25/2017. | Paydown 70,243 | 81,759 | .ccoonnee. 62,578 286,740 | e | 385 [ i385 | i | 87,095 | | 3,148 | ... 3,148 | ............ 808 |09/25/2036.
162765 AS 0 |CHEC Loan Trust RMBS Ser 2004-2 Cl A3 | .. | 09/25/2017. | Paydown 481,281 | .......... 481,281 463,287 465,432 0 5,924 | 07/25/2034.
Countrywide Home Loans RMBS Ser
17025Q AC 1 |2007-J3 .. [ 08/01/2017. | PaydOWN..........cocvverierieriienis [ e | e 19,807 13 [ | e 1838 [ 19,928 | | e [GVAD] — ((VAD] I— 963 | 07/25/2037.
17323M  AA 3 | Citigroup Mtg Loan Tr RMBS Ser 2015A Cl | .. | 09/01/2017. | PaYAOWN........covrrrrvvvvvennisssnsnnninnee | wevvinssssnsensnsiiinnns | cvveees 1,040,218 | ......1,040,218 | ......1,054,213 | ...........1,053,319 | .oovviiriivincs | e (13,101) | oo 0. 24,804 |06/25/2058.
17324V AH 7 |P .. [09/01/2017. | PaydOWN. ... [ e | v 884,992 | .......... 884,992 | .......... 899,366 898,657 | ..o | s (13,665) | ..o 0. 22,168 |09/25/2042.
184496 AJ 6 |Clean Harbors Inc SrNt 5.250% 08/01/2..].. | 08/01/2017. | Call ~ 100.0000...........cccerrrmrrenn [ rormrimmiiiniinniieiines | e 910,000 | .......... 910,000 | .......... 935,025 925,387 (2,333) | oo [ errireeneene(2,333) i | 923,054 | [ (13,054) | ........ (13,054) | ........ 59,723 | 08/01/2020.
18449E  AE 0 |Clean Harbors Inc Term Ln Nt 1 3.235%.. | .. | 09/29/2017. | Redemption  100.0000, ....15,089 5 0 42 | 06/30/2024.
18976G AZ 9 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 09/01/2017. | Paydown 113,920 110,427 3,493 0 ...4,156 | 06/25/2022.
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20825C AR 5 |Conocophillips Nt 5.750% 02/01/19.......... .. 108/01/2017. | Call  100.0000..........ccvvemmrerrarrrer [ eorinmrriierrienniiinns | e 6,008,000 | ....... 6,008,000 | ....... 6,215,941 6,061,892 | .covoovvvierrins | v (14,504) [ ..o 18,047,388 | ..o | e (39,388)| ........ (39,388) | .....696,027 | 02/01/2019. | 2FE.
210805 BU 0 |Continental Airlines Inc LBASS EETC Ser.. |.. | 07/02/2017. | PAYAOWN........cvrriremrererierinriineeins | revereeissssnessenineees | eonseernseissssnsniens | eonneensssssssnssens | sesenssesessnssnens 0 01/02/2018. | 1FE.
210805 CB 1 |Continental Airlines Inc LBASS EETC Ser.. | .. | 09/15/2017. | Paydown 156,184 | .......... 156,184 146,583 155,552 632 0. 10,383 | 03/15/2019. | 1FE.
212168 AA 6 |Continental Wind Sr Nt 6.000% 02/28/33. | .. | 08/31/2017. | Redemption ~ 100.0000 241,290 | .......... 241,290 241,290 241,290 0. 14,477 | 02/28/2033. | 2FE.
224044 BS 5 | Cox Communications Inc SrNt 6.250% 06| .. | 08/08/2017. | Call ~ 100.0000..........cccruverrervrers | worrrrmereererenerneeenns | weenn 22,500,000 | ..... 22,500,000 | ..... 24,383,050 | ......... 22,875,734 | ..ovvvvervcrrens | e (156,551) | cevevvercerines | e (156,551) | ..vovverrereenne . 22,719,183 |.... .(219,183) | ...... (219,183) | ..1,133,369 |06/01/2018. [ 2FE............
Deutsche Alt-A Sec Inc RMBS Ser 2003-
251510 AW 3 |2XS .. | 09/01/2017. | Paydown 7,944 | o 7944 | 7982 | 7,938 6 7,944 | ... 0 282 |09/25/2033. | 1FM....
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl| .. | 09/01/2017. | Paydown . 54,681 ...55,183 (502) 54,681 |.... 0 | e 1,935 | 12/25/2033. | 1FM....
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl| .. | 09/01/2017. | Paydown . 50,349 ..51,019 (670) 50,349 |.... 0 | e 1,859 |01/25/2034. | 1FM....
251591 AV 5 |Developers Diversified Realty SrNt 7....... .. 109/09/2017. | Call  100.0000.........ccoomrreemrrinis [ rorerirerinriiriicniiins | v 2,644,000 ..2,644,000 | .......3,343,994 3,008,978 | ..o | e (64,430) 2,944,548 | ... ..(300,548) | ...... (300,548) | .....663,935 | 09/01/2020.
26138E AH 2 |Dr Pepper Snapple Group Inc Gtd Sr Nt..... | .. [ 07/06/2017. [ Call ~ 100.0000..........ocvervremerrnes | eovvrrmmerirererenerneeis | s 2,426,000 | ....... 2,426,000 | ....... 2,447,151 2,444,739 revennenn(7,020) 2,437,719 | oo | e (11,719) | ........ (11,719)| .....213,085 | 05/01/2018.
26443) AG 3 |Duke Finance LLC Refinancing 1st Lien TL | .. | 08/22/2017. | Redemption ~ 100.0000..........cccve. | ovrerrermereereneeenns | covvreees 123,750 | wovveenee 123,750 | oovrennee 112,730 | oo [ e | e 11,020 | oo | e 11,020 | s | i 123,750 |.... 0| e 3,854 | 02/15/2024.
26443) AG 3 |Duke Finance LLC Refinancing 1st Lien TL | .. | 08/22/2017. | Tax Free EXChange..........ccouveveves | ovrvverirevirmeeneeenns | veene 11,219,222 | ... 12,251,250 | ..... 11,160,229 58,993 | ..o [ v 58,993 [ i | s 11,219,222 | ... 0. 381,513 | 02/15/2024.
Enhanced Cap CT Fund Il LLC ABS
29337# AA 7 |CAPCON .. | 09/15/2017. | Redemption  100.0000, . 84,272 | ..counne. 84,272 | ..coonne. 84,272 w8272 | e e [ e | s (V10 IO 84,272 | ... 0 | e 4,620 |12/15/2020. [ 1FE............
29379V AA 1 |Enterprise Products Operations Co Gtd Nt. | .. [ 09/15/2017. | MALUMItY........ccovvveererererneerieriineineis [ eeverreneeiesiesinenis | ceeees 2,000,000 | ....... 2,000,000 | ....... 1,948,660 | ........... 1,994,526 5,474 BAT4 | oo 2,000,000 |.... 0. 126,000 | 09/15/2017.| 2FE............
FFCA Sec Lending Corp LBASS Frnch Ln
301965 CE 7 |Ser .. [ 09/01/2017. | PAYAOWN......ccourvrrerriciierieninees [ e | ceveen 445916 | .......... 445916 | .......... 440,861 429,594 | ..o | e 16,322 | oo | s L7728 RN IS 445916 | ... 0. 29,891 |05/18/2026. | 3AM...........
FMV Smithtown Assoc CTL  7.700%
30260@ AA 8 [10/04/1 .1 09/01/2017. | Redemption ~ 100.0000.........ccouwe [ worrerememmrnerirerirns | coeeenn 204,460 | ......... 204,460 | ......... 212,638 205,948 | ..o | e (1,488) [ ..o [ e (1,488) | coovvrrerrrrinces | eevrrerireens 204,460 | .... 0. 10,501 | 10/04/2019. | 2......ovvvnne
32007U BV 0 |First Data Corp 1st Lien Sr Secd Nt 1........ .| 09/08/2017. | Redemption ~ 100.0000.........ccovwre | vrvrererrmrerimnirerinns | corerne 1,079,333 | ....... 1,079,333 | ...... 1,067,593 | oo e | e 11,740 | [ e 11740 | o | v 1,079,333 | ... 0 [ 13,115 | 04/21/2024. | 3FE............
First Horizon Mtg PT Tr RMBS Ser 2006-
32052E AA 7 |AR .. | 09/01/2017. | Paydown . 65,380 | ..cooeuen 66,064 | ... 59,387 89,387 [ i [ e [ | 0 i | 59,387 | i | 0000e5,993 | 15,993 | 973 | 11/25/2036. | 1FM...........
35671D AZ 8 |Freeport-McMoran Copper & Gold SrNt 3| .. | 08/31/2017. | Barclays Capital INC..........ccoucrueereen [ worerrereneirnrriiniines | vvenne 1,355,625 | ....... 1,400,000 | ....... 1,268,750 | .cooovevene 1,271,931 [ oo | e 10,418 | oo | e 10,418 | e [ 0000 1,282,349 | i | 200 73,276 | . 73,276 | e 48,351 |03/15/2023. | 3FE............
Fremont Home Loan Tr RMBS Ser 2006-B
35729Q AS 7 [Cl .. | 09/25/2017. | Paydown 7,000 | e 7,000 | e 737 520 | cooereereneerinns | rererneeneninnis [ e | e (V1 IO TS T/ TR O 6,262 | .ocovnee 6,262 | ..ovvercriinie 08/25/2036. | 2FM...........
Fremont Home Loan Tr RMBS Ser 2006-B
35729Q AS 7 [CI .. | 09/28/2017. | Redemption ~ 44.5788.......cccccovvv [ ervrrneennrnncrinciinns | crvernennn 14,645 | 10000000.32,852 | i 2,404 | 02,655 [ | i 12,256 | coverenee 502 0 08/25/2036. | 2FM....
Fremont Home Loan Tr RMBS Ser 2006-B
357290 AS 7 |CI .. | 09/28/2017. | Capital Distribution.. . 29,156 | cooovvvrerierineenns | s 29,156 225,534 | e | e [ s | s (V10 IO 29,156 |.... 0 08/25/2036. | 2FM...........
GS Mortgage Securities Corp RMBS Ser
32420 7Q 0200 .. | 09/01/2017. | Paydown . 37,843 | oo 37,843 | oo 35,963 ...36,905 938 37,843 | ... 0 | e 1,387 | 06/25/2035. | 1FM...........
38081E AA 9 (375 .. [ 09/20/2017. | PaydOWN........ccvvuriiiniirinrinciieis [ v | v 1,547,055 | ....... 1,547,055 | ....... 1,546,572 773,528 483 cevenn 1,547,085 | ... [ 43,511 | 09/20/2047. | 1FE............
38082 AA 7 |Golden Bear LBASS Ser 2016-2A CI A 3.1| .. [ 09/20/2017. | PaYAOWN..........cvvrmevemrernrrirerineninens [ eorneerseeinerneriienins | eoveernes 504,248 | ......... 504,248 | ......... 488,234 | ... [ e | i 16,014 | oo | e 16,014 | s | v 504,248 | .... 0 | e 7,967 | 09/20/2047.
38217V AA 8 |Goodgreen Trust LBASS Ser 2017-1A CI A | .. | 09/15/2017. | Paydown 225,367 | e 225,367 | oo 225,263 105 | oo | e 105 | [ e 225,367 |.... 0 10/15/2052.
404122 AU 7 |HCAInc Term Ln B8 Nt 1 3.484% 02/15/2| .. | 09/29/2017. | Redemption  100.0000 4,054 | ..o 4,054 | ..o 4,073 (19) 4,054 |.... 0 69 |02/15/2024.
Harborview Mtg Loan Tr RMBS Ser 2007-A
41164T AA 0 |C o+ [ 09/19/2017. | PAYAOWN......ccourvrevrcrirrireinerieins [ erverienerseessnisssnnes | eoerereeens 79,399 | oo 79,399 | .o 15,086 | ovvvvreerrnn 15,088 [ oo | e [ | 0 v | e 15,088 [ i | s 64,313 | ........ 64,313 | ........ 1,260 |06/21/2037.| 1FM...........
42770L  AA 1 |Hero Funding Trust LBASS Ser 2015-1A Cl| .. | 09/20/2017. | PaydOWN..........cccoooviimiimriiniiiniiinns [ e | s 1,026,645 | ... 1,026,645 | ....... 1,026,181 337 0. 34,361 | 09/21/2040.
42770Q AA 0 |Hero Funding Trust LBASS Ser 2014-2A Cl | .. | 09/20/2017. | PAYAOWN..........ccoevemrerermerierrnenns | veverneesessseninenenenes | cevnes 1,673,388 | ....... 1,673,388 | ...... 1,676,446 (2,907) 0 | . 66,768 | 09/21/2040.
42770R  AA 8 |Hero an_(jin_g Trust LBASS Ser 2014-1A CI| .. [ 09/20/2017. | PaydOWN.........covvceevmmmnnmsrnrrnrecenns [ vonnsnnnsersviviiinsnnns [ s 1,492,663 | ....... 1,492,663 | ....... 1,496,196 | ..........1,495,680 | ....cccooovvrunns | vorienns (KO T) 0 .. 70,902 | 09/20/2038.
42770 AA 1 |CL .. | 09/20/2017. | Paydown 207,475 | ....... 1,207,475 | ....... 1,207,339 122 0| . 41,656 | 09/20/2040.
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42771T  AA 3 |Hero Funding Trust LBASS Ser 2015-3A Cl | .. | 09/20/2017. | PaydOWN..........cocorveemmvermrinniins | woneenimsninensinnnnes | oveevenns 991,519 | ..oooouce 991,519 | .ooooeuce 991,485 991,486 33 33 | s [ s 991,519 |.... (I 36,325 |09/20/2041. | 1FE............
HSI Asset Loan Obligation RMBS Ser
44320E  AC 5 |2007- .. [ 09/01/2017. | Paydown.........ccvvreveirinrirciieniienns [ e | e 251,662 | ......... 246,112 | oo 149,535 149,248 287 149,535 | oo | e 102,127 | ....... 102,127 09/25/2037.
44701P  AX 2 |Huntsman International Inc 2015 Extended | .. | 08/08/2017. | Redemption ~ 100.0000...........ccccc | covvrermmrermmmrimnnirns | cevenas 4,224563 | ... 4,224563 | ...... 4,189,856 558,646 | .....coovovvrvecns | e 34415 | ceeerenn 4,224,563 | 0 04/19/2019.
44701P  AZ 7 |Huntsman International Inc New TL BNt 2. | .. | 08/08/2017. | Redemption ~ 100.0000...........ccoee | corvvermvvermmmrimnniirns | covenae 6,877,500 | ....... 6,877,500 | ....... 6,801,247 6,801,893 | oo | s 75,607 | oo | oo 75,607 | oo | e 6,877,500 |.... 0 10/01/2021.
44701P  BA 1 |Huntsman International Inc New TL B Nt 3. | .. | 08/09/2017. | Redemption ~ 100.0000...........cccce | corvrerrerermmriinnirns | cevvern 456,960 | .......... 456,960 | .......... 460,959 ..(3,998) 0 04/01/2023.
44701P  BA 1 |Huntsman International Inc New TL BNt 2. | .. | 08/09/2017. | Redemption ~ 100.0000.........cccoes | corvverrrrermmmririmniirns | cevvern 487,572 | .......... 487,572 | .......... 491,839 ....(4,266) 0].....1,130 | 04/01/2023.
44984M  AA 7 |I-Preferred Term Sec Ltd LBASS Residual. | .. | 08/19/2017. [ DIFECL..........ccouirvueerieiiemriiiriiiinies | coereiiensiissniiinnnes [ covienesssesinnniens | vemessnesssnssens | coresennesssssennens 0. 125,675 | 06/24/2034.
45256# AB 8 |Impact CIL Parent LLC ABS Revolving Nt §] .. | 09/28/2017. | Redemption ~ 100.0000.........ccccco. | covvrerirerinriiniicnni | e 105,934 | i 105,934 | .......... 105,934 ...80,241 0 | e 4,535 | 10/25/2056.
45256H AC 2 |Impact Funding LLC CMBS Ctf Tranche B. | .. [ 09/01/2017. | PaydOwn...........ccocoovvvvumvicniniinnni [ eorveneiiinniiinniiinns | weeennn. 158,624 | L 158,624 | ......... 163,073 159,368 (744) (% N IS 158,624 |.... (U I 5,019 |12/01/2022.
Impact Childcare LLC CDO Revol Nt
45257# AA 9 |Ser200 . [0717/2017. | Call  100.0000..........ccooerrrreren [ e | o 417,880 | .......... 417,880 | .......... 417,880 | ...ooooeces 380,367 | ........ 37,512 37512 | e [ e 417,880 0 3,285 | 11/28/2018.|6*...............
Impact Childcare LLC CDO Revol Nt
45257# AA 9 |Ser200 .. [ 07/19/2017. | Redemption ~ 100.0000..........ccooe. | covermrrerimmiirinniiiinns | covienenens 46,960 | ............ 46,960 | ........... 46,960 | .......ccco.... 42,744 | ... 4,216 4216 | s [ i 46,960 |.... 0 [ 198 |11/28/2018. | 6*...............
Impact Funding LLC CMBS Ser 2010-1 CI
45257TH AA 5 |A1 .. [09/01/2017. | PaydOWN...........ccvverrirniiriiiinies [ e | o 148,050 | .......... 148,050 | .......... 148,130 148,075 (26) [72C) 1 Y IS 148,050 |.... 0 5,260 |01/25/2051. | 1FE............
459200 GJ 4 |International Bus Machs Corp SrNt 5.7... |.. | 09/14/2017. | MAtUFitY..........cooomrveommiiriniiiiniiies | eorereiiereeieneiiennnes | e 4,000,000 | ....... 4,000,000 | ....... 3,986,160 3,998,761 | ..o | v 1,239 | oo [ 1,239 | e | e 4,000,000 |.... 0 ... 228,000 |09/14/2017. | 1FE............
JP Morgan Mtg Tr RMBS Ser 2006-A2 CI
466247 H8 9 |1A1 .. | 09/01/2017. | Paydown 8,881 | oo 8447 | oo 8,410 | .o 7,228 647 540 BT | i | e 8415 | .o | e 466 | .....coenee 466 | ............ 295 | 04/25/2036. | 1FM...........
JP Morgan Chase Comm Mtg Secs CMBS
46628F AM 3 |Ser2 .. [09/01/2017. | PaYAOWN..........oovveriierieriiienies [ e | e 75438 | oo 75,438 | oo 84,409 WT3846 | [ e 1,792 | s [ 1,792 { e | e 75,438 |.... (U I 3,159 | 04/15/2045. | 1FM...........
50540R  AK 8 |Laboratory Corp of America Sr Nt 2.200... | .. | 08/23/2017. | MatUFity..........cccovvvrmmriimmiiinniiinnis | o | oo 9,984,000 | ....... 9,984,000 | ..... 10,142,857 | ......... 10,006,320 | ..o | e (22725 20) (O O (22,320) | .o | e 9,984,000 |.... 0 ... 219,648 |08/23/2017. | 2FE............
Legg Mason Mtg Cap Corp CTL 7.750%
52467@ AH 801/ |.|09/15/2017. |Redemption  100.0000 . 58,207 | ...........58,207 | ..ccoonuee. 61,047 ...58,955 (748) 58,207 0 2,974 | 01/15/2021.
52467@ BC 8 |CI .. | 09/15/2017. | Redemption  100.0000. . 58,601 | ............58,601 | ............ 64,455 ...59,416 (815) | ceverreerreinens | eererneereenene(815) | s | s 58,601 0 3,205 | 11/15/2018.
Lehman Mtg Tr RMBS Ser 2006-2 CI 6A1
52520M GQ 0 |6 .. | 09/01/2017. | Paydown . 86,109 | ..coooenun 86,109 | ...coooevnn 86,163 ...86,011 98 98 | s | e 86,109 |.... (U I 3,403 | 04/25/2036. | 1FM...........
Long Beach Mtg Loan Tr RMBS Ser 2004-
542514 GW 8 |5C .. [ 09/25/2017. | PaydOWN...........rvvecrierireciiienies [ e | v 519,359 | ......... 519,359 | .......... 485,600 493,045 26,314 26,314 | .o [ e 519,359 |.... 0 [ 4,517 | 09/25/2034. | 1FM...........
MFRA Tr LBASS 2017-RPL1 CI A1
552759 AA 0 |2.588%0 .. [09/01/2017. | PaydOWN..........corvverreeriireniiienins [ ceviereiieneeieneiienes | v 376,248 | .......... 376,248 | .......... 376,245 4 ..376,248 | ... 0. 02/25/2057.
565849 AL 0 |Marathon Oil Corp Sr Nt 3.850% 06/01/2. | .. | 09/20/2017. | Goldman Sachs & Company.......... | ccccceevverrniennienns | e 11,956,830 | ..... 12,000,000 | ..... 11,972,520 | ......... 11,636,772 11,977,800 | ..o | e (20,970) | ........ (20,970) 06/01/2025.
589929 5F 1 |Merrill Lynch Mtg Investors RMBS Ser 200 | .. [ 09/25/2017. | PaydOWN............ccoouvveverveneniiiennes [ covveneirsneiisnciiinns | e 108,825 | ... 708,825 | ........ 650,994 660,875 0 07/25/2034.
59020U P7 4 |Merrill Lynch Crd Bse AS & SRMBS Ser 2| .. | 09/01/2017. | PaYdOWN.........cvrvvrnrverirrnirierniinens | verrverisnnnisersnineenes | eevvensnnerinnnnen® | v | i 5 6 0 08/25/2036.
59023W AA 6 |Merrill Lynch Mortgage Inv Tr RMBS Ser 2 | .. | 09/25/2017. | PaydOWN........c..ovveerveirerineiiens | covevieseiieeesisnenins | cevenas 4,722,039 | ....... 4,722,039 | ....... AAT77127 | o 4,487,073 0. 38,656 |08/25/2036.
59549R AC 8 |Mid State Tr X LBASS Ser 10 CI M1 6.28. .. | 09/15/2017. | PaydOwn.........cccccocvuirunriveiinniinnns [ e | e 114,199 | ... 114,199 | ... 96,028 ...96,028 114,199 |.... 0| e 4,770 |02/15/2036.
59549W AB 9 |Mid State Tr LBASS Ser 11 CIM1 5.598% .. | 09/15/2017. | Paydown . 53,705 | .........53,705 | ........... 53,703 ...53,704 53,705 |.... (U I 2,038 | 07/15/2038.
60662W AJ 1 |Mitchell International Inc 1st Lien TLN....... .| 09/29/2017. | Redemption  100.0000 . 33,038 | ..........33,038 | ............ 32,956 33,038 |.... 0 262 |10/11/2020.
60662W AJ 1 |Mitchell International Inc 1st Lien TLN....... .. | 07/31/2017. | Tax Free Exchange . 32,956 | ...........33,038 | ........... 32,873 ..32,942 13 13 32,956 |.... (U I 1,539 | 10/11/2020.
Morgan Stanley Cap | RMBS Ser 2004-
61744C FB 7 |HE6C .. | 09/25/2017. | Paydown 202,342 | 202,342 | .......... 186,155 188,587 | oo | e 13,756 | oo | e 13,756 | oo | e 202,342 | ... 0 2,513 | 08/25/2034. | 1FM...........
61745M VW 0 |Morgan Stanley Cap | RMBS Ser 2004-1 Cl| .. | 09/01/2017. | Paydown 5552 | .. 5,552 | coovrrrrrns 5,552 | oo 5,552 | cooriverireireriens | eeererinnienieniens | e | e (V1 5552 |.... (V) I 184 | 11/25/2018. | 1FM...........
Morgan Stanley Mtg Tr RMBS Ser 2005-
61748H LC 3 |5AR .. [ 09/01/2017. | PaYAOWN. ... | e | v 221,662 | .......... 222,083 | ........ 197,224 197,224 | oo | e | e | e (U OO 197,224 | oo | 24438 | ... 24438 | ......... 4,355 |09/25/2035. | 1FM...........
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Morgan Stanley Mtg Ln Tr RMBS Ser
61749T AA 2 20061 .. [ 09/25/2017. | PaydOWN............cvverrvceireriiienies [ e | v 138,320 | .......... 138,320 | ... 27,540 221,540 | e [l 110,781 | [l 10,78 | | 138,320 0 08/25/2036. | 1FM...........
61756U AE 1 [lQ16 .. [ 08/01/2017. | PaydOwn.........ccvvriieiirinrinciieis [ e | v 3,578,608 | ....... 3,578,608 | ....... 4,067,323 3,649,333 | oo [ e (TO725) | i | eieeenee(T0,725) | e | v 3,578,608 0 12/12/2049. | 1FM.
626717 AE 2 |Murphy Oil Corp SrNt 3.500% 12/01/17.. | .. | 09/05/2017. | Call  100.0000.........ccooremreremmne | corermrmrimreriirniriens | e 10,000,000 | ..... 10,000,000 | ..... 10,028,127 | ...c...e. 10,005,809 | ....ovovvveenni | evreeene(4,288) | i [ eeeeeeenn(4,288) | i | s 10,001,521 | ..o [ o [(R7A D) — (1,521) 12/01/2017. | 3FE............
636516 AB 2 |National Inst of Hith Fishers CTL PI | B...... .. | 07/15/2017. | Redemption ~ 100.0000..........coocv. | coverrrrermreriirriiriens | ceverenes 137,512 | . 137,512 | e 137,512 137,512 | oo [ [ [ i [ | e 137,512 0 01/15/2024. | 1...cvvvvvrnene
636517 AA 2 |National Inst of Hith Fishers CTL PI1l......... .. | 07/15/2017. | Redemption  100.0000. 86,218 ..86,218 | ..o 86,218 ...86,218 86,218 0 07/15/2022.
63651P AA 2 |National Inst Health Twinbrook CTL B Bld.. | .. | 09/15/2017. | Redemption ~ 100.0000 91,933 91,933 | L 91,933 ..91,933 91,933 0 01/15/2019.
63860H AC 3 |Nationstar Home Equity Loan Tr RMBS Ser| .. | 08/25/2017. | Paydown...........ccocvvervvinmiiiiniiinns | coveeieneiineisnnies | oo 1,061,666 | ....... 1,061,666 | .......... 972,837 | coovvvenae 1,037,961 23,704 ....1,061,666 0 03/25/2037.
63860H AD 1 |Nationstar Home Equity Loan Tr RMBS Ser| .. | 09/25/2017. [ PaydOWN............corvvvvermmnrriiinnnnies | coreevvissnsesesssssnsnnes | svveeranne 260,376 | .......... 260,376 | .......... 219,855 223515 | .o | i 36,861 | ..o 260,376 0 03/25/2037.
New Haven Fed Office Bldg Ls CTL GSA
64508Q AA 3 |Gtd . 107/15/2017. | Redemption ~ 100.0000.........cccce. | correorirmniveiiienias | e 303,924 | .......... 303,924 | .......... 303,924 303,924 0 .. 17,932 | 01/15/2020.
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 .1 09/01/2017. | Paydown ....13,961 L1396 | 13,961 ..13,922 40 0 506 | 03/25/2034. | 1FM..
NRRC-D Facilities Corp CTL GSA Rev Bd
67020B AA 8 |Ls .. [ 09/07/2017. | Redemption ~ 100.0000..........coocv. | covermrremrrriiririranns | e 151,839 | .......... 151,839 | ...cccoo.. 151,839 151,839 151,839 (U I 6,591 | 11/07/2023.
67104C AA 5 |Oak Hill Credit Partners CLO Ser 2013-8A. | .. | 07/20/2017. | PaydOWN...........couvvvimviinmiiiiniiiinns | v | covenas 1,044,368 | ...... 1,044,368 | ....... 1,044,368 | ........... 1,044,368 ceernnnnn 1,044,368 0. 16,964 | 04/20/2025.
70069F CH 8 |Park Place Securities Inc RMBS Ser 2004- | .. | 09/25/2017. | PAYAOWN...........ccocourvummmiimnmiinanies [ coviereeieneiirineiiines | v 175,165 | .......... 175,165 | .......... 168,268 168,941 6,223 | ..o | 8,223 | | 175,165 (U I 2,319 | 10/25/2034.
Parmer 31 (Austin TX) CTL Pass CTL Ser
70176@ AA 7 |A .1 09/15/2017. | Redemption  100.0000..........ccocv. | covermrrermrmriireiiriens | coirereees 185470 | .......... 185470 | .......... 186,861 | ...ooooveeceiieneiiiens | e | ceeeeiea (1,391) | oo [ e (1,391) [ oo | e 185,470 (U I 796 | 01/15/2032. | 1Z..............
71579U AF 2 |Petco Animal Supplies New Term Ln B-1 N[ .. | 07/31/2017. | Redemption  100.0000 35271 | oo 35,271 | oo 35,503 (232) (V7.2 I 35,271 (U I 753 | 01/26/2023. | 4FE...........
71677TH AG 0 |PetSmartInc Term Ln B2 Nt 1 4.236% 03| .. | 07/31/2017. | Redemption ~ 100.0000 82,513 | ..... 82,513 | oo 82,664 ...82,659 (146) [QZL) 1 82,513 (U I 2,682 |03/10/2022. | 4FE............
Yum Brands New Term Ln BNt 1 3.237%
72584D AD 6 |0 .. [ 09/29/2017. | Redemption ~ 100.0000..........coovv. | covvrvvrrrrvmnrirmnnrrinns | cvvreenns 16,169 | i 16,169 | c.covveneee 16,095 73 0 253 | 06/16/2023.
73019 AA 0 |PNC Equip Finc LLC LBASS Priv PINt Ser | .. | 09/13/2017. | Redemption  100.0000, 290,287 | .......... 290,287 | ......... 290,287 290,287 0 | e 8,709 | 09/13/2027.
73019# AB 8 | PNC Equip Finc LLC LBASS Priv PI Nt Ser | .. | 09/13/2017. | Redemption ~ 100.0000..........ccour. | crrrrererrmrivmmmrerinns | corvrvnen 209,713 | ..cocene. 209,713 | .o 209,713 209,713 0 i [ 209,713 (V1 6,291 | 09/13/2027.
73664# AA 8 |Portland Natural Gas Trans Sys Sr Sec Nt. | .. [ 09/30/2017. | Redemption ~ 100.0000..........cccco. | covermvrermmmrirmnnirinns | covrerenes 126,000 | ......... 126,000 | .......... 126,000 126,000 w0 | e | s 126,000 0 5,576 |12/31/2018.
73744G AJ 1 |Post Holdings Inc Series A Incremental T... | .. | 09/29/2017. | Redemption ~ 100.0000..........ccouw. | corrrerrmrneerermnireeres | overernnns 45904 | ... 45904 | ............ 46,013 (110) [0 I ISR 45,904 (V1 I 110 | 05/24/2024.
74040Y AA 0 |Preferred Term Sec Ltd LBASS X Fit Rate. | .. | 07/03/2017. | Paydown 28487 | .o 28,487 | oo 17,947 ..19,784 8,704 8,704 28,487 0 375 | 07/03/2033.
74041A  AA 1 |Preferred Term Sec Ltd VI LBASS FIt Rt N | .. [ 09/25/2017. | PaydOWN........covvvivvemmrneirernnnenns | everivirneierssiseirenes | cvveenns 952,334 | .......... 952,334 | .......... 677,122 710,585 | .ooevirivivren | v 241,750 | oo [ e 281,750 | i | e 952,334 0 [ 12,522 | 03/24/2034.
74041C  AA 7 |Preferred Term Sec Ltd VI LBASS FIt Rt N | .. | 09/26/2017. | PaydOWN........c..corveeerieieriiieniiiiens | corevieeesieneiisneiins | cevvienes 126,476 | .......... 126,476 | ........... 94,750 2T188T [ [ e 54,589 | ...oovvvvrrnrs [ v DA589 | | s 126,476 0 2,529 | 09/26/2034.
74041N  AA 3 |Preferred Term Sec Ltd VI LBASS Sec Nt.. | .. | 09/25/2017. | Paydown 50,600 | ............ 50,600 | ............ 43,647 ...44,626 5,974 50,600 (I IO 703 | 12/24/2033.
74041N AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser. | .. | 09/25/2017. | Paydown 37,949 | .o 37,949 | ..o 24857 | oo 7,052 | oo | e 30,897 | .o 0 | e 1,081 | 12/24/2033.
740410  AA 7 |Preferred Term Sec Ltd VI LBASS XIV Sec | .. | 09/25/2017. | PaydOwn.........cc.ccocuuirunriveiinninnns [ v | e 681,703 | .......... 681,703 | .......... 536,841 552,007 | .ovvvvrrverrans | v 129,696 0 8,554 | 06/24/2034.
74042E  AA 2 |Preferred Term Sec Ltd LBASS XVII Sr Nt. | .. | 09/25/2017. | Redemption ~ 100.0000...........ccoc. | weorvrermerermmmeiinnnes | covreeenne 790,823 | .......... 790,823 | .......... 604,980 628,516 | ..ovverrreiiinies | e 162,307 0 | e 9,307 | 06/23/2035.
74042H AA 5 |Preferred Term Sec Ltd LBASS XIX FIt Rt.. | .. | 09/22/2017. | PAYAOWN........cvvemurveemrrirnrrieniiinns | coveveneesisessinesiinns | cevvieens 177,823 | .. 177,823 | .. 121,333 123,312 | oo | v 54511 | oo | e AT [ | s 177,823 0| e 2,125 | 12/22/2035.
74042)  AA 1 |Preferred Term Sec Ltd LBASS XXI Nt Ser | .. | 09/22/2017. | Redemption  100.0000. 29,072 | ... 29,072 | oo 22,167 ..22,929 6,143 29,072 0 324 | 03/22/2038.
74042M AE 6 |Preferred Term Sec Ltd LBASS Mezz Nt CI| .. [ 09/22/2017. | PAYAOWN............ccoeerveemmriimeneiinnnies [ eevierneinneiienieieens | ceveeeeiens 19,891 | oo 19,891 | oo 14,093 ..14,519 5,373 | oo | e 5,373 | i [ i 19,891 0 264 | 09/22/2036.
74042W  AA 2 |Preferred Term Sec Ltd LBASS FIt Rt Nt C | .. | 09/25/2017. | PaydOWN...........corveurveiimiiieniiiiens | covevieeeiissniinneiens | cevveenes 894,635 | ......... 894,635 | ......... 630,718 667,985 226,650 226,650 | ..o [ e 894,635 0 ... 10,257 | 09/23/2035.
74043A AC 5 |Preferred Term Sec Ltd LBASS XXIII Nt Se| .. | 09/22/2017. | Paydown 3,608 3,608 | ..cooverne 2,374 | s 2,759 849 849 3,608 0 36 | 12/22/2036.
Prime Mortgage Tr RMBS Ser 2005-4 CI
74160M KU 5 [2A9 .1 09/01/2017. | PaYAOWN. ... | eevieeniieseiisnesienes | cvieeeees 130,068 | .......... 138,233 | ... 112,585 | oo 132,148 | .......... 1,963 2,223 4186 | .o | s 136,335 | oo | ceveennd (6,267) | .......... (6,267) | ......... 6,930 | 10/25/2035. | 4FM...........
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74340X AV 3 |Prologis LP Sr Nt 2.750% 02/15/19.......... 1077122017 | Call  0.0000..........cueririiiriiins [ e | e | ceviesiesinnis | s .0 0 [ (82,470) | 02/15/2019. | 1FE............
74924D AA 7 |Residential Accredit Loans Inc RMBS Ser.. | .. | 09/01/2017. | Paydown...........coocvervrvevemecneniiinns | covevevsseivennnienninns | ceeeeenn 119,915 | 143474 | 103,929 103,929 0 | | 103,929 | [ 15,986 | ......... 15,986 | ......... 6,202 | 09/25/2037. | 1FM..
RCO Mtg LLC RMBS Ser 2016-SFR1 A
TAQITT  AA 7 (3750 || 09/01/2017. | PaYdOWN. ..ooooeeennnneens [ | s 391,847 | ......... 391,847 | ......... 391,231 391,230 618 B18 | oo | e 391,847 0 11/25/2051. | 1FE............
74966F AJ 2 |10 .. | 09/29/2017. | Redemption  100.0000. 62,250 | ..... 62,250 | ............ 62,406 ...62,404 (154) (154) | oo | e 62,250 0 10/12/2023. | 4FE............
74966U AP 5 |RPIFinance Trust Term Ln6 Nt 1 3.226.. | .. | 09/29/2017. | Redemption ~ 100.0000..........ccccce | corvverrmrermmmriinniirns | cevvienes 103,343 | ......... 103,343 | ......... 102,746 596 596 0 03/27/2023.
755920 AG 0 |Receipts on Corp Sec Tr ABS Coll Tr Ser.. |.. | 08/01/2017. | Redemption ~ 100.0000..........cccce. | orvvrmrererireninrienns | coviiens 132,492 | .o 132,492 | oo 144,621 133,103 (612) 08/01/2017.
Renew LBASS Ser 2017-1A CIA 3.670%
75973L  AA 6 |09 .. [ 09/20/2017. | Paydown.........cccovevenrinricciiniienns [ | e 159,783 | i 159,783 | .......... 159,741 42 09/20/2052.
760985 GQ 8 |Residential Asset Mtg Prod Inc RMBS Ser. | .. [ 09/01/2017. | PaydOwn...........ccccouvvivirviinniinnni [ eovveneiienniinnciiinns | cvvvvenneenn 1,250 | i 7,250 L1249 | 7,239 01/25/2032.
760985 ST 9 |Residential Asset Mtg Prod Inc RMBS Ser. | .. | 09/01/2017. | Paydown . 1,168 | .. ..38,697 ...39,482 11/25/2032.
761713 BR 6 |Reynolds American Inc SrNt 2.300% 08/.|.. | 08/21/2017. | Maturity. ,000 | ... 5,000,000 | ....... 4,997,450 | ........... 4,999,037 963 08/21/2017.
78412F AL 8 |SESILLC SrNt 6.375% 05/01/19............. .. [ 09/18/2017. | Call  100.0000..........ccveeemrvererrier [ corerereriiririeeniiriens | e 2,800,000 | ....... 2,800,000 | ....... 2,975,000 | ........... 2,800,000 | ........ 77126 | ........ (22,602) | ...ovvovrrinnas 05/01/2019.
SACO | Tr RMBS Ser 2006-5 Cl 1A
785811 AA 8 |1.537% .. [ 09/25/2017. | PaydOwN...........coovervenerrieniiinni [ e | e 82,401 | 10000 40,286 | oo 13,899 ...13,905 04/25/2036.
81760H AE 2 |ServiceMaster Co Term Ln CNt1 3.732%| .. | 09/29/2017. | Redemption  100.0000...........cccoe | corvveermrermmmirmnnrins | cereerenn 24,023 | 24,023 | e 24,002 ...15,000 11/07/2023.
82570J AE 6 |Vencore Inc (Sl Org Inc) 1st Lien TL Nt...... .. [ 09/29/2017. | Redemption  100.0000..........ccoce. | coveerrrermmrrrmrnrrnens | cererenen87,971 | i 87,971 | 67,534 ..67,725 11/23/2019.
82967N  AJ 7 |Sirius XM Radio Inc Nt 4.250% 05/15/20.. | .. | 07/27/2017. | Call ~ 100.0000..........ccccoormmmiianns | cormrrrmmmiinniiisniins | oo 5,625,000 | ....... 5,625,000 | ....... 5,426,563 5,515,018 05/15/2020.
Sophia LP New Term Ln Nt 1 5.046%
835788 AJ 2 |09/3 .. | 09/29/2017. | Redemption ~ 100.0000...........ccow. [ vorererneerrmemnrverires | cevirenes 289 | oo 289 | oo 288 1 289 0 3 | 09/30/2022.
84611@ AB 9 |Sovos Compliance LLC Additional Term Ln | .. | 08/04/2017. | Tax Free EXChange...........cccocvcvecee | corvvimrevieneiirinniinns | cevenas 4,131,102 | ....... 4,218,070 | ....... 4,116,133 | ........... 4,122,224 8,878 | oo | errreenenB878 | [ 4,131,102 0 ... 217,530 |03/01/2022.
85231C  AA 3 | StLouis Fed Office Bldg Tr CTL GSA Gtd.. | .. | 07/15/2017. | Redemption  100.0000........cccceees | wovvrvrissnnsnrnriviiinns | eevvvvines 216,463 | .......... 216,463 | .......... 216,463 216,463 216,463 0. 14,958 | 01/15/2019.
863576 DG 6 |2005- .. [ 09/25/2017. | PaydOWN...........cvoereerieieriiienies [ e | e 1,698,558 | ....... 1,698,558 | ....... 1,529,764 | ......... 1,617,193 | | e 81,366 | ...cooovrernnnens reernennnn 1,698,558 0. 16,649 | 11/25/2035. | 1FM..
86358E CL 8 |Structured Asset Inv Ln Tr RMBS Ser 2003 | .. | 09/25/2017. | Paydown...........ccovoommirvvvvvvvviiisinins [ ervvvvvisiisissssnsnninns | s 201,181 | ......... 201,181 | .....cce. 184,884 187,859 | .ovovvicvciins | s 13,322 | oo | e 13,322 | s | e 201,181 0 | e 2,689 |07/25/2033. | 1FM...........
863598 JU 6 [2004- o .. | 09/01/2017. | Paydown 8,833 | ... 8,833 | oo 8,832 | .o 8,823 10 8,833 0 316 | 03/25/2034. | 1FM..
86363G AJ 3 |2007- .| 09/01/2017. | PAYAOWN.......cvurirrerrieiiereieriseinees | erieresiseeensssiininns | erensenes 421931 | .......... 413,645 | .......... 373,294 373,294 | .o | s | e | e 0 [ oo | e 373,294 | oo | e 48,637 | ......... 48,637 | ....... 10,806 | 04/25/2047. | 1FM.
TIAA Real Estate CDO Ltd CMBS Ser
87246A AE 8 |2007-C . 109/10/2017. | Paydown 52,407 | v 52,407 | oovvrrne. 52,076 ...52,365 42 A2 | 52,407 0 [ 1,913 [08/15/2039. | 1FM...........
Terwin Mortgage Trust RMBS Ser 05-10HE
881561 VC 5 |C .. [ 09/25/2017. | Paydown.........couvvviirinrinciinniienis [ e | e 208,937 | .......... 208,937 | .......... 198,556 202,095 | ...ooovrvvviiieins | i 6,843 | oo [ 8,843 | | 208,937 0 [ e 2,478 | 06/25/2036.
88632N  AH 3 |Tibco Software Inc Term Ln BNt 1 6.73... | .. | 07/28/2017. | Tax Free EXchange..........cccocccvucee | vovvvemrevirnnciiincinns | e 14,447,395 | ... 14,663,156 | ..... 14,418,327 29,068 | ...ooovvvverrs | crrerernn29,088 | oo | e 14,447,395 0 12/04/2020.
88632N  AJ 9 |Tibco Software Inc New Term Ln B Nt 1.....| .. | 08/31/2017. | Redemption ~ 100.0000, 36,844 | . ...36,844 36,302 542 . 36,844 0 12/04/2020.
88643@ AP 1 |Tidewater Inc SrNt Ser2013-B  5.010%... | .. | 07/31/2017. | Taxable EXChange..........ccccoovvvveees | covvvimrevemeeiirincirns | covenae 7,561,189 | ..... 10,000,000 5,300,000 5,300,000 | .coovveerirerirne [ e | e | e [ | e 5,300,000 | ....occoovvrerns .2,261,189 |..... 2,261,189 11/15/2023.
UBS-Barclays Comm Mort Tr CMBS Ser
90270R AC 8 |2012- L[ 09/01/2017. | PaYAOWN. ..o [ covieeneiesniineniiiees | covevisesesissesinnens | coveenesienssinsesins | ceeveeees 280,672 178,830 | oo | o (178,830) | vvevvcvereens | v [QUE R 10) IS B 0 .. 30,922 |12/10/2045. | 1FE............
US Airways Pass-Thru Tr ABS Ser 2000-
903320 AS 2 |3C .| 09/01/2017. | Redemption  100.0000.........ccccuwr [ worrermeremnrmnerirerires | eovernns 196,330 196,330 0. 16,472 | 03/01/2022.
90347B  AH 1 |Axalta Coating Systems Term Ln B2 Nt 1.. | .. | 09/29/2017. | Redemption  100.0000 7,500 (47) 0 29 | 06/01/2024.
90363@ AA 8 |USTA Natl Tennis Ctr Inc Sr Sec Nt Ser A. | .. | 07/08/2017. | Redemption  100.0000...........cccce | corvvermmrermmmremmniirns | covvera 457,504 457, 457,504 ...457,504 0. 14,228 | 09/08/2024.
90931Q  AA 5 |United Airlines LBASS EETC 2013-1 Ser Cl| .. | 08/15/2017. | Paydown...........ccccviunriinciiniiinniins | vevisriiensissiiciienns | cvvi 2,028,190 | ....... 2,028,190 2,036,488 2,034,005 | ...ooorrerni | e (5,814) | ovoerrrii 2,028,190 0. 109,015 | 02/15/2023.
91736# AA 4 |United States of America BIA CTL GSA Gtd| .. | 09/15/2017. | Redemption ~ 100.0000...........cccc. | worrrvermmremmniernnnnes | v 114,110 | ..o 114,110 | ... 114,110 14,110 | oo | e | e | e 0 | oo | s 114,110 (U I 6,539 | 03/15/2024. | 1.....ccvoos
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United States Govt SS Ls FinTr CTL GSA
91737# AA 3 |G .. | 09/15/2017. | Redemption ~ 100.0000.........ccovwr [ woreermememmrmrerirenires | eovernnes 269,383 | .......... 269,383 | .......... 268,497 269,223 160 160 | covoreerreerines [ v 269,383 |.... 0 11/15/2018. [ 1.
91830D AJ 5 | Vericrest Opportunity Ln Trans RMBS Ser. | .. | 09/25/2017. | Paydown.........cc.ccocuirinrineiiniinnns [ e | e 240,157 | .......... 240,157 | .......... 239,908 239,988 170 170 0 04/25/2055. | 5*....
91830 AJ 2 |Vericrest Opportunity Ln Trans RMBS Ser. | .. | 09/25/2017. | PAYAOWN........cvumremerenriieeineniieins | oreesersensensrseesnns | oevenenes 210,374 | .......... 210,374 | .......... 210,152 210,196 177 0 02/25/2055. | 5*....
91830L  AJ 7 | Vericrest Opportunity Ln Trans RMBS Ser. | .. | 09/25/2017. | Paydown.........cccocuneiiimiinriieiiiniins | oneisniveiiienisnienns | o 134,887 | .......... 134,887 | .......... 134,738 134,753 134 0 06/26/2045. | 5%...............
91830V 4 | Vericrest Opportunity Ln Trans RMBS Ser. | .. | 09/19/2017. | PAYAOWN. .......ccoevemrererrnerinreneens | rererneesssisersnenienes | ceved 6,467,137 | ....... 6,467,137 | ...... 6,460,617 6,461,103 6,033 0. 163,606 | 03/25/2055. | 5*....
92851@ AA 3 |Vivendi SPC Tr CTL 6.630% 04/15/22..... .. | 09/15/2017. | Redemption  100.0000. . 67,127 | v 67,127 | v 67,127 wBT 127 | e | e [ s | s 0 0 2,968 | 04/15/2022.
92871K 6 | Vericrest Opportunity Ln Trans RMBS Ser. | .. | 09/25/2017. | PaydOWN.........ccocvereernermerinreneens | veverneesssiserineninenes | cvvees 2,008,225 | ....... 2,008,225 2,006,698 2,007,383 841 841 2,008,225 | .... 0. 56,807 | 11/27/2045. | 5*....
931899 9A 8 |Walkers SPV Priv PINt 1.227% 12/31/19. .. | 08/25/2017. |[Redemption  24.7717....cccccouvvee | covrmmvrrmrrrinrniiinns | e 115,316 | ... 465,516 | ........... (28,187) (28,187) | .evevverceravins | e 143,504 | oo | e 143,504 | i | i 115,316 |.... 0| e 3,086 | 12/31/2019. | 6*....
931899 9A 8 |Walkers SPV Priv PINt 1.227% 12/31/19. | .. | 08/25/2017. | Capital DIStribUtioN...........ccrererees | ovrererirerirererneennns | v 350,200 | ..ovvrrerrircrienns | e 350,200 350,200 [ .ooovverierirenes | erreerienieeenee | e | s (0 ORI ISR 350,200 |.... 0 12/31/2019. | 6*.....cvvvvvnve
Washington Mutual Mtg RMBS Ser 2006-
93362F AB 9 |AR8 .. [ 09/01/2017. | PaYAOWN.......coourvrrcrereercrierieninens [ e | eoeeren 286,386 | .......... 292,655 | ... 261,072 261,072 | oo | cerrrerirerieeenes | | e (V0 TPOORPORORTON ISR 261,072 |.... 25,315 25,315 | ........ 5,715 | 08/25/2046. | 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363E AB 1 |AR10 .. | 09/01/2017. | Paydown . 20,182 | v 20,100 | .ocvoreee. 20,129 | oo 18,493 | ... 1,603 (4) 1,599 | 20,092 |.... 90 90 | e 410 | 09/25/2036. | 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363N  AA 3 |AR12 .. | 09/01/2017. | Paydown . 31,623 | o 30,858 | .ocooreeen 30,951 | v 26,900 | .......... 4,017 (2) 4,015 | oo | e 30,914 [ oo e 709 | oo 709 | .. 635 | 10/25/2036. | 2FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363P AA 8 |AR14 .. | 09/01/2017. | Paydown . 65,429 | ..cooonen 68,940 | ............ 63,259 83,259 | e e [ e | s [V IPOUTPOPORTON ISV 63,259 | ..oovvverreriens | e 2,170 | oo 2,170 | oo 1,230 | 11/25/2036. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
939348 AE 8 |Ser20 .. [ 09/01/2017. | PaYdOWN.......coorvvrerirricierinninees [ e | e 198,477 | v 198,536 | ...coooue. 152,614 152,614 | ovovvevrcnnines [ [ e | e (V0 IOPOUPPORROORTON ISR 152,614 | .ooovvecnciens [ e 45,862 | ........ 45862 | ... 2,819 | 04/25/2037. | 1FM...........
Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4 |20 .. | 09/01/2017. | Redemption  100.0000. . 31,571 | 31571 | 31,571 ...31,571 31,571 08/01/2027.
Wells Fargo Bank Northwest NA CTL
94978# AU 1 [MWRAL .. | 09/15/2017. | Redemption ~ 100.0000 . 34,856 | ............34,856 | ............ 36,494 ...35,884 34,856 05/15/2032.
Wells Fargo Bank Northwest NA CTL CVS
94978# AX 5 |Co ..| 09/10/2017. | Redemption  100.0000 . 93,738 | v 93,738 | oo 93,738 ..93,738 93,738 10/10/2024.
94978# BC 0 |Wells Fargo Bank Northwest NA CTL 6.59| .. | 09/01/2017. | Redemption ~ 100.0000..........cccoee | corererererernemmsminenns | ceerveenne 136,522 | ..ccvveeee 136,522 | ..ccvvneee 136,522 136,522 | ooovevvreveries [ erveervnninnnnenns [ e | e [ | e 136,522 11/01/2022.
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94983C AS 6 |2 .. [ 09/01/2017. | PAYAOWN......ccoouvrrrerrircrierierenees [ e | eovenn 277590 | .......... 277,590 | .......... 281,754 AL ST N R IO (1,768) 06/25/2035.
98881@ 4 | ZC Specialty Ins Co CTL Ser 2002-31 7...|.. | 07/15/2017. | Redemption ~ 100.0000..........cccoes | vorervrrreerernrrrrirenns | crvveenns 348,258 | .......... 348,258 | .......... 349,372 348,817 (559) 12/23/2022.
G72212 AA 4 |Preferred Term Secs XIX LBASS Sec Nt 1| .. | 09/22/2017. | Paydown 321,042 | . .321,042 217,614 | ... ...220,815 e | e 100,227 12/22/2035.
G7222G 2 | Preferred Term Secs XVII LBASS Sec Nt... | .. | 09/25/2017. | Paydown 138,491 | .ccooeeee 138,491 105,253 109,563 | ..o | v 28,928 06/23/2035.
G7222R 8 | Preferred Term Secs XVII LBASS Sec Nt... | .. | 09/22/2017. | Paydown . 22,889 ...16,483 6,405 03/22/2038.
000000 00 0 |Array Canada Inc Term Ln Nt 1 6.309% 0 |A|09/29/2017. | Redemption  100.0000.........ccoeer. | voreererrmrerrererineiinns | vevevirenene 10,714 107 02/09/2023.
000000 00 O |BurgerKing Term Ln B3 Nt2 3.982% 02/.|A| 09/29/2017. | Redemption  100.0000 . 90,436 68 (51: 1 I 90,436 02/16/2024.
Air Canada LBASS EETC Ser 2015-1B
009090 AB 7 |3.87 A|[09/15/2017. | Redemption ~ 100.0000..........cccse | corrrerermrereerrrrninns | ceereenns 153,736 03/15/2023.
C7740G AB 7 |Regent Purchaser Inv (RGL) Term Ln Nt 1. | A | 09/29/2017. | Redemption ~ 100.0000, . 62,500 ..12,500 08/13/2021.
000000 00 O |Turkiye IS Bankasi AS Sub Nt 5.375% 10 | D | 07/25/2017. | Direct 202,250 190,758 8.431 10/06/2021.
000000 00 O |Turkiye IS Bankasi AS SrNt 6.125% 04/.. | D | 08/01/2017. | DIfECL..........crveemrveemrrerirereineniinens | coviereeieeeiisnniiinnns | e 2,216,970 04/25/2024.
American Money Mgmt Corp CLO Ser
001749 AL 4 |2011-9A C| 07712017, | PAYOWN.......ouiririerireeirceineins | eseeeerseniesissessenee | evens 11,175,000 | ..... 11,175,000 | ..... 11,175,000 | ...c..e. 11,175,000 | covonevneineiees [ v | e | e (V1 IR ISR 11,175,000 0. 220,335 |01/15/2022. | 1FE............
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
4 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
American Money Mgmt Corp CLO Ser

00176D AB 5 |2013-13 C| 07/2412017. | PQYOWN.......oonvvrrereinerierireseinenins | reverseessssnersenienes | eevnes 5,000,000 | ....... 5,000,000 | ....... 4,842,969 | .......... 4,885,355 | ...ooovvviiinns | s 114,645 | oo | v 114,645 | oo | s 5,000,000 0. 109,031 | 01/26/2026. | 1FE............
Apidos CLO CLO Ser 2013-14A CI A

03764H AA 0 |2.454 C| 09/11/2017. | PAYOWN.......correrernrerrirerienirinins | eveeeverienirenesneennns | evens 25,000,000 | ..... 25,000,000 | ..... 25,000,000 | ......... 25,000,000 25,000,000 0. 506,816 | 04/15/2025. | 1FE....
Apidos CLO CLO Ser 2013-14A CI B1

03764H AC 6 |3.00 C| 09/11/2017. | PAYOWN.......oomverrerrirerierirenerncnine | veeereeisssenersenienes | evvnes 5,000,000 | ....... 5,000,000 5,000,000 5,000,000 5,000,000 0. 126,495 | 04/15/2025. | 1FE....

11042A  AA 2 |British Airways Plc PTC 4.625% 06/20/2.. | D| 09/20/2017. | Redemption ~ 100.0000..........cccoc. | corvvermrererireninnienns | oviirs 209,168 | .......... 209,168 | .......... 211,481 210,766 | ...ccovevieiinns | e (1,598) [ oo 209,168 0| e 7,256 | 06/20/2024. | 1FE............

11042B  AA 0 |British Airways Pic PTC 5.625% 06/20/2.. | D| 09/20/2017. | Redemption ~ 100.0000..........cccve. | ovreeererererererneennns | covvirenes 594,201 | .......... 594,201 | .......... 601,949 598,045 | ....coovvvervrriins | e (3,844) | .oonvvovrrine [ (3,844) | o | e, 594,201 0 25,068 | 06/20/2020. | 2FE............
Grupo Posadas SAB CV SrNt 7.875%

400489 AH 3 |06/3 D | 07/26/2017. | DIFECL.......vvurvrrerrcrereirerirerierirenes | evvesserienienesseesnnes | vevirenes 520,313 | .......... 500,000 | ......... 521,875 495,000 26,205 | .......... (1,817) [ oo [ v 24,388 | ..o | e 519,388 | ..o | e 925 | oot 925 | ... 22,241 | 06/30/2022. [ 4FE............

449200 AD 0 |Hyundai Capital Services SrNt 3.500%... | C| 09/13/2017. | MAtUFIY.........covervmerererineiriiriineins | ereenenrenieeiseeinne | oo 30,493,000 | ..... 30,493,000 | ..... 32,162,471 | ......... 30,757,837 | .ovvevevrvcrireees | e (264,837) | covooevercirieen | e (264,837) | vvooeverrineiis | v 30,493,000 0 |..1,067,255 | 09/13/2017.| 2FE............
Madison Park Funding Ltd CLO Ser 2013-

55818K AG 6 |11 C| 09/07/2017. | PAYAOWN.......courvrirererireerenisnins | eeeessersessenssseenenns | aeens 16,000,000 | ..... 16,000,000 | ..... 16,000,000 | ......... 16,000,000 | .coouvvrrernerins [ errerrinrinerienins | eeineineiienns | e (0 IR IS 16,000,000 0. 397,997 |10/23/2025. | 1FE............

71642Q AB 3 |Petra Diamonds LLC 2nd Lien Nt 7.250% | D | 09/22/2017. | DIfECE.........ccvvveerermrvreermeerenineinnes | eoreeereeissinerienines | coveeves 519,405 | .......... 525,000 | .......... 524,963 31 524,994 | ...coovvviinens | e (5,589) | ..ovvvne (5,589) | ....... 17,340 | 05/01/2022.

853250 AB 4 |Standard Chartered Bank Sub Bk Nt 6.40 | C| 09/26/2017. | MAULItY..........ccoerveererererneirinrirneins | ereeneesenienissenninns | eeens 10,000,000 | ..... 10,000,000 | ..... 10,992,500 | ...cooeee 10,116,974 | oo | e (116,974) | .oooocverrns .10,000,000 0 ... 640,000 |09/26/2017.

85771P  AB 8 |Statoil ASA Co Gtd Nt 3.125% 08/17/17... | C | 08/17/2017. | MAtUMItY........cvverveerererirririniirinens [ e | e 2,000,000 | ....... 2,000,000 | ....... 1,997,090 | ...ccooene 1,999,570 430 2,000,000 0. 62,500 |08/17/2017.

87875Y AA 2 |Technoglass Inc SrNt 8.200% 01/31/22.. | D | 08/24/2017. | Direct ...127,150 ....700,000 ....691,586 781 692,367 | ...ooorreerienns | s 34,783 | ........ 34,783 | .......32,290 |01/31/2022.

G6764# AA 0 | Omega Leasing Ltd SrNt Ser 9 2.400% 1|D| 07/12/2017. | Redemption  100.0000 000526,316 | 1e0rii526,316 | o [ | e | e | e 0 526,316 0 3,158 | 10/12/2026.

Tonon Luxembourg SA 1st Lien Nt
L9116P AE 3 |10.500% D| 09/14/2017. |Redemption  58.5800.........cceee | orvermmreeriererncenins | cvvvirenas 450,725 | .......... 769,417 | .......... 400,964 | .............. 324214 | ... 108,508 | ......... 18,003 | ..o | e 126,511 | oo [ v 450,725 0 05/14/2024.
Tonon Luxembourg SA 1st Lien Nt
L9116P AE 3 |10.500% D| 09/14/2017. | Capital Distribution.. 318,693 | oo [ e [ | s 0 0 05/14/2024.
L9183M AD 0 |TMK OAO SrNt 6.750% 04/03/20............ D| 07/18/2017. | Direct 178,237 3,151 3,151 | oo | e 181,388 | i | 200 27,312 | 27,312 | ... 10,725 | 04/03/2020.
M8933F AF 4 |Turkiye IS Bankasi AS Sub Nt 6.000% 10 | D| 07/25/2017. | DIr€Ct..........ccrvmrveereririrnmminniirerirenes | covvienriverirerirsnennns | evererenn508,625 | iiiiniis 500,000 | ......... 503,750 476,875 26,166 (254) 25912 [ oo | e 502,787 | oo | 002,838 | i 2,838 | ... 22,750 |10/24/2022.
P19189 AC 6 |Camposol SA 1st Lien 10.500% 07/15/21. |D| 09/06/2017. | DIFECt.........vvvmrrerereremrererennseinnenns | vererneessssisnnrsnenenenes | vveerennnn 10,950 | i 10,000 | cooovvvrneee 10,450 (62) (62) ....10,388 v 862 | 562 | .oceennnn 680 |07/15/2021.
P2894N  AC 1 |Columbus Intl Inc Sr Nt 7.375% 03/30/2... | D | 09/18/2017. | Call ~ 100.0000...........coceerrrrrerecs .......1,050,000 | .......1,050,000 1,121,083 | ........... 1,089,900 | ........ 17,401 (8,270) 9,131 ,099,031 I (49,031) | ........ (49,031) | ..... 143,836 | 03/30/2021.
P4833) AA 4 | Geopark Latin Amer Chile 1st Lien Nt 7....|D|09/21/2017. | Call  100.0000.........cccorvmerrmrerne | verermemrmermerserirenes | cevees 1,355,000 | ....... 1,355,000 | ....... 1,281,092 | .o 749,69 | .......... 7,860 | ........ 13,258 | oo | e 20,118 | o | e 1,303,689 [ ...coouervrrerenes | s 51,311 | v 51,311 | ..... 108,473 | 02/11/2020.
Grupo Famsa SA de CV SrNt 7.250%

P7700W CG 3 |06/0 D | 08/31/2017. | DIFECL. ....euvvuervrererrreireninnerserirenes | eveesnersensesesseesinns | vevenenes 473,870 | .......... 501,000 | .......... 424699 | ...oovovenees 344,438 | ........ 84,702 | ......... 10,651 | evveeereriens | e 95,353 | cooevrerireriiees | eevrrenireens 439,790 | oo | e 34,080 | ......... 34,080 | ....... 25,150 |06/01/2020. [4FE............
Grupo Famsa SA de CV SrNt 7.250%

P7700W CG 3 |06/0 D| 09/08/2017. | Call ~ 100.0000........ccccrererrernenne ....510,000 ....510,000 ....435,218 ...350,625 | ........ 88,420 451,000 [ | s 58,910 | oo 58,910 | ....... 46,938 |06/01/2020.
YPF Sociedad Anonima Sr Nt 8.750%

P98IMJ AY 7 |04/0 D] 071712017, | DIFECt. .ovevucveuveereseiisenssnnsssnissnssenes | coversenssssssssnsssneenes | seven 2,256,225 | ....... 2,010,000 | ....... 2,138,895 | ...cccon. 2,062,603 | ........ 69,543 2,123,456 | .o | s 132,769 | ...... 132,769 | ..... 139,234 | 04/04/2024. | 4FE............
3899999. Total - Bonds - Industrial and MISCEIIANEOUS. ... it ....434,175,248 |...437,498,170 |...432,323,962 | ....... 338,803,451 | ...... 967,618 0 [ 431,269,735 | .o 0].2,905516 |..... 2,905,516 | 14,221,247 XXX XXX
8399997. TOtal = BONAS = PAIM 4.ttt st ....573,356,715 |....576,581,199 |...577,629,277 | ....... 475,977,016 | ..... 967,618 |..... 2,634,991 | ....... 2,684 | ... 3,599,925 | ..o 0. 570,479,337 | .o, 0].2877,381 |.... 2,877,381 | 20,279,227 XXX XXX
8399999. TOtAL = BOMAS. ...t kbbb ....573,356,715 |...576,581,199 |...577,629,277 | ....... 475,977,016 | ..... 967,618 |..... 2,634,991 | ....... 2,684 | ... 3,599,925 | ..o 0. 570,479,337 | .o, 0].2877,381 |.... 2,877,381 | 20,279,227 XXX XXX
C Stocks - Industrial and Miscellaneous

31340# 00 1 |Federal Home Loan Bank Com CIB........... .. 1 09/25/2017. | Direct 20,000 XXX | e 20,000 120,000 [ oo | s | s | e [ 20,000 (01 I 722 XXX [V

51509F 10 5 [Lands' End InC COM......ccovvvrrivernsrenrinnrinns .. 1 09/29/2017. | TUM Capital.......cccovvvverrnrinierninnnne | c000ern:6,358.000 | vovrnves 84,678 XXX e 83,608 | ..o [ e | e | e | sesssenen0 | | 83,808 | i | 1,070 ....1,070 XXX [
9099999. Total - Common Stocks - Industrial and Miscellaneous. ....104,678 XXX ....103,608 ...20,000 0 0 0| o0 o0 | i 103,608 | o0 | e 1,070 ...1,070 XXX XXX

C on Stocks - Parent, Subsidiaries and Affiliates

87267* 10 5 |THI Holdings Inc Com .1 09/28/2017. | Capital Distribution............cccccoeviees [ eevricnirvcireriiniins | s 3,581,005 XXX 3,581,005 3,581,005 0 XXX K....

92624# 10 9 |Victoria National Ins Co... . 109/28/2017. | AdjUStMENt..........vvvecrierererririennns | s 1,000.000 | ....... 1,081,005 XX ] e 1,081,005 0 XXX K....
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ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) BJ/AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
9199999, Total - Common Stocks - Parent, Subsidiaries and Affillates........ ococvvoieieieirieiiiee e esnienenens | enenes 4,662,010 XXX | . 4,662,010 3,581,005 0 0 (] (U [V I 4,662,010 | ................ 0 .0 0 0 XXX XXX
Common Stocks - Mutual Funds
63867V 24 2 | Nationwide Alt Alloc Fund Cl Ins Sv(Seed.. ‘ | 08/11/2017. | Direct 967.260 XXX ..9,140 468 XXX |
9299999. Total - Common Stocks - Mutual Funds...........ccccooivnnnn XXX .9,140 468 0 0 XXX XXX
9799997. Total - Common Stocks - Part 4 XXX 3,610,145 468 0 0 XXX XXX
9799999. T0tal - COMMON SHOCKS. ... erveerere s eressees ettt | nneias 4,776,206 XXX 4,775,256 3,610,145 468 0 0 XXX XXX
9899999. Total - Preferred and COMMON SHOCKS..........uiiuiiiiiiiiiiiiiiiinis it ssssnsinns | evvena 4,776,206 XXX s 4,775,256 3,610,145 468 0 0 . RN £V XXX XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS...........c.rviiiiiiiins vt ....578,132,921 XXX ....582,404,533 | ....... 479,587,161 | ...... 968,086 |..... 2,634,991 | ........ 2,684 | ... 3,600,393 | ....ccoovenenen 0] ... 575,254,593 |................ 0].2,878331 |.... 2,878,331 | 20,279,979 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: 1.
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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 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B/A.C.V. | )/Accretion Items Exposure Entity end (b)
Swaps - Hedging Effective - Interest Rate
USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap.. | Surplus Note Liability -- Mutual Surplus Note....... FN 13K... | Interest | Deutsche Bank AG 7LTWFZYICNSX8D621K86..... |07/18/2012(12/15/2024 | ................. ..400,000,000 3M (4.566) | ..oovvvvvcrriiiiins | v 200i(3,305,946) | ... coo | e 2,196,455) [ oo | v | v [ s, | 5,371,666 | ...cocoowurrrures 100/100......
0859999. Total-Swaps-Hedging Effective-Interest Rate 0 0 [.....(3,305946) | .....ocoovvvrrrrrnd 0 |XX].......(2,196,455) 0 0 0 0 ... 5,371,666 XXX XXX
Swaps - Hedging Effective - Foreign Exch
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.255 USD
Swap AFS Bond -- GBO93#ABO..........cocoevwvvvvveenrervenrenenns | D T y PLC G5GSEF7VJP5I70UK5573..... |06/29/2017|07/19/2024 | ........cocovvves | 9,140,800 (147 EUR) [ oo | s 37,391 | (310,400) | ... | cerererene(388,220) | oo [ e (310,400) | cevcverercrrrcrcrenen [ 119,229 | .ooovvvvverii 100/100......
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.106 USD
Swap AFS Bond -- GB093#AA2... .y PLC G5GSEF7VJP5I70UK5573..... |06/29/2017 |07/19/2023 | .. 7,998,200 (0.98 EUR) 33,476 (271,600 | ... (271,600) 96,334 100/100......
0879999. Total-Swaps-Hedging Effective-Foreign Exchange 0 0].....70,867 | ... (582,000) (582,000) | o0 | i 0 ... 215,563 XXX XXX
0909999. Total-Swaps-Hedging Effective 0 0 |....(3,235,079) | .......... (582,000) |XX] .......(2,913,670) [ coooovrevesc 0 .. (582,000) | ...covvviieee0 | i [ 5,587,229 XXX XXX
Swaps - Hedging Other - Interest Rate
Morgan Stanley USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge.............cccooevveveerciemmncrnrricnns | D T Interest | Capital Services  [7331LVCZKQKX5T7XV54...... 02/24/2010|02/26/2020 | ........coouneeee ..150,000,000 L MR E<73 ] [ ORI .....(2,980,288) | .......(6,955,712) | ... | ......(6,955,712) [ ....2,536,007 | ..oovermurrvvvevrcrs | wovervrmrmsernnienns | cevvenievsisreseenns [ eenes 1,163,883 | ..cccovvvvevnnns 001..vovoeerenene
USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge.................cocovveevvvvenrnvvevrrrrnns | D T Interest | Deutsche Bank AG 7LTWFZYICNSX8D621K86..... |07/29/2010|08/03/2020 | ................. ..200,000,000 3M (3.0042) | .oovvervrrrcrererrienes [ v ....(2,802,934) | .......(6,396,100) | ... | .......(6,396,100) | ....2,000,167 | ..cooerrrrrmrcrurruces | covvvrrrrrvrrnrrrrenns [ wovsivsivsmmninnnnns | ceveee 1,686,368 | ....ocoocvvveen 001
Morgan Stanley USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge.............cccooeuuvvucivcunncnunnins | D T Interest | Capital Services  [7331LVCZKQKX5T7XV54...... 12/08/2009|12/10/2019| ................ ..190,000,000 3M (3.516)] covevvvevecrriiiiins | v 200:(3,389,196) | .....(7,127,166) | ... | .....(7,127,166) | ...2,958,608 | .....coocrvvvrevrrs | covirvrrirnseriniinns | cervvnviiiirisnenns [ e 1,407,322 | .o 001
Bank of America USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge.................cocovvvvvvvrerrvvverrrriers | D T Interest | Corp B4TYDEB6GKMZO031MB27.. | 12/08/2009|12/10/2019| ........coovveeee ..270,000,000 LXK} N IR ....(4,844,576) | ....(10,209,176) | ... | .....(10,209,176) | ...4,231,673 | .ooovvrrvrrrrcrerrccns [ v [ wovvmmsemsssnininnns | e 1,999,878 | ..ooovvvvvvvven 001
USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge...............ccovvvvverrvevernrrrenerrrnns | D T Interest | UBS AG............... BFM8T61CT2L1QCEMIK50..... | 01/27/2010{01/29/2020 | .......cvvvvveeee ..200,000,000 L 272 OO OSSN ....(3,885,352) | .......(8,850,404) | ... | .......(8,850,404) | ...3,362,053 001,526,927 | oo 007..coererenens
0919999. Total-Swaps-Hedging Other-Interest Rate 0 0 |..(17,902,346) | ....(39,538,558) |XX] .....(39,538,558) | ..15,088,598 0 0 0|...7,784,378 XXX XXX
0969999. Total-Swaps-Hedging Other. 0 0 |..(17,902,346) | ....(39,538,558) |XX] ....(39,538,558) | ..15,088,598 0 0 0 ... 7,784,378 XXX XXX
1159999. Total-Swaps-Interest Rate. 0 0 |..(21,208,291) | ....(39,538,558) |XX]| ....(41,735,013) | ..15,088,598 0 0 0 |...13,156,044 XXX XXX
1179999. Total-Swaps-Foreign Exchange. 0 0 [......70,867 |...... (582,000) [XX| ooerreeo 717,215) | covovvrerrirennend 0 [ (582,000) [ ..oovorrririenn | i (] [ 215,563 XXX XXX
1209999. Total-Swap: 0 0 |..(21,137,425) | ....(40,120,558) |XX] .....(42,452,227) | ..15,088,598 | ...... (582,000) | .ooovvvevecn0 | i 0 |...13,371,607 XXX XXX
Forwards - Hedging Other
Currenc| Goldman Sachs 1.1287
Currency Forward - Pay EUR Receive USD........ | Private Equity FX EXpOSUre.............ccccocvceeucncrcrnnens BA1... y International Ltd ~ W22LROWP2IHZNBB6K528... {02/03/2016 |02/05/2018 | ................. ....56,435,000 USD/EUR c0eeend(3,048,014) | .. | .......(3,048,014) | ...(5,687,005) [ ..ooooeveuereeenerunns | oreverersrsrererisin | ceeeeeseeseseeeeeees | v 167,100 | .ooovcvvvcrece 008...............
12229999. Total-Forwards-Hedging Other. 0 0 0 ].....(3,048,014) [XX] ......(3,048,014) | ...(5,687,005) 0 0 0 .. 167,100 XXX XXX
1269999. Total-Forwards 0 0 0 ]....(3,048,014) [XX] ......(3,048,014) | ...(5,687,005) 0 0 0. 167,100 XXX XXX
1399999. Total-Hedging Effective 0 0 ...(3,235079) ] .......... (582,000) |XX] .......(2,913,670) | .ccccoeeecen. 0 ... (582,000) | o0 | i 0 ... 5,587,229 XXX XXX
1409999. Total-Hedging Other. 0 0 |..(17,902,346) | .....(42,586,571) |XX] .....(42,586,571) | ....9,401,593 0 0 0 ... 7,951,478 XXX XXX
1449999. TOTAL 0 0 |..(21,137,425) | ....(43,168,571) |XX] ....(45,500,241) | ...9,401,593 | ...... (582,000) ..13,538,707 XXX XXX

(a) Code Description of Hedged Risk(s)

1 REBALANCES PORTFOLIO DURATION
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Statement for September 30, 2017 of the NATIONWIDE MUTUAL |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

Descrption

Description of ltem(s) Hedged, Used for Income

Generation or Replicated

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

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 [ & | |~

HEDGES THE CURRENCY RISK OF A LIABILITY




Statement for September 30, 2017 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

030

1 2 3 4 5 6 7 8 9 1 12 13 14 Highly Effective Hedges 18 20 21 22
15 16 17
Change in
Variation
Cumulat| Deferre | Margin Gain Hedge
Book/Adju | ive d (Loss) Used to| Cumulative Effectiveness
Number Description of Item(s) Hedged, | Schedule | Type(s) | Date of sted Variatio | Variatio | Adjust Basis Variation at Inception
Ticker of Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Transaction | Reporting Carrying n n of Hedged | Margin for All Potential and at Year- | Value of One
Symbol | Contracts Notional Amount Description Replicated Identifier (a) Expiration Exchange Price Date Price Fair Value Value | Margin | Margin Item Other Hedges Exposure end (b) (1) Point
Long Futures
Hedging Other
S&P 500 Mini Futures Equity / SNZ20JLFK8MNNCLQOF3
ESZT......| oo 768 | oo 94,610,043 | Contract Futures Equity EXpOSUre...........ccoevvevnee N/A......... Index |12/15/2017 9 ..2,463.8032 |..2,516.1000 364,195 | .ooovvvivein | e [ | e | e 2,008,197 | ......2,008,197 | ..... 6,548,968 | .....ovvvvins L IO 50
Equity /
MFZ7..... | ....... 974 | s 94,956,340 | MSCI EAFE Mini Index Futures| Equity Exposure...................... N/A......... Index |12/15/2017 5493004R83R1LVX2IL36.... ..1,949.8222 |..1,978.4000 702,715 [ oo | e [ evvveeiins | v | e 1,391,740 | .......1,391,740 | ..... 6,488,265 | ....oovvvrirns L IO 50
US Treasury Ultra Bond Interest
WNZ7.... | .o 250 | s 25,000,000 | Futures Bond Portfolio Duration........... N/A........ Rate |12/15/2017 549300EX04Q2QBFQTQ27 167.5810 165.1250 101,563 | .o o | e v | s (613,996) | .........(613,996) | ........ 558,529 | ..ooiiiinniina 4] s 1,000
12829999. Total-Long FUtUreS-HEAGING OtNET....... .ot i nssssnse s 1,168,473 | ............ 0| . 0 [ . (O 0]... 2,785,941 ....13,595,762 XXX XXX
1329999, TOIAI-LONG FUIUTES....... .tk ohEeE LRk ehbenbt et 1,168,473 | ...l [ 0| 0 | e 0]... 2,785,941 ....13,595,762 XXX XXX
Short Futures
Hedging Other
Futures - British Pounds SNZ20JLFK8MNNCLQOF3
BPZ7......| oo B0 | oo 4,925,792 | Futures Private Equity FX Exposure.... |N/A......... Currency |12/15/2017 9 131.3545 134.3900 | .......... 14,625 | ..o [ eerereiins [ e | e [ e (113,833)] ........(113,833) | ........ 168,102 | covveoerrs 3| s 625
SNZ20JLFK8MNNCLQOF3
ECZ7..... | ... 550 | oo 82,821,763 | Euro Currency Futures Futures| Private Equity FX Exposure.... | N/A......... Currency |12/15/2017 9 091152017 ] ........ 1.2047 | ........ 1.1865 (161,563) | cvovvvrerrirne [ evveirrnns | eeeereinees | eorerereiseeiieennes | s 1,253,326 | .......1,253,326 | ..... 1,797,756 | cooveveereenne 3| 125,000
US CBT 5 YR TN FUTURE Interest
FVZT.o| 182 ...18,200,000 | Futures Bond Portfolio Duration Rate |12/15/2017 . 549300EX04Q2QBFQTQ27 118.1571 117.5000 229,860 | oo | e [ s | e | s 119,594 | .........119,594 | ... 406,609
US CBT 10 YR TN FUTURE Interest
TYZT......| ... 6,949 | .o 694,900,000 |Futures Bond Portfolio Duration........... N/A........ Rate |12/15/2017 549300EX04Q2QBFQTQ27 126.4261 125.3125 1,628,672 | ..o | e [ evvereiins | vereiirenesieneiins | e 7,738,142 ..15,524.884 | ..o Z N 1,000
US Treasury 30 YR Future Interest
Uszi.... |.... 1,900 | oo 190,000,000 | Futures Bond Portfolio Duration........... N/A........ Rate |12/15/2017 549300EX04Q2QBFQTQ27 155.0909 152.8125 | ......... (59,375) | .ovvevrrvies [ evrereiree [ verriirenns | eevvireneiieneiienns | e 4,329,036 | .......4,329,036 | ..... 4,244,824 | oo Z N 1,000
US Treasury Ultra Bond Interest
XYZT...... | ... 3,250 | oo 325,000,000 | Futures Bond Portfolio Duration........... NA....... Rate |12/15/2017 549300EX04Q2QBFQTQ27 136.4123 134.3281 558,594 | ..o | o | o | o 6,773,545 | ......6,773545 | ..... 7,260,883 | ....ooococernennnn 4] 1,000
13429999. Total-Short Futures-Hedging Other.. 2,010,813 | o0 | e (U 0 ....20,099,810 ....29,403,058 XXX XXX
1389999. Total-Short FUtUres...........ccocouiiiiiisniiiiciiiisiis 2,010,813 20| 0 [ 0 .0 |....20,099,810 ....29,403,058 XXX XXX
1409999, TOtAI-HEAGING OBNET....... etttk eh8eeb e e 8 b1ttt ens etbssestenb st st enbees 3,179,285 | ... 0] . 0 . (U T 0 |...22,885,751 ....42,998,820 XXX XXX
1449999, TOT AL e € eEE LR LR LRt et 3,179,285 | ........... 0| . [ (O 0 |....22,885,751 ....42,998,820 XXX XXX
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Statement for September 30, 2017 of the

NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Cumulat| Deferre | Margin Gain Variation Hedge
Book/Adju | ive d (Loss) Used to| Cumulative Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule | Type(s) | Date of sted Variatio | Variatio | Adjust Basis Variation (Loss) at Inception
Ticker of Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade | Transaction | Reporting Carrying n n of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts Notional Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Value | Margin | Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Beginning Cumulative Ending
Cash Cash Cash

Broker Name Balance Change Balance

Goldman Sachs ....6,306,238 | ...... (6,306,238)

TOEAI NEE CASH DEPOSIES. ... e rrtsersteeeerssti et 1 1808888810848 8888080808 E e 8 eEEs £ 1eE1eEEoEE R0 HE R oL E 0 E 08 4LE 81 £EE oA 81 EEE o E 484088 4EE 108 L8R £ E 8oL 0L 88 E 8808 E 81 eE bR 8 b1 HEeeE e LR e E LR b ek bbbttt nnnens | anee 6,306,238 | ...... (6,306,238)

(a) Code Description of Hedged Risk(s)

1 HEDGES THE EQUITY RISK OF A LIABILITY
2 HEDGES THE INTEREST RATE RISK OF A LIABILITY
3 REBALANCES PORTFOLIO CURRENCY EXPOSURE
4 REBALANCES PORTFOLIO DURATION
5 HEDGES THE EQUITY RISK OF AN ASSET
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Statement for September 30, 2017 of the NATIONWIDE MUTUAL |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exch Traded Derivatives
0199999. Aggregate Sum of Exchange Traded.........cccccovvenne. XXX XXX XXX | 0 3,400,223 |........ (220,938) | ........ 3,400,223 | ... ....42,998,820 | .. 42,998,820
NAIC 1 Desig
Bank of America Corp.... BATYDEB6GKMZO031MB27 | Y | ZSTSTONIINS D ....(10,209,176) 0 (10,209,176) 0 ....1,999,878
Barclays Bank PLC.... G5GSEF7VJP5I70UK5573... | Y Yoo s ...(582,000) (U UORORRRRRRTONN OO (717,215) 0 [ 215,563
Goldman Sachs International Ltd W22LROWP2IHZNBB6K528 | Y Y. (3,048,014) 0 (3,048,014) LU R 167,100
Morgan Stanley Capital Services.... 17331LVCZKQKX5T7XV54... | Y. Y ....(14,082,878) 0 (14,082,878) 0 ...2,571,205
UBSAG.....ccoouniininnnas BFM8T61CT2L1QCEMIKS0.. | Y. Y. (8,850,404) 0 (8,850,404) 0 ....1,526,927
0299999, Total NAIC 1 DESIGNALION. ..otttk sttt | bienisstissss st 0 ] o 0 ....(36,772,471) 0 0 (36,907,686) 0 ....6,480,674
NAIC 2 Desi
Deutsche Bank AG 7TLTWFZYICNSX8D621K86.. | Y. Y. (6,396,100) 0 (8,592,555) 0 ....7,058,033
0399999. Total NAIC 2 Designation.. (6,396,100) 0 0 (8,592,555) 0 ....7,058,033
0999999, GrOSS TOAIS. ....vvrtireiisieerisies ittt ....(43,168,571) 0 3,400,223 (45,721,179) | oo 3,400,223 | ..o 56,537,527
1. OffSet PET SSAP NO. B4......v.eieveiiieeriisisisesissi sttt s
2. Net after right Of OffSEt PEF SSAP IND. B4........ ettt ettt et r s b ek ehs EoeebetE e 8oL 88 £EE S8 f L1 E b8 £E 8L A8 E L8 E bRt en bbbttt entnnns | sebsnsbstssensensssssentsnnnnsd 0 ....(43,168,571)
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Statement for September 30, 2017 of the NATIONWIDE MUTUAL |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I,Vorlv)
Collateral Pledged by Reporting Entity
Goldman Sachs Group Futures - CBT..........ccocueevereerneens 549300EX04Q2QBFQTQ27.... | Treasury 912810 FS 2 | U S Treasury 01/15/2026 TIPS 27,995,730 | .coovvrerrrrne 20,183,522 | ..oovvrverrrne 24,893,346 | 01/15/2026.
Goldman Sachs Group Futures - CME... ... SNZ20JLFK8MNNCLQOF39.. | Treasury 912810 FS 2 | U S Treasury 01/15/2026 TIPS 8,514,826 ..7,571,244 | 01/15/2026. | .
Goldman Sachs Group Futures - ICE. ... 5493004R83R1LVX2IL36........ Treasury. 912810 FS 2 | U S Treasury 01/15/2026 TIPS 6,488,265 ..5,769,259 | 01/15/2026.
Bank of America Corp - OTC ... BATYDEBOGKMZOO3TMB27.. [ CaSN......cocviieiiciicicteeceeeee ettt sttt Cash. 13,149,000 | .cooovevevrciieeeceeereiae 13,149,000 | ..ccocvvreeeeee
Deutsche Bank AG - OTC ... TLTWFZYICNSX8D621K86.... | Cash Cash 14,977,000 .14,977,000
Goldman Sachs Group - OTC.... . W22LROWP2IHZNBB6K528.. | Cash Cash 2,906,000 | ..o | i 2,906,000
Morgan Stanley Capital Services - OTC.........cccoevvvreverrnnne 17331LVCZKQKX5T7XV54...... Cash Cash 16,412,000 .16,412,000
UBSAG-O0TC.......... BFM8T61CT2L1QCEMIKS0.... | Cash Cash 9,782,000 | ..oooverririiriinnieiienins | e 9,782,000
Barclays Bank PLC - OTC.......ccouuomimnmrnininininiissriseninnes G5GSEFTVIPSITOUKSST3...... | CASh. . eiuiiiuiiieiriiriere st Cash 630,000 | ... | e 630,000 | ..oooviiiiiinns
0199999, TOMAIS. ... veuttsstiseiseies ettt es e se et sees 8 E e s ek 8oL 808 eeE8eeEEe £Ek o081 4088 oeEE oL LS oL EeLE A8 4L oEE oL E 4 EE oL E14eEE L8 oL oL E oL E 414 E Ao E oL E L84 f L8R oL oL E A4 E LR eeEEeeeE e eeE8eeEEoeEE oA EeeEE LR E LA eEE LR E LA R Rkttt | eirnnieniia 100,854,820 | ...ocvverinnnn 31,000,000 | .ooviiriinnnns 96,089,850 XXX




Statement for September 30, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

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

04012M AP 4 | Argent Securities Inc RMBS Ser 2006-M1 C....... 1FM 491,839 ...491,839 | 07/25/2036.......

362351 AA 6 | GSAA Home Equity Tr RMBS Ser 2006-20 Cl.........c..vuiviiieieriiireinrieeieeieisesssesesiesesessessssesesssssessesssessessssssessesnas | o0 TFMecen [ e 1,913,557 | oo 2,185,218 |12/25/2046.......

617487 AB 9 |Morgan Stanley Mtg Tr RMBS Ser 2008-18AX...........ccriiuirimiiiiiiiiieiiesiesissesssissise s sssesssssssssssssssssessns | sensisessenes 1FM 582,606 ....582,606 | 11/25/2036.......

81376G AC 4 |Securitized AB Receivables LLC RMBS Ser. 1FM 585,526 ....585,526 | 09/25/2036.......

81378E  AA 1 |Securitized AB Receivables LLC RMBS Ser, 1FM 879,904 ...879,904 | 05/25/2037.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMtIES...........ovoveevrioieirieiiiees e 4,453,432 | oo 4,725,093 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated)..........vererriiriiiiieiniisiisis s ssssssssssrsssesssseneees 4,453,432 ..4,725,093 XXX
6299999.  Total - Residential Mortgage-Backed SECUMHIES. ..........cvowevieiieiei ettt 4,453,432 .4,725,093 XXX
6699999.  Subtotal - BONAS. ...t 4,453,432 | .o 4,725,093 XXX
Cash Equival (Schedule E Part 2 Type)

000000 00 0 |Overnight Repos SEC LENDING ONLY ......iuuuiiiuimimiiiiiiiiiiinsimisssississssssenssensssessssssnsssensensesesssssssssssssenssenssne | sosssrssesssenes 27,018,478 | ..cocvvvnas 27,018,478 |10/02/2017.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYpe).......ccoueeeenriscsiisiennnnas 27,018,478 | ..o 27,018,478 XXX
9999999, TOMAIS..... oot 31,471,910 | oo 31,743,571 XXX
General Interrogatories:

1. The activity for the year:  Fair Value $.....(7,430,907)  Book/Adjusted Carrying Value $.....(7,159,286)

2. Average balance for the year:  Fair Value $.....36,824,426  Book/Adjusted Carrying Value $.....36,970,667

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §....4,725,094 NAIC 2: §.......... ONAIC3: §......... 0 NAIC4: §......... ONAIC5: § ONAICE: §.......... 0

QE10




Statement for September 30, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date

General Interrogatories:

1.
2.

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

NONE

QE11




Statement for September 30, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories

Bank of America CONCORD, CA 830,177 1,198,824 1,533,703 | XXX
Bank of New York Mellon .........cccceevvvereverrnereneeiines. NEW YORK NY coooiiiiiiiiiiienieiesissiesiiesiieniies | cvemesiinesienines | snesisnesinesiinens | sinesssesssesssesssnssssenss | ssssesssessssssssesssssssnnss | coesssesssns 16,899,508 (9,551,307) 25,020,539 | XXX
BNP Paribas USA LOS ANGELES, CA 26,010,994 26,524,101 | .....cc..... 137,827,839 | XXX
Chase - OH COLUMBUS, OH 4,647,005 5,202,362 5,211,876 | XXX
Chase - IL SPRINGFIELD, IL (529,296,486) | ... (488,865,778) ...(493,834,760) | XXX
Chase - TX. SAN ANTONIO, TX. (7,500,972) (7,995,696) (6,385,600) | XXX
Corestates Bank PHILADELPHIA, PA (6,388) (10,321) (12,673)| XXX
Federal Home Bank. DES MOINES, IA 3,763,087 18,365 20,023 | XXX
First Star Bank CINCINNATI, OH 3,944,588 2,109,844 2,101,455 | XXX
First Union CHARLOTTE, NC 4,378 4,045 (1,000) | XXX
Huntington National Bank .............ccc.oeeeumrieriensiieninn COLUMBUS, OH (27,184,867) (21,121,243) (29,461,810)| XXX
Key Bank CANTON, OH 4,593,589 851,016 322,380 | XXX
National Bank of Detroit DETROIT, MI (35,665,536) (31,690,584) (32,097,568) | XXX
NW Bank. COLUMBUS, OH 1,721 1,703 1,678 | XXX
PNC COLUMBUS, OH 53,269,677 53,947,372 52,462,577 | XXX
Univest. PITTSBURG, PA, 576,052 576,465 576,896 | XXX
Toronto - Dominio Bank TORONTO, CA 121,973 123,311 122,009 | XXX
Wells Fargo Bank. SOUDERTON, PA 31,853,926 67,267,506 1,133,008 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 .(453,137,567) | .........(401,410,017) )| XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 ..(453,137,567) | ... (401,410,017) ...(335,459,428) | XXX
0599999. Total Cash XXX XXX 0 0 .......(453,137,567) | ...........(401,410,017) | ...........(335,459,428) | XXX

QE12
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Statement for September 30, 2017 of the NATIONWIDE MUTUAL |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7

Amount of Interest Due & Accrued

8

NONE

Amount Received During Year




Supplement for September 30, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

* 2 3 787 20174550000 3 =«

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

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

Physicians - Including Surgeons and Osteopaths

8
Direct
Losses
Incurred
But
Not
Reported

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

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

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

34.  North Carolina

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

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

58998. Summary of remaining write-ins for

Line 58 from overflow page....... \ ......................... (018 S (01 O (010 (01 S [0 (01 IO 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... [ [0 [V (O [ [ 0
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Supplement for September 30, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

Designate the type of health care

providers reported on this page.

* 2 3 787 20174550000 3 =«

SUPPLEMENT "A" TO SCHEDULE T

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

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

DS ©e N oA WD

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

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

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

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

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

58998. Summary of remaining write-ins for

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

58999. Totals (Lines 58001 thru 58003+

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

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

......................... 0
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Supplement for September 30, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

* 2 3 787 20174550000 3 =«

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

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

Other Health Care Professionals, Including Dentists, Chiropractors and Podiatrists

8
Direct
Losses
Incurred
But
Not
Reported

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

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

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

34.  North Carolina

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

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

58998. Summary of remaining write-ins for

Line 58 from overflow page....... \ ......................... (018 S (01 O (010 (01 S [0 (01 IO 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... [ [0 [V (O [ [ 0
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Supplement for September 30, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

* 2 3 787 20174550010 3 =«

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

Other Health Care Facilities

SUPPLEMENT "A" TO SCHEDULE T

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

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

1. Alabama.......cccooceieiercinee

2. Alaska.....

3. Arizona....

4. Arkansas.....

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

6. Colorado......ccoeovvrerrirernnnee.

7. CONNECHCUL........oevevireieeec e CT [ [ eveieisieiieieeeieiens | evvevresieneisnesieninn | eeeresssisseesssssiesienes | eevesesessesssseee{ 19) [evrieiieiceiseiesis e eeeseies | ceveiessesesesesins 16
8. Delaware........ccoeveeveeeeeee e DE [ o e | e | e | eeenenessessssseseenen(9) [ | e | e 26
9.  District of Columbia............... DC | eieseieiieiies | et | eevesiesisieesssssesenns | eevessessesissessssesesins | cessesesissessesessssenes | essestesissessesesestesaes | seesesissesiesessestesens | sesesessesiesesessesaenas
10.  Florida.......cccooevervireieicrnee.

11, GeOrgia.....oveveeeeneererreerneenes

12, Hawaii....c.cccooveververrirererenen.

13, 1dah0..eccce e

14, iN0IS......coevereerereeeieiririinens

15.  Indiana.......ccocevvrveveieeriernnnn.

16, lOWaL oo

17. Kansas.......ocoeeeevveveevevennns

18, Kentucky.....oocoveerereerererenns

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

30. New Hampshire...

31.  New Jersey.....

32.  New Mexico.

33.  New York.....

34.  North Carolina.

35.  North Dakota...

36, ONi0..ocverereeeerieeiea

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

38, Or€gON.....ceveeeeereieriererenas

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

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

58999. Totals (Lines 58001 thru 58003+

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

......................... 0
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Supplement for September 30, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

NONE
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Supplement for September 30, 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

* 2 3787 201754050010 3 =

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended September 30, 2017
NAIC Group Code.....0140 NAIC Company Code.....23787
Company Name: NATIONWIDE MUTUAL INSURANCE COMPANY

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

1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
......................... 13,948 | oo 14,537 |

2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of @ CMP packaged POIICY? .........curiuierurerieneireiieeeneenseseese et ss st essssssssesssssssenss Yes[ ] No[X]

2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANTITIEA OF ESHMALEA? ...ttt s et s £ e84 E 28428 R 842 E 2R R bRt e st Yes[ ] No[X]

2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount
for D&O liability coverage in CMP packaged policies:

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

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

2.4  If the answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP packaged POIICIES: .........curirrererrirriereeiseiiesisseseesssssssssessesssssseasessessessssssessessessssssessessssssssessessanssnssessassns _sssses

Q505



	ASSETS
	ASSETS WRITE-INS
	LIABILITIES, SURPLUS AND OTHER FUNDS
	LIABILITIES, SURPLUS AND OTHER FUNDS WRITE-INS
	STATEMENT OF INCOME
	STATEMENT OF INCOME WRITE-INS
	CASH FLOW
	C. Accounting Policies
	GENERAL INTERROGATORIES-PART 1
	GENERAL INTERROGATORIES-PART 1
	GENERAL INTERROGATORIES-PART 1
	GENERAL INTERROGATORIES-PART 2
	SCHEDULE T
	SCHEDULE T WRITE-INS
	SCHEDULE Y - PART 1
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A - EXPLANATION
	PART 1 -  LOSS EXPERIENCE
	PART 1 -  LOSS EXPERIENCE WRITE-INS
	PART 2 -  DIRECT PREMIUMS WRITTEN
	PART 2 -  DIRECT PREMIUMS WRITTEN WRITE-INS
	PART 3  - LOSS RESERVE DEVELOPMENT
	PART 3  - LOSS RESERVE DEVELOPMENT FOOTNOTE
	SUPPLEMENTAL INTERROGATORIES
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - PART 1B
	SCHEDULE D - PART 1B FOOTNOTE
	SCHEDULE DA - PART 1
	SCHEDULE DA - VERIFICATION
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - VERIFICATION
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE A - PART 3
	SCHEDULE B - PART 3
	SCHEDULE B - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3 FOOTNOTE
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4 FOOTNOTE
	SCHEDULE DB - PART A - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 1 - BROKER NAME
	SCHEDULE DB - PART B - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART B - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 1 FOOTNOTE
	SCHEDULE DB - PART D - SECTION 2 - BY REPORTING ENTITY
	SCHEDULE DB - PART D - SECTION 2 - TO REPORTING ENTITY
	SCHEDULE DL -  PART 1 FOOTNOTE
	SCHEDULE DL -  PART 2 FOOTNOTE
	SCHEDULE E - PART 1
	SUPPLEMENT A TO SCHEDULE T - PH
	SUPPLEMENT A TO SCHEDULE T WRITE-INS - PH
	SUPPLEMENT A TO SCHEDULE T - HS
	SUPPLEMENT A TO SCHEDULE T WRITE-INS - HS
	SUPPLEMENT A TO SCHEDULE T - OP
	SUPPLEMENT A TO SCHEDULE T WRITE-INS - OP
	SUPPLEMENT A TO SCHEDULE T - OF
	SUPPLEMENT A TO SCHEDULE T WRITE-INS - OF
	DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

