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Statement as of September 30, 2017 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS...cvteeeieietie st | srieneieas 12,410,706,075 | .cooonvvvereerreerirnceencrinnnnen | veeveenens 12,410,706,075 | ....vcvevnee 9,503,445,593
2. Stocks:
2.0 Preferred SIOCKS. ... | cebensi sttt | sebneinei et | e 0 [
2.2 COMMON SEOCKS.......oeueiicecteieecie ettt e et st st es s s sesastesssenanans | eaesssssesesssaens 7,248,386 | ....oovvveecreveereeereceieenes | ceeevereieieninnns 7,248,386 | ...coovveeerecrererereeerenns
3. Mortgage loans on real estate:
B T 1 OO PSPPSRSO DTN 3,102,073,841 | .oooovereercenerieeeinenns | e 3,102,073,841 | ............. 2,331,498,383
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
ENCUMDBIANCES).......ocvuiviieictie ittt a st bbb s b s ss s ssesans | sbsesssssssessessstessesssessessesss | evsessssessesissessessssessessesens | esessessesssassessssessessesanes [0 RO
4.2 Properties held for the production of income (less §.......... 0
ENCUMDTANCES). ... e veevreereereeseeeeeeseeseeseesseseeessessssesess st ess e ssee st eseessessessassessessansnssnssns | essessessassnesssssessassnnssessess | nessessessssssssessessansnsssnssanss | soessessesssssnsssssessnsnsssens [0 RO
4.3  Properties held for sale (less §.......... 0 @NCUMDBIANCES).....veocererrereeeereeseeseeeseeseesessseans | reeseesesessessssessesssssssssnssass | sessessssssssssssessasssssessessanes | sressessssssssesssssassssnsssens [0 U
5. Cash ($.....11,810,207), cash equivalents ($..........
and short-term investments (3.....628,187,441)............oovoeroeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseresenes | coeevreesaenenns 639,997,648 | ..o | e, 639,997,648 | ................ 406,509,530
6. Contract loans (including $.......... 0 PrEMIUM NOES).....vovvvevieeieereieteee et seesssssaenes | sesssssaeseneans 77,047,401 | oo 30,863 | ..coerre. 77,016,538 | ...oocvoerren 63,897,539
7o DEIIVALIVES. ...eooevercereeeecese ettt ess sttt enssns | rnsssnssesanes 513,952,349 | ... | e, 513,952,349 | ....coovvernne 324,722,443
8. OtheriNVESIEA @SSELS.......c.cviieieciciceeteeee et stesess | essssensesnnns 152,121,170 | oo | eveevssissienas 152,121,171 | oo 129,792,798
9. RECEIVADIES fOr SECUMHIES......u.vvrererererrirriretisiiesiie ittt | sestsessesiesiesiesiesiesieses | sestesiessesssessessessesienes | cstnesiessessessessessenened (0 RO
10.  Securities lending reinvested collateral @SSEtS............cvvveierciiveieieiese e eeesens | eveeveeieseeseens 59,266,768 | ......covevereiireriieeierinens | e 59,266,768 | ........cccou..... 29,005,240
11, Aggregate Write-ins fOr INVESLEA @SSELS..........ccuvviveereiceee et esesees | evsisssesssanes 32,805,904 | ..ooviiieend [ P 32,805,904 | ..o 32,373,725
12.  Subtotals, cash and invested assets (LINES 110 11).......ccuevevcveeerierereeeeeeeeeee et | cevveaenens 16,995,219,543 16,995,188,680 | ........... 12,821,245,251
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 140,895,451 | ...ovveeeieeeeceriieeees | s 140,895,451 | ....cooeee 113,458,512
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of Collection............cceeeevees | wovrevrereieinnas 8,678,328 | ......ccovvennand 6,160,051 | ..coocevvvrernne. 2,518,277 | oo 2,588,189
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)............cccvvvveveeves | coveveveirerienas 33,221,515 | i | e 33,221,515 | v 33,143,172
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 FBINSUTETS............ccuvueveieirieeieesse et sessssesens | oosvesssssesesns 11,248,003 | ...oocveeieceereceeieies | e 11,248,003 | ...coocvevee 5,034,065
16.2 Funds held by or deposited with reinSUred COMPANIES..........ccrrurereerrerrireineirrinineinees | ceeeereesesessesesessesessesseeess | eereeseesessnseeesessessssessssessns | seesessessssssssessessssssssenes [0 RO
16.3 Other amounts receivable under reinSUrance CONracts.............oceveveeeeieveerseesiesreseees | cveveeisssesenienas 3,955,463 | ...ovcviiireieeeeieeeies | e 3,955,463 | ...ccoocvirinnne 3,107,323
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.............cccoeceevevecees | covvveivivcieienas 3,227,423 | oo | e 3,227,423 | oo 20,304,120
18.2 Net defEITed X @SSEL.......c.uu vttt ssssns | cebsesbsesbnstsstesstnstnntnste | cebonebsnesenesenssnesnstnstnnies | coresseesness e (0 OO OO
19.  Guaranty funds receivable or 0N dePOSIt...........c.occveiiiiiveieieieie et esens | everesaes s 560,639 [ ..vveverieriiereeeieienenes | e 560,639 | .cooverireierenans 576,737
20. Electronic data processing €qUIPMENt ANA SOWAIE. .........euurururrirreerrerieiinseseesssesesesssasesees | eessssessesssssssesessessesssssessns | reesssessssssssessessssssesessens | sesesssssessssssssessassssssessn [0 U
21, Furniture and equipment, including health care delivery assets ($.......... ) T OO USROS ESUUOTTTT [0 U
22. Net adjustment in assets and liabilities due to foreign EXChANGE FatES.........c.eirrirriirrirrinines [ crririerireisseiseseissieies | rreesseseseessssessesssssesnssens | seeesssssssssssssessnssssssnssn [0
23. Receivables from parent, subsidiaries and affiliates...........c..cccocvverererreieieeeeceeeeie s | e 10,844 | oo | s 10,844 | oo 7,360,900
24. Health care ($..........0) @nd Other aMOUNLS FECEIVADIE..................ovvereeeeeeeeeeseeeeeeeseesseeeseesiens | eoeerseesssesssessssssssssssssssnsnns | eosersssssssssssssssssssssssnsssnsans | onesnsssssssssssssnssssssanees 0
25.  Aggregate write-ins for other than invested asSets............cevevvcueeeeieiccieeeeceseeceeeeeeieens | ceeieeisisieians 76,394,635 | ..cccvoeenan 48,925,045 | ... 27,469,590 | .....cce.ee. 22,687,973
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............vveuremecereemireierireseseeesessseseesesseesssesssessses | svonesesnns 17,273,411,844 | ..o 55,115,959 | ........... 17,218,295,885 | ........... 13,029,506,242
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........ccocvveres | wovvvvrnnans 1,588,663,555 |.....cvovverrererrirereieieienies | cereiinins 1,588,663,555 | ............. 1,436,692,746
28.  Total (LINES 26 @NA 27)......couurverrrierernerieeeierisesssesssessessses s esssssssssessesssssessssssssesess | seessscsens 18,862,075,399 | ....cooverrrnns 55,115,959 | ........... 18,806,959,440 | ........... 14,466,198,988
DETAILS OF WRITE-INS
1101. Other invested asSets reCEIVADIE. .............coiuiiriiiriirirrrrrr s | sessiiesiissienees 3,073,514 | oo | s 3,073,514 | oo 3,087,300
1102. Derivative collateral and reCeIVADIES.............ccvvririiiisesesese s | cvinesenesiesenes 29,732,390 | ..oveerierirerirerirerirenirenines | e 29,732,390 | ooovvverinene 29,286,425
1103, ettt | Sebtees bttt ent e | senes sttt nnene | sessseess ettt (O
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccvveveiirrieieiieieieiies | cvveeieieesie s 0 | oo (01 TR 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 8DOVE)........urweuireriirueseresnsenessessssmesssesssennss | eoseressssessenes 32,805,904 | ..o 0 [ s 32,805,904 | ...ccooviries 32,373,725
2501. Accrued fees and Other @SSELS..........ccuiuiiieiiiisieecee e | esesbessesssanes 27,469,590 | ...cooevirerererieeieeeieis | e 27,469,590 | ...ccovvereeie. 22,687,973
2502. Deferred SOftWAre COSES..........cireiiiieeieiceeeeecees ettt es sttt st ssssaessnantens | evensesssessssenes 37,392,176 | ..ovevveeae 37,392,176 | ooovvveeeeeeeereead [0 U
2503. Disallowed interest MaintENANCE rESEIVE............c.c.cceveveeerieeeeteeeeeees s essessesssseessssassens | evereessisassenes 11,532,869 | ...ocoevvveee 11,532,869 | ..o [ T
2598. Summary of remaining write-ins for Line 25 from overflow Page..............cucreeeneneuirenineinees | coveeeernseneissieesssesseeenn [0 N (01 RN 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 DOVE)........crreerrreseeerssrerseseserssssssssssssnnes | cessesessssssaes 76,394,635 | ..o 48,925,045 | ... 27,469,590 | ..o 22,687,973




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

1 2
Current December 31
Statement Date Prior Year

1. Aggregate reserve for life contracts $.....14,428,354,471 less §...... .

included in Line 6.3 (including $.....1,956,099,419 MOUCO RESEIVE).........ccoeivurcveereciiesieseessesses s ssss s s ssesssessanns | seessssssssnssanees 14,428,354 471
2. Aggregate reserve for accident and health contracts (including $ | e 1,468,526
3. Liability for deposit-type contracts (including §.......... 0 MOACO RESEIVE)......ocviiiiiieieicese ettt snsenes | avsessssessessssssessenas 16,941,120
4. Contract claims:

A1 LBt R SRR b bbbttt bt | Shnebenns et 27,300,419

4.2  Accident and health.
5. Policyholders' dividends §..........

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

9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES............ccueviuieiecieisite ettt s b s s bbbt sessees | 2eesassesssssssestessssassesessssessessnsans | sbssestessesssessessssssssses st ansesansas
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the PUblic HEAIth SEIVICE ACE............vuiirerieirereeercireies | reereeeee et sestenes | sreeseseseessestess s ssessesssssnssenes
9.3
94
10. Commissions to agents due or accrued - life and annuity contracts $.....5,091,804, accident and health $.......... 0
and deposit-type contract funds §.......... 0ttt s
11. Commissions and expense allowances payable 0N FEINSUTANCE ASSUMET..........v.rurrurerrurresrereeseesssssesessesssssssssessessessesssessessasssssessns | sssssssssssssessssssessessassasssnssassessns | ssessesssssessassassssssessessassssssnssnes
12.  General expenses due or accrued
13.  Transfers to Separate Accounts due or accrued (net) (including $.
allowances recognized in reserves, net of reiNSUrEd AlIOWANCES)...........vurururrirrererieeerrie s esssessssssessssssssessessessssssssssssessns | sessessssssssssesessnns (131,244,770 | covoveeereeereenes (128,623,193)
14. Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES..........ccovuiveiriiueieeiceieereee et sssssns | seesssssssssesessssseseenas 3,688,973 | .o 2,929,953
15.1 Current federal and foreign income taxes, including §.......... 0 on realized capital gains (losses)...
15.2 Net deferred tax liability.
16, UNEAMEM INVESIMENT INCOME........oovieiecici ettt ettt bbbttt s bbb s s s s s st ns s s bt s sassssasannns | sessssessesssssssssessnsntas 128,371
17. Amounts withheld or retained by company as agent or trustee .3,073,749
18.  Amounts held for agents' account, including §.......... 0 agents' credit balances
19.  Remittances and iteMS NOt AlOCALEA...............eveviveieeicicecie ettt bbb nea
20. Net adjustment in assets and liabilities due to foreign exchange rates...
21.  Liability for benefits for employees and agents if not included above
22.  Borrowed money $.......... 0 and interest thereon §......... ettt ettt ettt rnes
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24,01 ASSEE VAIUALION FESEIVE. .....cvuveieiiieeieiiieieise ettt sttt
24.02 Reinsurance in unauthorized and certified ($.......... 0) companies........... .
24.03 Funds held under reinsurance treaties with unauthorized and certified ($.......... 0) FBINSUIETS......cvoevreerereeieresesesessesssssssnsens | vessseesissessessesenns 930,104,179 | ovoveevererernns 878,024,536
24.04 Payable to parent, subSidiaries and AffilIAtES...........ccccuirieeiece ettt benes | erresstesaes et en e raees 8,745,715 | oo 6,195,594
24,05 Drafts outstanding.........c.ccoevververerrerereinnnnes
24.06 Liability for amounts held under uninsured plans
24,07 Funds Neld UNAET COINSUIANCE. ........vuiuiririiiieeseisieeseeeisesesse s ssse sttt bbbttt
24.08 Derivatives . ...11,326,597
24,09 Payable fOr SBCUMLIES........c..eveveveeietiieie ettt s et sttt bt st s b s s e sss st ss st nses e bnsesansasssnsasansns | sbessesssssessnsnseesens 565,448,629
24.10 Payable for SECUMHES IBNTING.......civevciieeerereeee sttt b ettt et bbbt s e st s st st stensnsantans | svsessssssessesnstessesas 59,204,163
2411 Capital notes §.......... 0 and interest thereon $. ..
25, Aggregate WHite-iNS fOr [IADIIHES. ..........cccvevieiieicieceie sttt bttt b a sttt s st en e s e beneen
26. Total liabilities excluding Separate Accounts BUSINESS (LINES 110 25)..........cueieicreieieiesisieiseissees e sstess s esssss s ssssesesssssessssssesens | svessesssssenens
27. From Separate Accounts statement. ol
28.  Total liabiliies (LINES 26 ANA 27).........ccieviiieeieicieieiiee ettt et bttt a b s bbb a bbb s b e bbb s st s s st sn e
29. Common capital stock
30. Preferred capital stock
31.  Aggregate write-ins for other-than-special surplus funds

32, SUIPIUS NOES......cuivevicteteieteie ettt ettt bbb bbbt s s b bbb b st b st b e st b A b b s b et s bbb s b bt a et bbb s e st b e et s s aeee
33.  Gross paid in and contributed surplus . .
34.  Aggregate write-ins for SPECIAl SUMPIUS fUNGAS...........ccceiieiiiceeiiee ettt bbbt ae bbbt s et bs b senans | sbebssebessssebesssteses s b bnsebens 0 [ e 0
35, UN@SSIGNEA fUNAS (SUMDIUS)........cveviieeieieieteietctet ettt b bbb st b s bbb bbbt b bbb bbb bbbt et es s st santebenannes | ebebsssesessnsesesanes (770,352,783) | ..vvvevrererrnnns (700,016,490)
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §......... 0) ettt bbbttt s s aens | ebnretesnaete st es st b st esssentes | sbetetntetaset et et st b et et st bnes
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0.ttt ettt nr s | Sresetentes et ent s bt ss bt ensensetns | sbsetntense s et st s st
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $..........0 in Separate Accounts Statement). . .1,145.271,717 | ... .965,608,010
38, Totals 0f LINES 29, 30 @NU 37.......cvuieiicieitce ettt bbbt bbbttt b s et baen s | dentassiesiensantanes 147911717 | e, 968,248,010
39. Totals of Lines 28 and 38 (Page 2, LINE 28, COL. 3).......c.cccuiuiuiriieeiieieieeee ettt saes st e sass s ses s saesans | essssssssessnsas 18,806,959,440 | ................... 14,466,198,988
DETAILS OF WRITE-INS
25071, RESEIVE fOr SCREATE FUNAS........cueveeiiieiieictcte ettt s bbb n

2502. Tax credit commitment liabilities..
2503, ottt
2598. Summary of remaining write-ins for Line 25 from overflow page....

2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)........... .. . . .

B0, bbb b bR SRR SRR R RS £ R £ R £ £ R £ Rt es | Sebiee b iRt b e b it ekttt entee | Sebbeebt ettt
3102. .

3103, bbbt

3198. s for Line 31 from overflow page

3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)...........

3401.
3402. .
3403. .
3498. Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE).......ccuuivuiriiiiieieiistesiesstsissssssessstsstessssssssssessessssbsssssassesssssssessessnssssessesnssnss | sossessessssassessessssessesssssssassesand 0 ] oo 0
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Statement as of September 30, 2017 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts...........cccccvvvevevievrereieceeesee e | evevneas 4,279,644,001 | ........... 2,741,675,940 | ........... 3,563,663,875
2. Considerations for supplementary contracts With life CONINGENCIES..........ccvvevevririeieereee s snns | seeee ....7194,075 LWT6,462 | 1,496,825
3. NEtiNVESIMENEINCOME. .......cviviici et bbb bbbt b bbb s s s snnetenanns | 2ueee 417,780,351 ...323,642,901 | ..... 439,480,929
4. Amortization of Interest Maintenance Reserve (IMR)............ccocvvvveveveerreeiciiennnns (2,415,196) | ...cvvvrerenee. (919,200)| . 1,220,626)
5. Separate Accounts net gain from operations excluding unrealized gains OF [OSSES..........cucvevriverrereieeee e seseeseses | eeversesessesssse s ssesennas SO
6. Commissions and expense allowances on reinsurance ceded...........ccoeveveevnnnn ...34,802,305 | ... .32,408,355 ...44,313,346
7. Reserve adjustments on reiNSUFANCE CEABM..........c.cvireievciieieiese ettt s et a s s sessessntanes | eevessessesas (354,793,214) | ...vneve. (169,393,649) | ............. (232,193,663)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
rOM SEPATAIE ACCOUNLS.........cvveeiecvctes ettt ettt et s s s sttt b st s s b s ss s s st st nbesansantnens | evssessessnses 55,128,113 | covveverrnns 52,046,230 | .ccvvrevrnen 70,206,500

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

8.3 Aggregate write-ins for miscellaneous income..
9. Totals (Lines 110 8.3)....ccceevvvererreerererieieiserennns
Death benefits..........cccrvuenn.
Matured endowments (excluding guaranteed annual pure endowments)..
Annuity benefits.............cc.....
. Disability benefits and benefits under accident and health contracts..
Coupons, guaranteed annual pure endowments and similar benefits
Surrender benefits and withdrawals for life contracts...........c...cc.evvee.
. Group conversions................

10.
1.
12.

14.
15.

17.
18.

19. Increase in aggregate reserves for life and accident and health contracts............cccoceveveeeiieiccveecce s | e ..3,641,608,112 | ...........2,338,223,975 | ..... ..3,046,064,259
20. TotalS (LINES 100 19)..cuuiuuieuiiuiireeieeieeieeieei ettt e IO I ..3,929,516,408 | ..........2,543,758,111 | ..... ..3,336,466,028
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)...........cccceeveves | cervrrerrennes 471,733,465 | ..............373,761,886 | .............. 494,683,817
22. Commissions and expense allowances on reinSUranCe aSSUMEM...........curuiueireireiirieieisissesesessssessessssessssssessesssssssessessssens | sssesssssssesessssenss 26,888 | ..ovvveereieeeeeen 1,292 | e 18,810
23. General insurance expenses .184,988,480 .228,137,153
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES..........cccueueiieriiireeiieesee e esereens | sbeseeaeaesinans 24,120,309 | ...............21,594,357 | ...ccceoeeuuve. 28,389,090
25. Increase in loading on deferred and uncollected PrEMIUMS.........cccuiueireireiiirieieeesie sttt ssse e nsens | sressssssessenns (4,079,355) | coocvvvrrrnns (1,933,120) | coevvvverrerrne (954,807)
26. Net transfers to or (from) Separate Accounts net of reinsurance ...49,016,780 | ... 51,289,903 ...14,685,006
27. Aggregate WIte-INS fOr AEAUCHIONS.........c.cvuiuieiiieieisiiee ettt bttt tensens | serssaniessenas 32,346,861 | ..cocovenne 27,789,068 | ................ 38,448,149
28, TOHAIS (LINES 200 27).....uceuieeeereiieiieeiee ettt bbbttt | anrisneas 4,687,669,836 | ........... 3,187,947,920 | ........... 4,199,873,246
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. . ....(191,862,271)| ... ..(147,377,028) ....(238,287,282)
30. Dividends 10 POICYNOIAETS..........eueveiircircieeii sttt ettt bbbttt st st | fresbsestsssessnesas 573,919 | i 543,268 | ..o 735,397
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | coecvvvnnee (192,436,190) | ............. (147,920,296) | ............. (239,022,679)
32. Federal and foreign income taxes incurred (excluding tax on capital gains)..........ccceeeurieieienieressses s | evversssesanens (6,373,762) | ...cvovvrene. (2,947,997) | coovvvrernnes (8,584,137)
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (105s€s) (LiNe 31 MINUS LINE 32)........c.iueiriiiiiisiecisie sttt ssb st ssssnaes | svsssassenans (186,062,428) | ............. (144,972,299) | ............. (230,438,542)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....3,528,116 (excluding taxes of $.....(1,928,886) transferred t0 the IMR).............ccoeverrriierieinriiesisesiesssssssssssies | sssssssssnnes 85,338,467 | ..o (2,167,324) | .coooovvrinns 3,795,687
35. Netincome (LINE 33 PIUS LINE 34)........cuiie sttt bbbt ennns | eebieeesenees (100,723,961) | ............. (147,139,623)| ............. (226,642,855)

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PHIOT YEAN...........ccvevereeereieisereseei et ssses st sesse st s ses s ssssssesnssssessesans | sessessesnsan 968,248,010 | ...cooeeve. 735,046,660 | .............. 735,046,660
37, NEEINCOME (LINE 35)....vuuvevieiieiieiieie ittt bbbt bbbkt | eenes ...(100,723,961) | ... ..(147,139,623) | ..... ...(226,642,855)
38. Change in net unrealized capital gains (losses) less capital gains tax of §.....25,230,669...........cccoovererererenrererensensserensesinns | oo 54,091,379 | oo 55,897,819 | ..... ...93,682,279
39. Change in net unrealized foreign exchange capital gain (I0SS).........cccvveivrrirrierieiierese s ssres s besee s ssssssssssans | soees (4,507,335) | ..o (1,367,600) | ..cvocvererecrenne 373,251
40. Change in net deferred INCOME taX.........ccvveicvirreie et ses s sssssssssssssssssesssssssessessnsennns | seensenersnsni 20,230,689 | ovecvivinnn. 58,671,278 | ..... 33,747,186)
41, Change in NONAAMItIEA @SSELS...........ccviiveieicieiee ettt ettt a st es s sae s saensesnsensenes | benes (43,517,188)] ..... 61,477,634
42. Change in liability for reinsurance in unauthorized and certified companies.......... 241,245)
43. Change in reserve on account of change in valuation basis, (INCrEASE) OF AECIEASE............c.eveureveievcreesie e esasseeseiies | ervsseessessssessessssessesessinss | sresesssssessssssessssssesssnss | soesesssssessssssessssssesssssees

45.
46.

48.
49.
50.

Interest and adjustments on contract or deposit-type contract funds..
Payments on supplementary contracts with life contingencies...............

. Change in asset valuation reserve..
Change in treasury stock.......
Surplus (contributed to) withdrawn from Separate Accounts during period
. Other changes in surplus in Separate Accounts Statement
Change in surplus notes........
Cumulative effect of changes in accounting principles
Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend

50.3 Transferred to surplus..

51.

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

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

51.4 Change in surplus as a result of reinsurance

...64,867,130

.59,933,853

...15,838,778

3,040,570,892

214,293

49,259,969

.30,252,475
..147,540

...123,275,360

...1,637,848

191,060

10,293,530) | .

52. Dividends t0 STOCKNOIAETS.........ciuiieirciiieieiciise sttt bbbt en st en s snsans | ebsbessessbesses e bnsensessnsans v | e
53. Aggregate write-ins for gains and losses in surplus........ | ..(12,318,198) | ... (10,164,402) | . ..(34,632,910)
54. Net change in capital and surplus (LiNes 37 through 53).........cceieiieieieiesieeieisse et sse s ssssesse e ssssessenes | sossessesienas 179,663,707 | cocvvveree, (7,913,246) | ............. 233,201,350
55. Capital and surplus as of statement date (LINES 36 + 54)..........cccceurieieieiiesiesee ettt sessssnaas | ovesessenns 1A47911,717 | 727133414 | ............. 968,248,010
DETAILS OF WRITE-INS
08.301.  MiISCEIIANEOUS INCOME........oiveveieiieiiieieteiese ettt ae e sse bt st b bbb b st s e s b s s b s s s e s s st bessnsessssnsebensnnesens | ebessssssesanns 64,867,130 | ..cccovernne. 59,933,853 | ....ccoevne. 75,838,778
08.302.
08.303.
08.398.  Summary of remaining write-ins for Ling 8.3 from OVErfloW PAGE..........ccceeviveeeiciiesie e sesssassnes | evvssssessssssesssssseseesnsd | cevevsseesessssseseesesseseenes 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... .59,933,853
2701.  Netinvestment earnings on funds withheld by ceding COMPEANY...........cceveveveeeeereeireseeseese e esssessisneenens | everiennneeen 32,346,861 | covivriininne 27,789,068
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from oVerflow PAGE.........c.ccvcvevevereirieeseiseeseeeeiessssessssssssesssssnsessnees | cevesessessesessinsssssssesesQ | covevesesseeess s
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).........iiueirereiireierisssesisssesssssssssssssssessessssssesssssssessassssssessanes | ssssssssssassans 32,346,861 | ..ooovrenenes 27,789,068 | ...ocoverenes 38,448,149
5301.  Adjustment to initial reinsurance, commission and expense allowance. ..(12,318,198) | ... (10,164,402) ..(13,552,536)
5302.  CSV IBSEIVE COMBCHON. .......cvueveieveciiresiesetesee st ssse sttt saes b s s s e s s s s bt s bt es e bas b s s saesas s ssessssssessessntones | sessessesssssssessssssessesnsenss | sessessessessssassessessssesnsinss | seesesssssesses (10,595,000)
5303.  COMMISSION EXPENSE COMBCHON.........uevreveeeretceesee ettt sttt sssse sttt besse st ses bt sssessssssessesssastenss | sestessessnssssssssssssessesnsanss | seesessessesssssssesssssssesnsinss | seesessnssesees (10,485,374)
5398.  Summary of remaining write-ins for Line 53 from overflow page.. |
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)........ccuiiuiiireeriiriessesisssssessssssessssesssssssssssssssssssassessessssssessans | sessssssassens (12,318,198) | ...cvovrrrenes (10,164,402)
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Statement as of September 30, 2017 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE...........c.cvcveieeieieee et ssssnnes | evsesessans 4,286,602,220 | ............ 2,748,328,953 | ............ 3,564,763,568
2. NEtINVESIMENTINCOME. ....ceucirieiecieiieeieie ettt bbb bbb bbb bbb enbanen | freniesssntaned 400,654,657 | ....covvunen. 313,276,647 | ..covverenne 422,415,942
3. Miscellaneous income § 154,536,315 ....144,403,057 ...190,350,810
4. Total (LINES 1 HrOUGN 3).....eouieieriiiiiiieeet ettt sttt | nsisnnians 4841793192 | ............ 3,206,008,657 | ............ 4,177,530,320
5. Benefit and 10SS related PAYMENLS...........ccovveveveieieeie st a s s es b sse st snssaenes | sasssesnsnsen 654,921,518 | .............. 366,320,641 | ...cccvevneee 502,145,444
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS...........ccovvevvevcveerriecrcirereiies | covveereininns 51,638,357 | .ovvvrrnne. 56,232,242 | ...ocverne. 81,817,991
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS.............ccovvevevicveeeve e sestesierens | coeveeieinnens T14471274 | ............... 601,915,569 | ....ccoevnee. 790,197 477
8. Dividends paid t0 POIICYNOIAETS.........cuuvuieurirririireire ettt ettt sssentenen | fressesssstnesessanes 595,810 | .overeeerrnerreinns 588,934 | ..o 765,135
9.  Federal and foreign income taxes paid (recovered) net of $.....(4,144,684) tax on capital gains (I0SSES)..........cevvrvrene | cererrrrerninns (21,851,229)| ... (82,148,472)| ................ (79,460,629)
10. Total (Lines 5 through 9) .1,399,775,730 ...942,908,914 1,295,465,418
11. Net cash from operations (Line 4 MINUS LINE 10)........c.cvevierireiriiereiesieeeese st sssse st es et ses s sssssssenans | saeseesenns 3,442,017,462 | ............ 2,263,099,743 | ............ 2,882,064,902
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS....otetiic RS RR Rttt | sbiensnnsnnes 414,486,460 | ............... 328,877,438 | ..oovennn 454,964,331
12,2 SHOCKS...veereceticttee bbbt n i | Hesbtb Rt b et ebes | etbtbe Rttt sttt bes | enbne sttt
12,3 MOMGAGE I0BNS......c.cereeierieireie sttt sttt ssentnen | sesessestensnens 43,369,494 | ........cco...... 75,269,720 | .oovvvvenns 88,864,003
12,4 REAIESIALE. ......oueeciee Rttt | enbt bRttt e | etbtb ettt ebes | enbne ettt
12.5  Other iNVESIEA @SSELS.......c.ucvieiecicecee ettt sa s s s besse s sensssaens | evsessesnsineas 15,046,211 | covoovecene 133,005 | cooovercre 424,702
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMENLS...........ccccvveieeneieieiesiieiniei | e 4,509,362 | ..covvririnnns 1,362,773 | oo (373,891)
12.7  MISCEIIANEOUS PrOCEEAS........oovivecveiieieciiiiee ettt ettt bbb sa st s e b esse s sssnaes | sssssesssnnas 360,773,943 | ............... 243,522,926 | ............... 308,239,289
12.8 Total investment proceeds (LINES 12.110 12.7).....c.veieiiiiiieieiseeie ettt sssessessssenss | ssessessssssees 838,185,470 | ......o....... 649,165,862 | ............... 852,118,434
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... . ..3,279,273,146 .1,932,725,803 2,792,416,991
13,2 SHOCKS. . vuiriertrie ettt n st ntans | antnssessentneas 3,213,026 | oo | e
133 MOMGAGE I08NS.......oouieeieitii ettt | cbenineinees 816,904,800 | ....oooevenee 843,359,652 | ............ 1,018,784,652
1304 REAIESIAE. ... sttt st ts | sesetentes et et et st enrenretne | fretestesetaetet st s tnens | netestessee et es st nenneen
13.5  Oher INVESIEA @SSOLS.......cvuieiicicieii ittt bbb bbbt bbbt nns | ebsessentesineeas 33,823,383 | .o 34,709,521 | oo 57,546,034
13.6  MiSCellaneous @PPIICALIONS...........cviviuiiiecieiiiceic ettt bbb s b eae s s b snsesenns | ssssessnsssenan 220,190,733 | ... 120,275,611 | ool 94,701,432
13.7 Total investments acquired (LINES 13.110 13.6).......curiuiiuiiieisiiee ettt ssssssssssssssssssssesstns | srsssssesees 4,353,405,088 | ............ 2,931,070,587 | ...ccconce 3,963,449,109
14.  Netincrease or (decrease) in contract loans and premium notes...... ..13,124,545 ....1,208,502 11,930,490
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LiNE 14)........c.couiiieiinireieicece e ssiens | evieneins (3,528,344,163) | ........... (2,289,113,227) | ........... (3,123,261,165)
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 SUrPIUS, 1ESS trEASUNY STOCK..........ccvvivriiereieiie ettt ssssssessntenes | sesseesssnseen 250,000,000 | ....ccoeoeevenee 90,000,000 | ..cevernees 390,000,000
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 liabilities.............ccocvveveierecieeiecceeeeseeeens | s (315,908) | ..ocveverereriiernne 12,347 | e, 6,830
16.5 DIVIAENAS 10 STOCKNOIAETS..........oo ettt s sttt et stenen | sestestsessestessassnssessentnenns | esssssessessastasssnssestassansnns | estsesessestasssssessessansnnenns
16.6 Other cash provided (applied)... ...710,130,725 ..55,695,593 .14,051,560
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)......... | cccocovvnnenas 319,814,819 | .o 145,707,940 | oo 404,058,390
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccccoveeeeee | ceervirernnes 233,488,118 | ............... 119,694,456 | ............... 162,862,127
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YBAN ...ttt sttt | cbinebsnesneed 406,509,530 | ....ccocevnee. 243,647,403 | ..o 243,647,403
19.2 End of period (LINE 18 PIUS LINE 19.1).....cuiuriiieeereireiecseieieis sttt ssssssssessssssssssssessessesssssesss | sesesssssssenn 639,997,648 | ............... 363,341,859 | ..ooovernnnn 406,509,530
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of boNd INVESIMENLS............ccceuiuiiiiieiiseeie ettt sssnns | sbessessesssenns 59,174,284 | .......coc...... 80,024,695 | ....ccceovee. 84,946,317
20.0002  Tax credit COMMItMENt IADIIHIIES.........cc.vvrevuririecircii bbbt | sesesbeseesentesesesensesssnnens | cres
20.0003  Exchange of bond investment to equity investment.. . 4,268,062 |....
20.0004  Capitalized interest 0N MOMGAGE I0BNS.........cccuiviierieeiiiieie et ss bt ssenes | sbestesessssessesanes 901,703
20.0005  Intercompany tranSfer Of SECUMHES. .......c.cuiuiireiiiiieieiieiseis sttt ssssnes | sbessessesssenes 33,484,143 | ..o | e
20.0006  Capitalized intEreSt 0N DONGS........c..iuiieieiicteieistti sttt sttt es st b st snsessessetsnsessnsessessessnsensensnsansensessnses | snsessessessnsessesnssnsansessnsans | ovsesssssssessesssenes 17,245 | v 17,245
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Statement as of September 30, 2017 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHIIALTITE. ...t | sebbe bbb bbbt | Sbe bbbttt | fenbie bbb
2. Ordinary life INSUIANCE. ........cvuevieieeiriseeeie ettt ss s st s ses s snssssesanas | seessssssessesssssessssenes 923,937,873 | oo 825445221 | covvveeveeen, 1,154,668,019
3. Ordinary individual BNNUIIES.............eveeurrirreenerireeriereeeeisees s sesesssessssssssessssssses | cesseeesssssssesesssssnns 3,521,794,623 | ... 2,095,384,652 | ....covocverrrrirreinan 2,650,356,280
4. Creditlife (Qroup and INAIVIAUAL). ........ccoveveveireee ettt tes b s esse e | eebessssesssssssesssssssessessssessessssessessntes | sessessssessessesassesestssessssssssssessesssanss | sestessessssasssssesssssssessessstessessssensasenes
B GTOUD lf8 INSUTANCE. ... .o veeerreriaiieiseise ettt sttt st s bbb nts | £eseesesbeesessesbee b e b sessessesbneessestensans | eebietsnesessastaesebseeseebaebseesestenbenbnnss | Shsesseesantessessestens e b e s s es s st s s sents
6. GrOUD GNNUILIES......ocvvecveciiesieieesiee ettt b st s bt s s ss s ssssssssssessessesesansas | sbessessssissessessnssssassessssnneas 807,317 | e 798,590 | oo 1,816,239
T AGH = GrOUD. ottt b s E ekt | £eseeEeeEeE e R R eeE e bR s R R ee b e ket e s R enEentes | eeEetsreseREesE et e R s e s e bt et e s b st et ent | Shseeiees st et et st et es sttt nE s
8. A&H - credit (Group and INAIVIAUAL. ..........ccvicieiiiecee ettt saebens | ebesessesessssssesessesesssssebessesesessssetesss | sbsssssessssesesssssesassesessssssesessssesessnnns | sbesessssesssssesesssssesassetesessesesssantesans
9. ABH = OhBI ..ottt | Sesees ettt 1,899,224 | ... 891,295 | ..o 1,336,910
10.  Aggregate of all Other iNES Of DUSINESS.........c.cvvcviiiecieiicie e renies | eteresssisesesssesesssesesssebessssaesned 0 | oot 0 | oo 0
11 SUDLOTAL. ..ottt ettt sttt et | nesseessseees st 4,448439,037 | oo 2,922,519,758 | ....ovooverrrererernans 3,808,177,448
12, DEPOSIt-YPE COMIACES. .. ...cviveiieiiiiie ittt ettt ettt bbb s s sss st s ssntens | £iesstessessntessessssansessessnssssensesansensess | stessnssnsessessnsassessessnsensessnsansessesnsass | eessossessesansessessnsassassessnsassessnsansassas
13, TOMAl ettt e | eeesensseene et 4,448 439,037 | oo 2,922,519,758 | ....ccoovvverrrrrrerirnnes 3,808,177,448
DETAILS OF WRITE-INS
00T, oottt R Rt eene | e e bRt | HeRE R R bbbttt | bR
0O [ DO P PO PUSPE USROS
1003, oottt SRRk R Rt ens | e e R Rt es | HeREeeE R bbbttt | bR
1098. Summary of remaining write-ins for Line 10 from oVerfloW PAGE.........ccoviveveireeieiieicieriens | ceeveiseieiesse e 0 | e [0 U 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LINE 10 @DOVE).......cccuurverreererernemesersssnsssssesssnesees | seessessssessssssssssssssssssssssssssssseseens 0 | e 0 | e 0
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Statement as of September 30, 2017 of the NAT'ONW'DE L”:E AND ANNU'TY |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A.

Accounting Practices

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

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

Olentangy Reinsurance, LLC (Olentangy), a Vermont domiciled special purpose financial insurance company and subsidiary of the Company,
has been granted a permitted practice from the State of Vermont that increased the subsidiary’s valuation by $56,000,000 as of 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 is shown below:

SSAP F/S F/IS
# Page Line# 2017 2016

Net Income

Nationwide Life and Annuity Insurance Company state basis (Page 4,
(1) Line 35, Columns 1 & 3) XXX XXX XXX $  (100,723,961) $  (226,642,855)

(2) state Prescribed Practice that is an increase/(decrease) from NAIC SAP - -
(3) State Permitted Practice that is an increase/(decrease) from NAIC SAP - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ (100,723,961) $ (226,642,855)

Surplus

Nationwide Life and Annuity Insurance Company state basis (Page 3,
(5) Line 38, Columns 1 & 2) XXX XXX XXX $ 1,147,911,717 $ 968,248,010

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

Subsidiary valuation 20 2 8 56,000,000 56,000,000
(8) NAIC SAP (5-6-7=8) XXX XXX XXX ¢ 1,091,911,717 $ 912,248,010

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

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.

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

Going Concern

Not applicable.

Note 2 - Accounting Changes and Corrections of Errors

No significant changes from prior year end.

Note 3 - Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A.

Mortgage Loans

No significant changes from prior year end.
Troubled Debt Restructuring

No significant changes from prior year end.
Reverse Mortgages

Not applicable.

Loan-Backed Securities

1. Prepayment assumptions are generally obtained using a model provided by a third-party vendor.
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2.

3.

4.

NOTES TO THE FINANCIAL STATEMENTS

Not applicable.
Not applicable.

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

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ (904,621)
2. 12 Months or Longer $ (5,503,027)

b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 Months $ 116,306,931
2. 12 Months or Longer $ 38,675,542

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

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

E. Repurchase Agreements and Securities Lending Transactions

No significant changes from prior year-end.

3.

Collateral Received

b. Not applicable.

F. Real Estate

Not applicable.

G. Low-Income Housing Tax Credits

Not applicable.

H. Restricted Assets

No significant changes from prior year end.

I. Working Capital Finance Investments

Not applicable.

J. Offsetting and Netting of Assets and Liabilities

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

K. Structured Notes

No significant changes from prior year end.

L. 5* Securities

No significant changes from prior year end.

M. Short Sales

Not applicable.

N. Prepayment Penalty and Acceleration Fees

General Account Separate Account
(1) Number of CUSIPs 11 -
(2) Aggregate Amount of Investment Income $ 1,486,848 $ -

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes from prior year end.

Note 7 - Investment Income

No significant changes from prior year end.

Note 8 - Derivative Instruments

No significant changes from prior year end.

Note 9 - Income Taxes

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

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

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

During the nine months ended September 30, 2017, the Company received capital contributions of $250,000,000 from Nationwide Life Insurance
Company. On October 25, 2017, the Company received an additional capital contribution of $75,000,000 from Nationwide Life Insurance Company.

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

Note 11 - Debt
Not applicable.

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

No significant changes from prior year end.

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

No significant changes from prior year end.

Note 14 — Liabilities, Contingencies and Assessments

A-E. No significant changes from prior year end.
F. All Other Contingencies
Legal and Regulatory Matters

The Company is subject to legal and regulatory proceedings in the ordinary course of its business. These include proceedings specific to the
Company and proceedings generally applicable to business practices in the industries in which the Company operates. The outcomes of these
proceedings cannot be predicted due to their complexity, scope, and many uncertainties. Regulatory proceedings may also affect the outcome
of one or more of the Company’s litigation matters. Furthermore, it is often not possible with any degree of certainty to determine the likely
ultimate outcomes of the pending regulatory and legal proceedings or to provide reasonable ranges of potential losses. Some matters are in
very preliminary stages, and the Company does not have sufficient information to make an assessment of the claims for liability or damages. In
some of the legal proceedings which are seeking to be certified as class actions, the court has not yet decided whether a class will be certified or
(in the event of certification) the size of the class and class period. In many of the legal proceedings, the plaintiffs are seeking undefined
amounts of damages or other relief, including punitive damages and equitable remedies, which are difficult to quantify and cannot be defined
based on the information currently available. The Company believes, however, that based on currently known information, the ultimate outcome
of all pending legal and regulatory proceedings is not likely to have a material adverse effect on the Company’s statutory financial position.
Nonetheless, it is possible that such outcomes could materially affect the Company’s statutory financial position or results of operations in a
particular quarter or annual period given the large or indeterminate amounts sought in certain of these legal proceedings and the inherent
unpredictability of litigation.

The various businesses conducted by the Company are subject to oversight by numerous federal and state regulatory entities, including but not
limited to the Securities and Exchange Commission, the Financial Industry Regulatory Authority, the Department of Labor (DOL), the Internal
Revenue Service (IRS) and state insurance authorities. Such regulatory entities may, in the normal course, be engaged in general or targeted
inquiries, examinations and investigations of the Company and/or its affiliates. With respect to all such scrutiny directed at the Company or its
affiliates, the Company is cooperating with regulators. The Company will cooperate with its ultimate parent company, Nationwide Mutual
Insurance Company (NMIC), insofar as any inquiry, examination or investigation encompasses NMIC's operations. In addition, recent regulatory
activity, including activity by the DOL, may impact the Company’s business and operations, and certain estimates and assumptions used by the
Company in determining the amounts presented in the financial statements and accompanying notes. Actual results could differ significantly
from those estimates and assumptions.

Tax Matters

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

Indemnifications

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

Note 15 — 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.
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B. Transfers and Servicing of Financial Assets
No significant changes from prior year end.
2. No servicing assets or liabilities were recognized during the period.
4. There were no assets securitized during the period.
C. Wash Sales
Not applicable.

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

Not applicable.

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

Not applicable.

Note 20 — Fair Value Measurements

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

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

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

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

Level 2. Unadjusted quoted prices for similar assets or liabilities in active markets or inputs (other than quoted prices) that are observable or that are
derived principally from or corroborated by observable market data through correlation or other means. Primary inputs to this valuation technique
may include comparative trades, bid/asks, interest rate movements, U.S. Treasury rates, London Interbank Offered Rate, prime rates, cash flows,
maturity dates, call ability, estimated prepayments and/or underlying collateral values.

Level 3. Prices or valuation techniques that require inputs that are both unobservable and significant to the overall fair value measurement. Inputs
reflect management’s best estimates of the assumptions market participants would use at the measurement date in pricing the asset or liability.
Consideration is given to the risk inherent in both the method of valuation and the valuation inputs. Primary inputs to this valuation technique include
broker quotes and comparative trades.

The Company reviews its fair value hierarchy classifications for assets and liabilities quarterly. Changes in observability of significant valuation inputs
identified during these reviews may trigger reclassifications. Reclassifications are reported as transfers at the beginning of the period in which the
change occurs.

Independent pricing services are most often utilized to determine the fair value of bonds and stocks for which market quotations or quotations on
comparable securities are available. For these bonds and stocks, the Company obtains the pricing services’ methodologies, pricing from additional
sources, inputs and assumptions and classifies the investments accordingly in the fair value hierarchy.

A corporate pricing matrix is used in valuing certain corporate bonds. The corporate pricing matrix was developed using publicly available spreads
for privately placed corporate securities with varying weighted average lives and credit quality ratings. The weighted average life and credit quality
rating of a particular bond to be priced using the corporate pricing matrix are important inputs into the model and are used to determine a
corresponding spread that is added to the appropriate U.S. Treasury yield to create an estimated market yield for that bond. The estimated market
yield and other relevant factors are then used to estimate the fair value of the particular bond.

Non-binding broker quotes are also utilized to determine the fair value of certain bonds when deemed appropriate or when quotes are not available
from independent pricing services or a corporate pricing matrix. These bonds are classified with the lowest priority in the fair value hierarchy as only
one broker quote is ordinarily obtained, the investment is not traded on an exchange, the pricing is not available to other entities and/or the
transaction volume in the same or similar investments has decreased. Inputs used in the development of prices are not provided to the Company by
the brokers as the brokers often do not provide the necessary transparency into their quotes and methodologies. At least annually, the Company
performs reviews and tests to ensure that quotes are a reasonable estimate of the investments’ fair value. Price movements of broker quotes are
subject to validation and require approval from the Company’s management. Management uses its knowledge of the investment and current market
conditions to determine if the price is indicative of the investment’s fair value.

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

The fair value of derivative instruments is determined using various valuation techniques relying predominately on observable market inputs. These
inputs include interest rate swap curves, credit spreads, interest rates, counterparty credit risk, equity volatility and equity index levels.
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The following table summarizes assets held at fair value as of September 30, 2017:

Level 1 Level 2 Level 3 Total
Assets at Fair Value
Industrial and miscellaneous $ - $ 483,120 $ 184,780 $ 667,900
Total Bonds $ - $ 483,120 $ 184,780 $ 667,900
Common stocks 4,000,942 - 3,247,444 7,248,386
Separate account assets® 1,588,663,555 - - 1,588,663,555
Derivative assets - - 500,902,534 500,902,534
Total Assets at Fair Value $ 1,592,664,497 $ 483,120 $ 504,334,758 $ 2,097,482,375

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

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

Total gains
Beginning and (losses) | Total gains and
Balance at Transfers into | 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 $201,218 $- $ $- $17,917 $- $- $(34,243) $(112) $184,780
Total Bonds $201,218 $- $- $- $17,917 $- $- $(34,243) $(112) $184,780
Common stocks $3,226,008 $- $- $- $21,436 $- $- $- $- $3,247,444
Derivative assets $399,746,013 $- $-  $15,470,058 $56,821,692  $53,152,467 $-  $(24,287,696) $- $500,902,534
Total Assets at Fair Value $403,173,239 $- $-  $15,470,058 $56,861,045  $53,152,467 $-  $(24,321,939) $(112) $504,334,758

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 $12,843,722,039 $12,410,038,175 $320,358,791 $12,371,979,329 $151,383,920 $-
Mortgage loans, net of allowance 3,046,567,010 3,102,073,841 - - 3,046,567,010 -
Short-term investments 628,187,441 628,187,441 - 628,187,441 - -
Derivative assets 10,046,666 13,049,815 - 10,046,666 - -
Policy loans 77,016,538 77,016,538 - - 77,016,538 -
Securities lending collateral assets 59,266,768 59,266,768 59,266,768 - - -
Total Assets $16,664,806,462 $16,289,632,578 $379,625,559 $13,010,213,436 $3,274,967,468 $-
Liabilities
Derivative liabilities $13,020,401 $11,326,597 $- $13,020,401 $- $-
Investment Contracts 11,121,660,365 10,313,165,427 - - 11,121,660,365 -
Total Liabilities $11,134,680,766 $10,324,492,024 $- $13,020,401 $11,121,660,365 $-

D. Not Practicable to Estimate Fair Value
Not applicable.

Note 21 - Other Items

No significant changes from prior year end.

Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through November 10, 2017 for the statutory statement issued on November 13, 2017.

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

Type Il — Nonrecognized Subsequent Events:

Subsequent events have been considered through November 10, 2017 for the statutory statement issued on November 13, 2017.

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

Note 23 - Reinsurance

No significant changes from prior year end.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

Not applicable.
E. Risk Sharing Provisions of the Affordable Care Act
The Company does not have any accident and health insurance premiums that are subject to the Affordable Care Act risk sharing provisions.

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

Not applicable.
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Note 26 - Intercompany Pooling Arrangements

Not applicable.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.

Note 29 — Participating Policies

No significant changes from prior year end.

Note 30 - Premium Deficiency Reserves

No significant changes from prior year end.

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant changes from prior year end.

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

No significant changes from prior year end.

Note 33 - Premium and Annuity Considerations Deferred and Uncollected

No significant changes from prior year end.

Note 34 — Separate Accounts

No significant changes from prior year end.

Note 35 — Loss/Claim Adjustment Expenses

No significant changes from prior year end.
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8.1
8.2

8.3
8.4

9.1

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[ ] No[X] NAJ]
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). 04/02/2013
By what department or departments?
OH
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol[ ]
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] NoJ ]

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

Accountability for adherence to the code.

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

Qo8

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

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

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
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9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]

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

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

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

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] NoJ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 58,376,501
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] NoJ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 37,953,023 56,706,899
14.26 All Other 77,853,640 78,853,333
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 115,806,663 $ 135,560,232
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] NoJ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] NoJ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 59,266,768
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 59,266,768
16.3 Total payable for securities lending reported on the liability page: $ 59,204,163
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
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle
securities"].
1 2
Name of Firm or Individual Affiliation
Members of the investment staff designated by the Chief Investment Officer as detailed in the Corporate Resolution |
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[ ] NoJ ]
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[ ]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

1 2 3 4 5
Central Registration Depository Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Investment
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Statement as of September 30, 2017 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

Number Management
Agreement (IMA) Filed

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

18.2 If no, list exceptions:

Q08.2



Statement as of September 30, 2017 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount
T AT FAIM MOTIGAGES. ... cveiviecictei ettt ettt b bbb s s s s bt s b4 s s b2 s b a4 s b b8 s b s b et b s s A s s bbb s bbb bbbttt
1,12 RESIABNEAI MOTLGAGES. ... ..cecvveivireiiictsiete ettt bbbt s et se b s s st b s R b s s a4 s b b s bbb At b s h bbb bbb bbb bbb e b st bbb s st b st s
1.13  Commercial mortgages
1.14  Total mortgages in good standing

...... 3,102,073,841
3,102,073,841

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

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

1.34  Total mortgages with interest overdue more than three months

Long-term mortgage loans in process of foreclosure

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

1.44  Total mortgages in process of foreclosure
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) ...oivoireieieecse ettt s B 3,102,073,841

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

1.62 Residential mortgages...
1.63  Commercial mortgages
1.64  Total mortgages foreclosed and tranSErred t0 FEAI ESEALE. ..ot s bbb en s 0

Operating Percentages:

2.0 AGH 0SS PEICENL.......vuivieciiteiie ettt ettt ettt ettt s et s s bt s bt s s bt e s b s b s s s b s s 4 e s8R E e R A b s s AR RS R et st A s bR AR s R bbb s et ens | ekietssessetestesietantentesntnes 435.0
2.2 ABH COSt CONTAINMENE PEICENL..........eviveieeiiciiies ettt ettt sttt s e b e s b s s s s b e s et et A et b s es s et s s b et s bbbt es s b e b s b e b s st s et et en st et s tes shssessstessssssssssssesssssnsansesntantenan
2.3 A&H expense percent eXcluding COSt CONtAINMENT EXPENSES...........cvueiiiiieiieieiitisse ettt ettt s bbb bbb bbb bbb s s s st b bbb en b e b st s aes febsetsstessesssssnsenses et st ansessntas 3.6
Do you act as a custodian for health savings acCouNts?...........cc.ccveevevererersesrerirenennns Yes[ 1] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date G
Do you act as an administrator for hEalth SAVINGS GCCOUNES?............ceviieviiiieeieicteee ettt es e bbbt s et b s s bbb st s st et en s s bt n e sensans Yes[ 1] No[X]
If yes, please provide the balance of the funds administered as of the rePOrtiNg AAte............ev ettt G
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Statement as of September 30, 2017 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
Effective Date
NAIC Type of Certified of Certified
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  Reinsurer
Code ID Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) Rating

NONE

Q10




Statement as of September 30, 2017 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Including Policy
Active | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. Status Premiums Considerations Other Fees Considerations through 5 Contracts
1. AADAMAL .o AL|..... [ I 7,620,287 | ..oooveeeeeernereinens [ e 18,232 [ i 32,966,091 |.......... 40,604,610
2. Alaska.... LAK L. ...952,801 |.... v 3,012,408 | ..3,965,915 |..
3. Arizona... LAZ L. 16 814,794 | ..cceeeern6,915 | 23,873 | 160,356,139 |.......177,201,721 | ..
4. Arkansas LAR | L. ...4,090,021 |................. 18,647 |................. 13,300 | ........ 21,840,625 |..........25,962,593 | ..
5. California... .CA|... L. 177,432,855 | ..o 29,260 | oooivvennen 808 | 315,443,217 | ........492,906,140 |..
6.  Colorado.... .COJ..... L. 65,363,586 |..........77,867,567 |..
7. Connecticut L CT| e L. 16,364,146 | .. 30,278,565
8. Delaware........... .DE|..... L. 10,616,148 | .. 20,151,431
9.  District of Columbia... .DC..... L... veeen2,008,050 | .. 3,560,976
10.  Florida............... WL Lo]e57,118,879 |..............238,985 | ............... 113,165 | ...... 368,184,569 25,655,598
11.  Georgia.. LGA ... Lo e 18,896,538 | ..o e 71,437 | 118,383,210 | ........137,351,185
12.  Hawaii O o [ L... 35,641,874 | .. 40,736,948
13.  Idaho.. D L... 26,324,177 | .. 27,515,392
14.  lllinois. JOO | L... 65,021,928 | ........199,442,609
15.  Indiana... AN Lo]ien..9,440,601 |............... 120,408 |.............. 11,774 | ...... 100,188,899 ..109,761,682
16, JOWA. oot eessese e ssssssneseessssesssnsessessensenenes A s L... 10,312,801 | .......... 14,768,851
17, KaNSES...ceeceereee e snesseneneen KO [ s Lo] e 5,440,480 | oo [ 14,308 | 65,525,580 | .......... 70,980,368
18, Kentueky.....oooveererererrcnrenenceeneseneseseeneeeneen KY [ [ IR 9,895,413 |.................86,037 |.................20,788 | ........ 62,324,208 | .......... 72,326,446
19, LOUISIANA. ......vvveereererrieireireeereineeereiseeneessnesseenessneeneennens LA [ L... 6,436,561 |.... 49,670,999 | .. 56,159,656 | ..
20, MaINE.....oveeereeereireereereeeeesereeeeneensseeensessesensenssensenensME | i L... 1,367,450 |.... veeee.8,480,580 | .. 9,853,775 |..
21, Maryland.......ccoevieninennenneneeeseenseeeneeeeneenenMD i Loi]eornnnn27,075,910 | ... A74,437 71,661 77,129,685 | ........ 104,451,693
22, MaSSAChUSELLS.........c.cooveeeeeeeeeeeee e MA ... L.]|......19,009,091 |................23,927 |................63,317 | ........ 78,836,575
23, MiIChigan.......occoereereneerieeneseeneeseeeeneeseneneeneessenee M i L..].......46,001,525 |...............101,191 | .................80,925 | ...... 215,470,091 | ..
24, MINNESOta......ccveveveeeeeeeeeeeeeeeeeeeeeeeeessssneeeee s MN L. 126,423,859 | ..
25, MISSISSIPPI.....couverrvrrirrinricierierineieiesesienisesesiesesenseeseneneMS | i Lo 3,809,805 | o | v 2,817 | i 12,215,776
26, MISSOUI....voveereeeeseieeeese et nnes MO|...... [ I 12,852,631 | ..ovovviererivienes [ everireneennn 20,780 | i 46,201,555
27, MONtANA.....c.ceereeeireeineeceeeneeeeseesseeeesneeeennssesenneen M i L. ...510,205 | .... 5,329,212 | .. ..5,839,417 .
28, Nebraska.........cccoeoveueevrenenineneneenesesiennesssnsenenneenes NE | i L... 3,656,110 |.... 60,588,763 | .. 64,248,683 | ..
29, Nevada.....comnerenrnrrnenrnsssssessssesessnsssssssssneene e NV | e [ IO 12,982,201 | ..ovovveevicienes | e 9,189 | i 19,815,753 | .......... 32,807,143
30, New Hampshir€.......co.ovueerinrenrieieinsisieessisssss s NH...... [ IR 1,718,900 18,223,664 |.......... 19,947,644
31, New Jersey.... LN L... 45944572 |.... 79,109,693 | ........125,186,570
32, New Mexico... NM ... L... 1,574,876 |.... 25,061,882 | .. 26,645,405
33, New York....... WNY N.. 2,011,460 |.... 120,145,949 | . 22,157,798
34.  North Cardlina... .NC|..... L. 41,246,005 |.................13,858 |...............128,582 | ...... 175,573,304 | ........216,961,749
35.  North Dakota. .ND|...... L. 1,205,776 | v | e TATT |, 11,035,248 | .. 12,242,501
36.  Ohio........... LOH ... L. 46,783,675 | .............. 115,575 | ...............185,140 | ...... 193,888,714 | ........240,973,104
37.  Oklahoma.. .OK]...... L. 3,227,361 |.... 23,787,950 |..........27,020,820 | ..
38.  Oregon... .OR[...... L. 6,964,344 |.... 23,505,933 |..........30,574,061
39.  Pennsylvania.. PA|..... L. ..61,546,708 |.... 23,643,174 | .......185,444,248 | ..
40. Rhode Island.. Rl L. 3,949,175 |.... ..5,082,035 |.. ..9,055,800 |..
41.  South Carolina... .SCl..n. L. .10,468,287 |.... 50,371,131 |.. 61,149,884 |..
42.  South Dakota..... .SD .. L. 7,291,162 |.. ..9,615,360 |..
43.  Tennessee. LTINS L. 13,219,614 .. 86,692,776 |..
44,  Texas..... W TIX Loifon.70,429,819 |................. 20,645 |..............212,352 | ...... 226,387,185 | ........297,050,001
45.  Utah....... WUT L. 52,029,030 |.. 62,627,237 |..
46.  Vermont WVT L... 5,250,831 |..
47.  Virginia... LWVALL L. v 134,378,726 | ..
48.  Washington WWAT L L. 57,067,959 |..........75,156,559 | ..
49.  West Virginia.. WYL L. 16,995,256 | .. 22,399,578 |..
50, WISCONSIN.....ceveirierieiiiriiniernernnenenenneneeneienensensnsenseneeen W1 i L...
51 WYOMING...oiiiiricrricenceneeseesssesssesneseennnesnene WY | i, Lo [ 917,150 [ | 2,176 ] 0000.5,680,624 1 ............6,599,950 | ..o
52.  American Samoa... LAS L N..
53.  Guam............ .GU ... N..
54, PUErtO RICO......ccvvirieircrrincrcrisccneeeseessenesnseneee PR | N..
55.  USVirgin Islands..........cccocvverrerrenienrenenrieesnenesessennennee Vi N..
56.  Northern Mariana Islands.. WMP .. N..
57.  Canada.......ccccovuneenn. CAN |...... N..
58.  Aggregate Other AlIEN.........ccccvivevveiinrnieseese e OT [...XXX
59, SUBOLAL....cvveeicicieie s (a)..50
90. Reporting entity contributions for employee benefit plans............ cee XXX | et | e | e | o | o0 | i,
91.  Dividends or refunds applied to purchase paid-up
additions and anNUItIES...........c.ceievveiieeceececece e XXX e 384,728 | ..o e | s | e 384,728 | ..o
92.  Dividends or refunds applied to shorten endowment or
premium paying Period...........ccceverriereiniennerereseeeeeseesenns e e XXX | et [ e | e | e | e {0
93.  Premium or annuity considerations waived under disability
or other contract ProviSIoNS...........coueveveereerieereeeeeesieseees e XXX e 182,020 [ e | e [ s
94.  Aggregate other amounts not allocable by State.. .0
95.  Totals (Direct BUSINESS)..........cc.cevvevrivnnee. 3,520,97 184
96.  Plus Reinsurance ASSUMEM..........ccocvvevveereeneeencrneeneenneennennenes |ooe KKK | v (T01) | e Lo [
97. Totals (All Business)......... 3,520,972,184
98. LessReinsurance Ceded...........cocvenivrvninrencnenncnenienncnnee o0 XXX | 1000000.151,406,528 | oo 5,739 [ [ 19,569,176
99. Totals (All Business) less Reinsurance Ceded...........ccccccvunnnnne. ...3,501,403,008
DETAILS OF WRITE-INS
58001. Foreign - Other Alien. XXX 647,371
58002, ..ot snsesssssestseessessensnsssessessessssesseses | 1o KKK [ verreinnsinseneeeneeseneens
58003. oo SO O ORI UUOSPOROTSUTTRTRTI FOTUIOSRRSTR T
58998. Summary of remaining write-ins for line 58 from overflow page... | ... XXX | ..ccoovvevircininnnn 0 .0 .0
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above). XXX .0 .0
9498. Summary of remaining write-ins for line 94 from overflow page... | ... XXX | .. .0 .0 .0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)...........c.. | .. XXX | tovevivviciniiinenn0 | o, O] e 0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG (R) - Registered - Non-domiciled RRGs;

Q-

Qualified

(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Insert the number of L responses except for Canada and Other Alien.

(@)

Q11

Qualified or Accredlted Relnsurer;
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Statement as of September 30, 2017 of the NAT'ONW'DE L”:E AND ANNU'TY |NSURANCE COMPANY

NATIONWIDE®

FARMLAND MUTUAL
INSURANCE COMPANY NATIONWIDE MUTUAL NATIONWIDE MUTUAL
INSURANCE COMPANY FIRE INSURANCE COMPANY
Centiicate (CASUALTY) H (FIRE)
o OH
Casualty A
NATIONWIDE
CORPORATION RETENTION
Common Stock: ALTERNATIVES LTD
13,642,432 Shares
|Common Stock: 120,000 Shares
Casualty-95.2%
Fre4.8% [Fire-100%
(seepage2y  OH BER
ALLIED HOLDINGS
DEPOSITORS SCOTTSDALE
o O e NATIONWIDE GENERAL AMERICAN MARINE NNOVS, LLC (DELAWARE), INC. ALLIED GROUP, INC. o JErOsTORS spcomsoALE ( oL )N?NSC
co INSURANCE COMPANY UNDERWRITERS, INC. (AHDI) (DEPOSITORS) (SIC) .
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
Casualty-100% Casualty-100% Casualty-100% Casualty-100% Casualty-100% AHDI - 100% AGI100% Casualty-100% Casualty-100%
OH OH FL OH DE 1A 1A OH ‘ D%
PROPERTY SCOTTSDALE TITAN INDEMNITY VICTORIA FIRE &
CRESTBROOK INSURANCE NATIONWIDE INSURANCE ALLIED NATIONWIDE INSURANCE
COMPANY INDEMNITY COMPANY INTERMEDIARIES, INC. VICTORIA NATIONAL HARLEYSVILLE GROUP INC. AND CASUALTY COMPANY OF AMERICA SURPLUS LINES COMPANY CASUALTY COMPANY
(NW INDEMNITY) INSURANCE COMPANY (HGI) 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 mmon Stack 300,000 Shared ‘Common Stock:4,319 Common Stock: 1,
Casualty-100% AHDI-100% .= AGI-100% SIC-100% THI-100% THI-100%
Casualty-100% Ity-100% Casualty-100% hal-100% i
y oH Casualty-100 OH asualty OH OH DE 1A OH AZ I > OH
NATIONWIDE EXCLUSIVE
EALTY AMCO PREMIER AGENCY, WESTERN
oy NATIONWIDE INSURANCE AGENT RISK PURCHASING N NVESTORS, (1D ol INSURANCE COMPANY HERITAGE INSURANCE TITAN INSURANCE VICTORIA AUTOMOBILE
COMPANY OF FLORIDA GROUP, LLC 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 Common Stock: 5000 Shares —
Casualty-100% HG1-100% 11005 AGI-100% sic-100% o victoraire-100%
1009 - NW Indemnity-3% - AGH - -
Casualty-100% oH oH 1000 OH OH NJ 1A 1A AZ mi OoH
[
NATIONWIDE MEMBER
NCC OF AMERICA, LTD. LONE STAR NATIONWIDE ASSET HARLEYSVILLE LAKE ALLIED SOLUTIONS AGENCY. INC. [HITAN AUTO INSURANCE VICTORIA SELECT
(INACTIVE) GENERAL AGENCY, INC. MANAGEMENT, LLC STATES INSURANCE COMPANY GENERAL AGENCY g FREEDOM SPECIALTY OF NEW MEXICO, INC. INSURANCE COMPANY
NATIONWIDE LLOYDS COMPANY lcormmon Stock: 20,000 Shares, [ | INSURANCE comPANY ,INC. ||
Common Stock:300,000 Shares| Common Stock 1,000 Shares [~ Common siod: 527,041 ‘Common Stock; 292,000 Shares Common Stock: 1,000 Shares| Common Stock: 1,000 Shares
Common Stock: 5,000 Shares
ATEXAS LLOYDS Shares omnon Stock laG-1000
Casualty-100% Sic-100% THI-100% Victoria Fire-100%
NC-100% Casualty-100% HGl-100% AMCO-100%
- GB. ™ ™ OH mi IA A OH NM OH
T —
NATIONWIDE VETERINARY PET
NATIONWIDE CASH INSURANCE CO.
NATIONWIDE AFFINITY A caconre T COLONIAL COUNTY MANAGEMENT COMPANY: HARLEYSVILLE PREFERRED ALLEDTEXAS ADVANTAGE MORTGAGE pe TITAN INSURANCE VICTORIA SPECIALTY
INSURANCE COMPANY AND CASU: MUTUAL INSURANCE INSURANCE COMPANY AGENCY, INC. COMPANY (NAMC) SERVICES, INC. INSURANCE COMPANY
OF AMERICA INSURANCE COMPANY COMPANY — 1c 100 5h N ommon Stock: 333837 T Tlommenttodk 6,935 —! —
 Common stack Common 5tocki60,000 Shares Surplus Debentures: Common Stock: 100 shares CommonStock 470000 Common Stack: 1,000 Shares hares shares CommonStock: 1 Share Common Stock: 1,000 Share
Assurance
. lAMco-100% lamco -87.3% THIF100% Victoria Fire-100%
Casualty-100% Casualty-100% Lone Star Hak-100% |Alied P&C -8.47% SIC-100%
OH OH 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 Smsl\esﬂ‘emger Limited OF NEW YORK AGENCY
Common Stock: 590 Shares. | Common Stock: 58,334 Shares iability Company . C Stock: 11,000 Sh:
| Common Stock: 56 [Common Stock: 100 Shares 15,000 Shares ‘Common Stock: ares| VP1-100%
~ - Casualty-100% HGI-100% NAMC-100%
Casualty-100% A Casualty-100% oH asualty- oH Casualty-100% OH PA Tac A
HARLEYSVILLE LIFE NATIONWIDE SERVICES
HARLEYSVILLE
NATIONWIDE ASSURANCE| INSURANCE COMPANY COMPANY, LLC HARLEYSVILLE
NSC) WORCESTER INSURANCE COMPANY
COMPANY ( INSURANCE COMPANY VPl SERVICES INC.
ok [N
Commonsiod 1750 5hares Shares e Single Member Limited Common Stack; 20000 Cmmonsiede 237500 VPI-100%
Liability Company Shares
Casualty-100% Casualty-100% HGI-100%
OH PA| Casualty-100% OH HGI-100% PA PA CA
Subsidiary Companies  — Solid Line
Contractual Association = Double Line

(Casualty/Fire subsidiaries)

Limited Liability Company - Dotted Line

November 1,2017 Page 1
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Statement as of September 30, 2017 of the NAT'ONW'DE L”:E AND ANNU'TY |NSURANCE COMPANY

NATIONWIDE®

NGV-99%

DE|

NW Corp.-100%.

NATIONWIDE FINANCIAL
SERVICES, INC. (NFS)

100 Shares

DE

NATIONWIDE INVESTMENT
ADVISORS, LLC

FARMLAND MUTUAL
INSURANCE COMPANY NATIONWIDE MUTUAL NATIONWIDE MUTUAL
Guaranty Fund INSURANCE COMPANY FIRE INSURANCE COMPANY
(CASUALTY) (FIRE)
Casualty (See Page 1) OH (See Page 1) OH
1A
<
CORP)
Common Stock: 13,642,432 Shares.
Casualty-95.2% OH
Fire-4.8% ,
I 1
NATIONWIDE GLOBAL
HOLDINGS, INC.
Common Stock:
Common Stock 1 share
NW Corp.-100% OH EAGLE CAPTIVE
REINSURANCE, LLC
" OH NATIONWIDE LIFE NATIONWIDE FINANCIAL
NW Life-100% INSURANCE SERVICES CAPITAL TRUST
NWD INVESTMENT COMPANY (NW LIFE) R
MANAGEMENT, INC. NEWHOUSE CAPITAL Preferred Stock:
‘Commen Stock: 3,814779 Shar
(NWD Invest) PARTNERS, LLC JEFFERSON NATIONAL 8779 Shares NFS-100%
Commen Stocks 958,750 Shares {———- NWD Invest -19% FINANCIAL CORP. NFS-100% OH DE
NW Corp 100% Casualty-70% (NFC)
Breferted Stock. 500,000 Shares Fire-10% NATIONWIDE LIFE AND
NW Corp 100% ANNUITY INSURANCE NATIONWIDE FUND
DE| DE| NW Life-100% DE COMPANY — ADVISORS
(NLAIC)
T NES-
NWD ASSET Common Stock: 66,000 Shares DELAWARE BUSINESS TRUST
NATIONWIDE EMERGING ml:’l:ﬁgsmmg JEFFERSON NATIONAL NW Life-100% OH DE|
MANAGERS, LLC , INC. JEFFERSON NATIONAL LIFE INSURANCE
777777 [ (NAMHI) SECURITIES. INF ADVISORS, INC. H
CORPORATION (UNLIC) REGISTERED INVESTMENT
NWD Invest-100% |Common tock: 20,000 Shares OLENTANGY ADVISORS SERVICES, INC.
" NWD Invest-100% DE | |'NFc-100% DE NFC-100% DE REINSURANCE, LLC —
DI ‘ NFC-100% LR Common Stocks 201,300 Shares
I NFS-100%
RIVERVIEW NLAIC - 100% VT TX
NATIONWIDE GLOBAL
+ INTERNATIONAL VENTURES, INC. JEFFERSON NATIONAL
GROUP, INC. e LIFE INSURANCE NATIONWIDE INVESTMENT NATIONWIDE BANK
f— [COMPANY OF NEW YORK] SERVICES CORPORATION
— CommonStock: 2,800,000 Shares
Common Stock: 100 Shares Common Stock: 5,000 Shares
NWD Invest - 100% ommontock 5/
DE NAMHI-100% DE INLIC-100% NY W Life-100% oK NFS-100% FED
H NATIONWIDE FINANCIAL
ASSIGNMENT
NEWHOUSE CAPITAL | COMPANY
PARTNERS I, LLC Common Stock: 100 Shares
NW Life-100% OH

NFS DISTRIBUTORS, INC.
(NFsDI)
Common Stock: 100 Shares

NFS-100%
DE

NATIONWIDE FUND
MANAGEMENT LLC

NFSDI-100% DE

NATIONWIDE FUND
DISTRIBUTORS LLC

NFSDI-100%
DE
NATIONWIDE
SECURITIES, LLC
NFSDI - 100% DE

™| Common Stock:

NATIONWIDE FINANCIAL
GENERAL AGENCY, INC

1,000 Shares

NFSDI- 100%
PA

NATIONWIDE RETIREMENT
SOLUTIONS, INC.

ommon Stock: 236,494 Shares
- NFSDI-100%
NW Life-100% OH DE
Subsidiary Companies  — Solid Line
Contractual Association = Double Line
Limited Liability Company -~ Dotted Line
November 1,2017 Page 2

(Nationwide Corp. subsidiaries)
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Statement as of September 30, 2017 of the NAT'ONW'DE L”:E AND ANNU'TY |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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31-1486309.. | ....4595018 10 W. Nationwide, LLC... Nationwide Realty Investors, Ltd..................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 31-1486309.. | ....4810074 |.. 1000 Yard Street, LLC . | Nationwide Realty Investors, Ltd.. .. | ownership. ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....4869474 1015 Long Street, LLC Nationwide Realty Investors, Ltd.............c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........oeeeverrerrereernens [ coreerrenens 31-1486309.. | ... 4810047 | ...ocovovrrrnne [ cerrrreireireesninninne 1050 Yard Street, LLC........ccoovvevvreernincreireiennns Nationwide Realty Investors, Ltd. ...........c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 [ NationWide.........ccoevveverrrecrees | v 31-1486309.. | ....4810038 |......ccovcvrvevers | ererriererrerereninens 1125 Rail Street, LLC.......ccovevevveerereceecenen, Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 |NationWide.........oeveereeereereereens [ coveereeeens 31-1733036.. | ...4594963 |.....ccovvvrnne [ e 120 Acre Partners, LLC........cocovcvevinincreienes Nationwide Realty Investors, Ltd..........ccc.cc.e. ownership.......... | ... 95.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide.........ccoovrrvrererrnns [ evrerrenns 26-2451988.. | ....4288132 | ...ccvvvvivirens [ 1492 Capital, LLC Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoeevrerrrverens [ eorrerenan 31-1486309.. | ....5113932 | ..o [, 111 Rivulon Boulevard, LLC... Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 [ NationWide.........cccevvrverrrecrees | v 31-1486309.. | ....4810083 |......ccoecvvvevers | eerviereiercrenenne 155 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoeurvrererreens [ v 31-1486309.. | ....5113923 | ...ccvivieies [ 161 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 [ Nationwide.........cccevvererrrcerees | v 31-1580283.. | ....5042171 | ..coovieviviies e 170 Marconi, LLC.......coccveeveerceecece e NWD Investments, LLC.........cccccoeevvrirerrierennn ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........oceeereeerrereereens [ oreereeeens 31-1580283.. | ...4960960 |......ccoovvrnee | crrmrrreirerriniineinns 245 Parks Edge Place, LLC........ccccovvovinereirnenne NWD Investments, LLC........ccocoemerniereereenienes ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 [ NationWide.........ccoevvererrvcerenes | corrreerenns 31-1486309.. | ....4810092 |....cccovvrveves [ eerrrerererereniens 275 Rivulon Boulevard, LLC... Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoevrrrererreens [ errrerenns 31-1486309.. | ....5092952 |.......ccooevvrvens [ eorrererrieirerieine 343 N. Front, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide.........ccoeevreerrecrees | v 31-1580283.. | ....4590835 |......ccoecvrvivers | eerrierereirereiins 400 West Nationwide Boulevard, LLC................ OH............ NIA............. NWD Investments, LLC.......c.ccccovvvverererrerennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoevvrerrrrrens [ v 31-1580283.. | ....4591140 | ..cooovvireieiens [ 425 West Nationwide Boulevard, LLC................ OH............ NIA.....ccoon. NWD Investments, LLC..........cccovuvrvererrirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 [ Nationwide.........ccoeeuererrreerees | v 31-1486309.. | ....4595009 |......ccovovrvivers [ ererviereiererenines 44 Chestnut, LLC.......coccvevevieeeceeee e Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....4890843 75 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide. 20-4939866.. | ....4590750 |.. 775 Yard Street, LLC.. . INRI Equity Land Investments, LLC... . | ownership. ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 20-4939866.. | ....4810104 780 Yard Street, LLC NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 20-4939866.. | ....4671583 795 Rail Street, LLC......ovvevererereeceneireireenees NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 20-4939866.. | ....4590602 |.. 800 Bobcat Avenue, LLC.... . INRI Equity Land Investments, LLC... . | ownership. ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 20-4939866.. | ....4671499 800 Goodale Boulevard, LLC NRI Equity Land Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoerrvrererrians [ v 20-4939866.. | ....4671789 |...ccveveeiiens [ e 800 Yard Street, LLC......ccooevveveeeiecriecines NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........oovvrverererence [ eovererrenns 20-4939866.. | ....4590778 |....ccoovvviees [ 805 Bobcat Avenug, LLC........cccoverernrrrineenns GVY Residential, LLC.........ccocovrereerrenieneerrirninns ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoerrvererrans [ errerrenns 20-4939866.. | ....4890834 |....ccccccovvviiens [ eovrererriererieine 808 Yard Street, LLC......ccoevveveeeereriecriinas GVY Residential, LLC........cccccoevererrerrirererrenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........ccoervvererrreerenes | corrrirerenns 20-4939866.. | .... 4869465 |......cccecvviiers | eerirereieereis 820 Goodale Boulevard, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoerrvrererrinns [ errrerrenns 20-4939866.. | ....5042612 |....cccocovvivrvens [ v 825 Junction Way, LLC.........ccoevervrerrerrirerennes GVY Residential, LLC.........ccccoeveverrerrrererinnns ownership.......... ....100.000 |Nationwide Mutual Insurance Company
828 at the Yard Condominimums Home
...................... 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




I'€l0

Statement as of September 30, 2017 of the NATlONWlDE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE Y

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 | .......cccovivers | ererrereneeiis 895 W. Third Avenue, LLC NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........covrrvererrians [ errrerrenns 20-4939866.. | ....5143069 |.......cccoevvvens [ rorrrrrirrieirerieinne 950 Dorchester Way, LLC........cccoevevrviireiriinnnns GVY Residential, LLC........ccccccoeveverrerrrrererenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company

0140 | NationWide........oeveverrerrereernens [ coreerrerens 31-1486309.. | ...5092943 |.....cccovvvrivrs [ e 960 Bobcat Avenue, LLC........ccccovrveverrireininnns Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide..........cceerrrrererrans [ erererrenns 31-1486309.. | ....4810029 |...cccoovvvivivens [ ervrrrerriererininns 975 Rail Street, LLC......covvrereieeesieesiiennns Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........oveeveererrereereens [ crrerrenens 31-1486309.. | ....5082001 |...oovvrvrvrnre [ cermrrrerrerreesnenninns 995 Yard Street, LLC......ooovvvvrerrrerereieieees Nationwide Realty Investors, Ltd...........ccc........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 31-1680808.. | ....4594833 AD Investments, LLC........ccccovvvrerenrereinennnns Nationwide Realty Investors, Ltd...................... ownership.......... | ... 60.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 31-1580283.. | ....4590992 |.. ADTV, LLC.................. ... INWD Investments, LLC ... | ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 52-2227314.. | ....4287247 AGMC Reinsurance, Ltd..........cccccoeeveverervierennes Nationwide Advantage Mortgage Company..... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company

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

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

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

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

ALLIED Property and Casualty Insurance
0140 | Nationwide.........cccevvererriernns 42579... [42-1201931.. | ... 4287144 | .....covvveees | e Company A, ALLIED Group, INC.....cccovvevereriersiercreiieeenes ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Nevooi [
0140 | Nationwide..........ccoevrvrererreens [ v 42-1527863.. | ... 4287238 | ....ccceovervreres e ALLIED Texas Agency, INC.........cccocevevrrrerennee. TXeooeies AMCO Insurance Company.............ccceeerverenae ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO DU
0140 | Nationwide . [42-6054959.. [ ... 4287153 | ...oovveveereeeres | eeereireieieiinieinns AMCO Insurance Company...........ccceeereveerrrene A ALLIED Group, INC.....cuevevcrersiereeeeeeesiens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N | e
0140 | Nationwide..........ccoevrvrererrrens [ v 59-1031596.. | ....4288011 | ....ccooevvieiers [ American Marine Underwriters, Inc.................... FLoioine, A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N | e
0140 | Nationwide..........cocoevvereererens [ v 81-4532504.. | ....5082029 |....cc.cccovvvrver [ eovrrrrereierierreine American Tax Credit Fund 2017-A, LLC............ OH............ NIA......ooon.. Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO DA
0140 | Nationwide..........ccoevrvrererrrens [ v 82-2001573.. | ...5167113 | .o [ American Tax Credit Fund 2017-B, LLC............ OH............ NIA.....coone Nationwide Life Insurance Company ............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ USSP
0140 | Nationwide.........covvvrvrerrrenne [ eovrreerenns 31-1580283.. | ... 4591177 | ..o [ Arena District CA I, LLC.....c.ovvevrrrrreeineireis OH............ NIA ..o NWD Investments, LLC.......cccocovrvrrrrerrerninnenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RS PR
Arena District Garage Condominium
.................................................................... M@ | NMAeieiiiins [ [ creissesneeennn. | ASSOCHatioON OH............ |OTH.............. | Other non-Nationwide Other non-Nationwide..........c.cocevrernrrernrnnens | veeeeNeviiiei [ 21
.................................................................... 90-0280710.. | N/a.....cocvens | coreererreirnenees | eeneireenerinnneenene.. | Arena District Owners Association..................... | OH............ |OTH.............. | Other non-Nationwide Other non-Nationwide............coceeereeneenerenenens | veeeeNeviioii [ 21
.................................................................... Nauovrereees | NAeriiiiins | vevrreiieiiniinnes [ eeierenenenenenne. | Arena District Swim Club Association................ |OH............ |OTH.............. | Other non-Nationwide Other non-Nationwide..........cccoeervvernrereerernnens | veereNeviiinns [ 21
0140 | Nationwide..........ccoerrrrererrians [ errrerrenns 31-1486309.. | ....5012277 | ..cceverviviiens [ Ballantrae Woods, LLC..........cccoeviviererirrnnnnn. OH............ NIA....ccoone Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
0140 | Nationwide..........ooerrvrrerereenne [ eovererrens 26-4083207.. | ....4869447 | ...ocovvvvvvve [ Berkshire Crossing Development, LLC.............. DE.....ccce.. NIA....orne NorthStar Commercial Development, LLC....... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ S PR
0140 | Nationwide..........ccoevrvrererrrens [ v 31-1184438.. | ... 4594842 | .....cooovvvvie [, Boulevard Inn Limited Liability Company........... OH............ NIA....ccoin. Nationwide Realty Investors, Ltd...................... ownership.......... | ...... 94.800 |Nationwide Mutual Insurance Company........... | ..... N........ T,
0140 | Nationwide..........covvrverveerenne [ eovererrenns 31-1555487.. | ....4593658 | ......ccovvvirens [ v Broad Street Retail, LLC.......c.cocvvvrrirrerrirrinienee DE......cc... NIA .o Nationwide Realty Investors, Ltd...........c.c........ ownership.......... | ... 60.000 |Nationwide Mutual Insurance Company........... | ..... N........ T
0140 | Nationwide..........ccoerrvererrrans [ errerrenns 20-3624379.. | ....4595531 | ..cocoveviviiens [ Brooke School Investment Fund, LLC................ DE.....cc... OTH..covveee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N........ Y
Limited partner

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

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

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

.................................................................... Naeeeies [N v [evvieeivesiieveeennn. | Co-Investment Fund, LLC.........oovvevcvvivicinne Other non-Nationwide.............cccoeevvereevvcerecins [N [ e, | Other non-Nationwide..........covevcveeeeceecieees | N [ 21
0140 [ NationWide.........cceevveverrrecrees | covrvirerenns 31-1579973.. | ....2998688 | ......cccecvvvevers | eerriererierereienne COLHOC Limited Partnership.......ccccoecevevennnes NRIArena, LLC.......c.cooeveeiieviceeceeieene ownership.......... [ ...... 30.760 |Other non-Nationwide............cccoevverevereenienies | enee N........ T
0140 | Nationwide.........ocrvurrrrvereennn. 29262... | 74-1061659.. | ....4288057 |....cocovvvvevens | orerrerreirerineeneenens Colonial County Mutual Insurance Company..... | TX............. A Other non-Nationwide...........cocuererreneencereirninns CONract.......cvves | evreercrcinenes Other non-Nationwide............oceeereereeneererniens | veene [\ A
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.................................................................... 45-4901238.. |N/@...cccvrres | cerrrrniieenens | onrssisessnienenennns | COlUMbUS Arena Management, LLC.................. |OH............ |OTH..............| Other non-Nationwide............c.coccoererrnrnrcnncnnes [M@eciiivivcreneis [ covvneireienns | Other non-Nationwide.........ocoeveveveecncnccnnnne | eeeelNuciiies | 2
0140 | Nationwide.........cooerrrrerrrrrnnnns 18961... |68-0066866.. | ...4288178 |.....cecvevrierrs | errererrirereirirnnnns Crestbrook Insurance Company...........ccccceuennee OH............ A, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
0140 | NationWide........oeveverrerrereernens [ coreerrerens 31-1486309.. | ...4590255 |.....cccovvvrinne [ cemrrrireieinienninns Crewville, Ltd.........oovererrrercrereresecreieeeeene OH............ NIA ..o Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ SO RS
0140 | Nationwide.........coovrrrrerrrrrnnns 42587... |42-1207150.. | ... 4287162 | ...coovrvervrerrs | errerrerrirereirsinnens Depositors Insurance Company............cccvueernee. A A, ALLIED Group, INC.....vvvvevirrieieisireieisiisninnens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
Discover Affordable Housing Investment Fund |
.................................................................... 46-4104813.. |Nfa.....cccncrins v | eovenerieiseneneenen |LLC OH............ |OTH.............. | Other non-Nationwide.............ccocvvrvrnininevnes [ M [ v | Other non-Nationwide.........covevceeencnencnenn | eeeelNuviiin | 21
0140 | NationWide........oeveverrerrereereens [ covrerrerens 33-0096671... | ... 4287694 | ......ccovvvrevre | cerrrreireieeneinninne DVM Insurance AgeNCY........cvueeeereereeereeneenne (07, W NIA ..o Veterinary Pet Insurance Company................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Nerees | e
0140 | Nationwide.........covvrrrrrrrrrrnnns 15821... |47-4523959.. | ... 4890825 |......cccovvvvivrs | errererirnreiriinnnns Eagle Captive Reinsurance, LLC...........cccccevunn. OH............ A, Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
0140 | NationWide........oceeeeeerrrereerees [ oreereeens 20-1945276.. | ...4590590 |......ocooorrenees | cermrrrirrirrineineinns East of Madison, LLC.........c.cocovrurrinenrererrinaenne DE.....c...... NIA e 120 Acre Partners, Ltd........ccooovvrenineireinennes ownership.......... | ... 24.910 | Nationwide Mutual Insurance Company........... | ..... [\ T
0140 | Nationwide.........cccevveverrreerees | v 20-1945276.. | ....4590590 |.....cccovovrvives [ evervirererrirereninnns East of Madison, LLC.........cccccevvvevvivcrereiiene. DE............. NIA............. ND La Quinta Partners, LLC............ccooevrvrnnne ownership......... [ ...... 75.090 |Nationwide Mutual Insurance Company........... | ..... N........ T
.................................................................... 30-0951639.. [n/a.....cccoceews | covrceveviieieens [ eveiveveeiiesenenn. | ERN-4 Property Owners Association, Inc.......... |OH............ |OTH.............. | Other non-Nationwide..............cccocoevveverrrveveces [ N@eieciiirieiccsies | ceereineee.. | Other non-Nationwide..........ccveveeveeecsiieeens [eeedNuciiin | 20
0140 | Nationwide . 142-0618271.. | ... 4569372 | ...coceveviiees | v Farmland Mutual Insurance Company............... A, OTH..covvve Other non-Nationwide............ccccoevvvrireniiiernnne debt.....coiei [ Other non-Nationwide..........c.ccoeeevverereerveerenns [ e N........ 2
0140 | Nationwide .| 75-6013587... | ... 4287676 |....ocovrverrer | e Freedom Specialty Insurance Company............ OH............ A s Scottsdale Insurance Company ...........cccc...... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ ISR DR
.................................................................... 46-4736379.. |N/a....ccccceieer | eveveeeiieienns | cvveveiesiseeinnnenenn. | GPN-1 Property Owners Association, Inc.......... |OH............ [OTH.............. | Other non-Nationwide.............ccccceeveveviveveveeees [ Na@uiiieiviiciieies | veerevennenenen. | Other non-Nationwide..........cooveveeecveevivceinns [eeNeviii [ 21,
............. 20-4939866.. | ....4590808 |.........cccceovere | voervesiierieirnnnnnn. | Grandview Yard Hotel Holdings, LLC OH............ [NIA............... INRI Equity Land Investments, LLC.................. [ownership.......... |....100.000 | Nationwide Mutual Insurance Company........... | ....Nevooooes [ ovrirrnnans
0140 | Nationwide..........cooevevervrerens [ eorrrrennn 20-4939866.. | ....4590826 |.......cccocovreere [ eorrrerreriierierrenns Grandview Yard Hotel, LLC Grandview Yard Hotel Holdings, LLC............... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N | e
0140 | Nationwide..........ccoevrvrererrrens [ v 20-4939866.. | ....5036200 |.....ccccovrivrrers [ errrrrerrieirerieine GVY Residential, LLC..........ccceovevvevererirriiiennns NRI Equity Land Investments, LLC.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N | e
0140 | Nationwide 51-0241172.. | ....3582909 |......ccoeivrvivers [ eeriererreirenines Harleysville Group INC........coveveveeerecierererinns DE............. NIA.............. Allied Holdings (Delaware), Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Nevooi [
0140 | Nationwide . [41-0417250.. | ... 4442260 |.....ocoooevviers | e Harleysville Insurance Company............cc.cc.een. PA............ A, Harleysville Group, Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ USSP
0140 | Nationwide . 123-2253669.. | ... 4442158 | ....cooovverviers [ e Harleysville Insurance Company of New Jersey |NJ............. A, Harleysville Group, INC........ccccovevivvieriiriienenne ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PRSI
0140 | Nationwide . 123-2864924.. | ... 4442242 | .......oooies | e Harleysville Insurance Company of New York... |PA............. Harleysville Group, INC........coovvvernenrenrerriniens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RS PR
0140 | Nationwide . [38-3198542.. | ... 4442251 | ....cooverieis [ e Harleysville Lake States Insurance Company.... |Ml.............. Harleysville Group, INC........cccooeuivierirriieienne ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ USRI
0140 | Nationwide . 123-1580983.. | ....4440659 |.....ccovvrvvvrs | v Harleysville Life Insurance Company................. PA.....cco.... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ S PR
0140 | Nationwide . [23-2384978.. | ... 4442288 |......ccccvvvers [ e Harleysville Preferred Insurance Company........ PA............. A, Harleysville Group, INC........ccovevivrierirriinienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
0140 | Nationwide . [04-1989660.. | ...4442372 | ....cocovvervivs | v Harleysville Worcester Insurance Company...... PA....ccco.... A e, Harleysville Group, INC.......ocvvevernernrenrereiniens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ S PR
0140 | Nationwide..........ccoevrvrererrrens [ v 32-0051216.. | ....4596903 |....cccccooevvrvens [ errrrerrriererieine Hideaway Properties Corporation...................... CA..coevenn OTH..ccvvvee Nationwide Realty Investors, Ltd...................... ownership.......... | ...... 50.000 |Nationwide Mutual Insurance Company........... | ..... N........ T,
0140 | Nationwide..........covvrverveerenne [ eovererrenns 31-0871532.. | ....4288020 |....cccovvvvirens [ eoverrereireirereireiens Insurance Intermediaries, INC..........ccoovvrevrirnnee. OH............ A e Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ S PR
0140 | Nationwide 20-3289512.. | ....3848436 |....cccccovvvvivens [ eovrrererriererieine Jefferson National Financial Corp.............c........ DE.....cc... NIA....ccinne Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... | (U PR
0140 | Nationwide . [75-0300900.. | ....3332887 |....ccovverriris | rerrrreereirereereineens Jefferson National Life Insurance Company...... TXeoieres A e Jefferson National Financial Corporation......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RS R
Jefferson National Life Insurance Company of
0140 | Nationwide.... . |47-1180302.. | ....5111899 New York Jefferson National Life Insurance Company.... |ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 61-1340595.. | ....5113503 Jefferson National Securities Corporation.......... Jefferson National Financial Corporation......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........oveeveerrrrereereens [ orverrerens 31-1486309.. | ... 4097802 |....coccovrvvrnees | cerrrrreirereennenninns Jerome Village Company, LLC.........cccocrvrnrenee Nationwide Realty Investors, Ltd...........ccc........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
Jerome Village Master Property Owners
.................................................................... 46-2974590.. |N/a....coccciiie [eveeeserieiees | cevveeisieeenennnn,. | ASSOCIAtiON, InC. OH............ |OTH.............. | Other non-Nationwide..............ccccecvvervvvvrrcevece [NAecriieiieviecees | v, | Other non-Nationwide.........cccvvevveeeceeceeees | eedNevii [ 20
0140 | NationWide.........ccoevvererrrecees | covrveernns 20-8945345.. | ...5111938 | ....ccovvvivies e JINF AQVISOrs, INC.....c.covvrvericrerieceeecee e DE............. NIA............. Jefferson National Financial Corporation......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ SO O
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Jerome Village Residential Property Owners
.................................................................... 46-2956640.. |N/a.....criies | rrreririninins | v | ASSOCHatioN, Inc. Other non-Nationwide...........ccocovenerervennecnens | Maiiiiiiivininiones | vevveininenee. | Other non-Nationwide...........c.ovevevvcreeinienenn.
0140 | Nationwide 31-1486309.. | ....4590312 | ..o [ JV Developers, LLC........covrvnrnreneenreneireeeees Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 74-1395229.. | ....4613350 |.. Lone Star General Agency, Inc... . | Nationwide Mutual Insurance Company........... | ownership. ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide . | 38-0865250.. | ....4288187 National Casualty Company...........ccceeerrerrennn. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 [ NationWide.........ccoeveererrrecrees | v AC000920.... | ....4614900 |....ceoevrviverns | crverererrirerersieienns National Casualty Company of America, Ltd...... National Casualty Company............cccccecvvvevennes ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide........oeveverrerrereereens [ covrerrerens 42-1154244.. | ...2889795 |...oovvrvrrrns | e Nationwide Advantage Mortgage Company....... A NIA ..o AMCO Insurance Company............cc.ceeereereuens ownership.......... | o.... 87.300 |Nationwide Mutual Insurance Company.
ALLIED Property & Casualty Insurance
0140 | NationWide.........oceeeeeeenrereereens [ oreereeneens 42-1154244.. | ...2889795 | ...oovirivirins [ e Nationwide Advantage Mortgage Company....... A NIA..ce Company ownership.......... | coeeee. 8.470 | Nationwide Mutual Insurance Company
0140 [ NationWide.........ccoevveverrecerees | v 42-1154244.. | ...2889795 | ....ccoeveviees | v Nationwide Advantage Mortgage Company....... A, NIA.............. Depositors Insurance Company..............cccueee ownership.......... [ oo 4.230 | Nationwide Mutual Insurance Company
Nationwide Affinity Insurance Company of
0140 | Nationwide.... . |48-0470690.. | ....4288196 America Nationwide Mutual Insurance Company ownership Nationwide Mutual Insurance Company
0140 | Nationwide . 142-1015537.. | ....4288208 Nationwide Agribusiness Insurance Company... Nationwide Mutual Insurance Company........... ownership. Nationwide Mutual Insurance Company
0140 | Nationwide.........ccoevveerrvecrees | corrriernns 31-1578869.. | ....4288075 |....ccceovvrviers [ ererviereierereenns Nationwide Arena, LLC........cccccovvvivrrveriiernnne NRIArena, LLC.......ocovvevvereeeieeeeee e ownership Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoevvrererrrens [ v 20-8670712.. | ...4288114 | ..cocverieiens [, Nationwide Asset Management, LLC................. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide.........ccoevvererrirernne 10723... |95-0639970.. | ...4288217 | ....cecovveveeeces [ v Nationwide Assurance Company...........c..cc..... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........ocueeeeeereereereens [ coreereeeens 31-1592130... | ...2729677 | ..coovvvverrrnees | e Nationwide Bank............ccoeeeeereuneerniniencereineenae Nationwide Financial Services, Inc................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | NationWide.........ccoevvererrrierenes | corrrirerenns 31-1036287.. | ....4288123 |....cceovviviers | eerviererererenins Nationwide Cash Management Company.......... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoerrvrererrrans [ v 31-4416546.. | ....3828081 |.....cccoovvvrvens [ evrererrieiereine Nationwide Corporation.............cccecevveveivererrennns Nationwide Mutual Insurance Company........... ownership.......... | ...... 95.200 |Nationwide Mutual Insurance Company.
0140 | NationWide.........ccoevveverrererenes | v 31-4416546.. | ....3828081 |.....cccovvrvevers | ererrirererrercrenrenns Nationwide Corporation Nationwide Mutual Fire Insurance Company... |ownership.......... | ........ 4.800 | Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoerrrrererrians [ errrerrens 04-3679407.. | ....4286839 |....cccoevvvvvivens [ eovrererriererininne Nationwide Emerging Managers, LLC.... NWD Investment Management, Inc................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
Nationwide Exclusive Agent Risk Purchasing
0140 | Nationwide. 05-0630007.. | ....4288048 |.. Group, LLC . |Insurance Intermediaries, Inc....... .. | ownership. ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1667326.. | ....4286932 Nationwide Financial Assignment Company...... Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 23-2412039.. | ....4287087 Nationwide Financial General Agency, Inc......... NFS Distributors, INC........ccccoveererirrieirerinnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 31-6554353.. | ....4286978 |.. Nationwide Financial Services Capital Trust...... . | Nationwide Financial Services, Inc. . ..|ownership. ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486870.. | ....3828063 Nationwide Financial Services, Inc.............cc...... Nationwide Corporation............cccccvvererrieienne ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........cceevvererrrreeees | corrrirerenns 52-6969857.. | ....4286996 |......ccecovives | ererrirerrriereiris Nationwide Fund Advisors Nationwide Financial Services, Inc. ................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoerrrererriens [ evrerrenns 31-1748721.. | ....4287050 |....ccovvvviens [ Nationwide Fund Distributors LLC NFS Distributors, INC.........ccccovevreririreiirrennn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........oceeverrerrerrereens [ correrrenens 31-0900518.. | ... 4287041 | ...oovvovrvrnee [ e Nationwide Fund Management LLC................... NFS Distributors, INC........c.covrrvrrnrerrirririenninns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ SO RS
0140 | Nationwide . [31-4425763.. | ... 4287957 | ..covcvrveviens | e Nationwide General Insurance Company........... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
0140 | NationWide.........oveeveererrereerrens [ coreereerens 31-1570938.. | ...4286398 |.....ccccovivrenre | cermrrrireireineinninns Nationwide Global Holdings, InC..........cc.ccvrrvene. Nationwide Corporation............ccoeeeeverrerreniens ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ S PR
0140 | Nationwide 04-3732385.. | ....4286857 |....cccocvvvivivens [ v Nationwide Global Ventures, InC...........c.cccvunene NWD Asset Management Holdings, Inc........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
0140 | Nationwide . 131-1399201... | ...2839398 |.....ocovirrrien [ e Nationwide Indemnity Company...........ccccoeueeeeee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ ISR DR
0140 | Nationwide . 195-2130882.. [ ... 4287180 | ..covvrerrreis | e Nationwide Insurance Company of America...... OH............ ALLIED Group, INC. ...cvvveieieieieieieeieisieenns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSSO PR
0140 | Nationwide . 131-1613686.. | ...4287966 |.....ocovrvrerres | cerrrrrrireinineinninns Nationwide Insurance Company of Florida........ OH............ Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ SO R
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0140 | Nationwide..........cooevreerveerenns [ eovereirees 41-2206199. | ....4286950 |....cccoevvvvren [ v Nationwide Investment Advisors, LLC................ OH............ NIA .o Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ S PR
0140 | Nationwide..........covrrvererrians [ errrerrenns 73-0988442.. | ....4286923 |....cccoevvvvviiens [ v Nationwide Investment Services Corporation.... | OK............. NIA....ccoine Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... | (U PR
Nationwide Life and Annuity Insurance
0140 | Nationwide.... . 131-1000740.. | ....2995098 Company Nationwide Life Insurance Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide . 131-4156830.. | ....2819288 Nationwide Life Insurance Company Nationwide Financial Services, Inc................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
Nationwide Life Tax Credit Partners 2002-A,
0140 | Nationwide..........ccoervrererrerens [ eorrerenan 13-4212969.. | ... 4596127 | ....coovvvereieres | erererreeieiiinns LLC OH............ NIA............... Nationwide Life Insurance Company................ Other....ccoovvvceins [ e 0.010 |Nationwide Mutual Insurance Company...........| ..... N........ T
Nationwide Life Tax Credit Partners 2002-B,
0140 | NationWide.........oeveveeerrrereereens [ coreereenens 01-0749754.. | ... 4595960 |.....c.ccoovrremees | cemrnrrrrrrnineinninns LLC OH............ NIA .o Nationwide Life Insurance Company. I I 0.010 | Nationwide Mutual Insurance Company........... | ..... N........ T
Nationwide Life Tax Credit Partners 2003-A,
0140 | Nationwide..........ccoevrvrerrrreens [ eorrerenan 54-2113175.. | ... 4596127 | ..ooevcreieien [ LLC OH............ NIA............... Nationwide Life Insurance Company................ Other.....ccovvvveines e 0.010 |Nationwide Mutual Insurance Company...........| ..... N........ T
Nationwide Life Tax Credit Partners 2003-B,
0140 | Nationwide..........ccoevrvrererrrens [ v 58-2672725.. | ... 4596163 |....cccevvviens [ v LLC OH............ NIA.....ccoon. Nationwide Life Insurance Company................ Other...cocvevieies | e 0.010 |Nationwide Mutual Insurance Company........... | ..... N....... | P
Nationwide Life Tax Credit Partners 2004-A,
0140 | Nationwide..........ccoevrvrererreens [ v 20-0382144.. | ... 4596707 |...ceveeeeiiens [ v LLC OH............ NIA.....ccoo.. Nationwide Life Insurance Company................ Other.....cceeviees | e 0.010 |Nationwide Mutual Insurance Company...........| ..... N....... T,
Nationwide Life Tax Credit Partners 2004-B,
0140 | Nationwide..........ccoeurvrererreens [ v 20-0745944.. | ... 4596211 | ..cooovvivvieiens [, LLC OH............ NIA.....ccoo.. Nationwide Life Insurance Company................ Other.....ceeviees | e 0.010 |Nationwide Mutual Insurance Company........... | ..... N....... P
Nationwide Life Tax Credit Partners 2004-C,
0140 | Nationwide..........coevrvrererrrens [ v 20-0745965.. | ....4596239 |....cccccovvvvrvens [ v, LLC OH............ NIA.....ccoon. Nationwide Life Insurance Company. I 0.010 |Nationwide Mutual Insurance Company...........| ..... N....... | P
Nationwide Life Tax Credit Partners 2004-D,
0140 | Nationwide..........ccoevrvrererreans [ v 20-1128408.. | ....4596332 |...cccoevvevvivens [ v LLC OH............ NIA.....cooon. Nationwide Life Insurance Company................ Other...cocvevieis | e 0.010 |Nationwide Mutual Insurance Company...........| ..... N........ | P
Nationwide Life Tax Credit Partners 2004-E,
0140 | Nationwide..........ccoerrvrererriens [ errrerrinns 20-1128472.. | ....4596350 |....cccocvvvvvivens [ evrererrrieirerieinne LLC OH............ NIA....ccoone Nationwide Life Insurance Company................ Other...coeevies | e 0.010 |Nationwide Mutual Insurance Company........... | ..... N........ | P
Nationwide Life Tax Credit Partners 2004-F,
0140 | Nationwide..........ccoerrvrererriens [ evrerrenns 20-1918935.. | ...3318117 | ..o [ LLC OH............ NIA....ccoon. Nationwide Life Insurance Company................ Other...coeevies | e 0.010 |Nationwide Mutual Insurance Company........... | ..... N........ P
Nationwide Life Tax Credit Partners 2005-A,
0140 | Nationwide..........cceevrvrererrians [ evrerrens 20-2303694.. | ....4596369 |.......ccoovvvvens [ rorrrerirrererieinne LLC OH............ NIA....ccoone Nationwide Life Insurance Company................ Other...coeevres | e 0.010 |Nationwide Mutual Insurance Company........... | ..... N........ P
Nationwide Life Tax Credit Partners 2005-B,
0140 | Nationwide..........ccoerrvererriens [ errerrinns 20-2303602.. | ....4596378 |....cccccovvvvrvens [ eovrrrerrrererieinne LLC OH............ NIA...ccone Nationwide Life Insurance Company. I 0.010 |Nationwide Mutual Insurance Company........... | ..... N........ P
Nationwide Life Tax Credit Partners 2005-C,
0140 | Nationwide..........ccoevrvererrrans [ evrrerenns 20-2450960.. | ....4596387 |....cccocvvriviiens [ eovrerirrrieirerininne LLC OH........... NIA....ccone Nationwide Life Insurance Company................ Other...coeevies | e 0.010 |Nationwide Mutual Insurance Company........... | ..... N........ P
Nationwide Life Tax Credit Partners 2005-D,
0140 | Nationwide.........cooerrvererinns [ errreirenns 20-2451052.. | ....4596396 |....cccccovvvvirens [ rvrrrrirrrinieirninne LLC OH............ NIA...coene Nationwide Life Insurance Company................ Other...coeevres | e 0.010 |Nationwide Mutual Insurance Company...........| ..... N........ T
Nationwide Life Tax Credit Partners 2005-E,
0140 | Nationwide..........ooerrrererrnns [ evrerrenns 20-2774223.. | ...4596408 |......cccoovvvivens [ eovrrrrirrrereiininns LLC OH............ NIA ..o Nationwide Life Insurance Company................ Other...coeevres | e 0.010 |Nationwide Mutual Insurance Company........... | ..... N........ | P
Nationwide Life Tax Credit Partners 2007-A,
0140 | Nationwide.........ccoovrrvrererrnns [ cvrreirenns 21-1288836.. | ....4596426 |......ccccoovvven | v LLC OH............ NIA ..o Nationwide Life Insurance Company................ Other...ceevreis | e 0.010 |Nationwide Mutual Insurance Company...........| ..... N........ | P
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Nationwide Life Tax Credit Partners 2009-A,
0140 | Nationwide..........ccoerrvererrrans [ errrerrenns 26-3427373.. | ...4596435 |....ccovvvviiens [ LLC OH............ NIA....ccoine Nationwide Life Insurance Company................ Other...coeevies | e 0.010 |Nationwide Mutual Insurance Company........... | ..... N........ T
Nationwide Life Tax Credit Partners 2009-B,
0140 | Nationwide..........ccoerrvrererrans [ errrerrenns 26-3427435.. | ... 4596444 | .......ccoovvive [ LLC OH............ NIA....ccoine Nationwide Life Insurance Company................ Other...coeevies | e 0.010 |Nationwide Mutual Insurance Company........... | ..... N........ | P
Nationwide Life Tax Credit Partners 2009-C,
0140 | Nationwide..........coovrrvrereerinne [ errrrerrens 26-3427479.. | ....4596499 | ..o [ ervrrerirrereiieine LLC OH............ NIA...coine Nationwide Life Insurance Company................ Other...coeevres | e 0.010 |Nationwide Mutual Insurance Company...........| ..... N........ | P
Nationwide Life Tax Credit Partners 2009-D,
0140 | Nationwide..........coevrrrrererrnne [ errerrenns 26-3427525.. | ....4596510 | ..ccoovvvvivirens [ e LLC OH............ NIA...coine Nationwide Life Insurance Company................ Other...ceevres | errene 0.010 |Nationwide Mutual Insurance Company........... | ... N....... | P
Nationwide Life Tax Credit Partners 2009-E,
0140 [ NationWide.........ccoevvererrreerenes | v 26-4737055.. | ....4596529 |......ccovcvvvivers [ eerrierereerenines LLC OH............ NIA............. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Nevooo [
Nationwide Life Tax Credit Partners 2009-F,
0140 | NationWide.........ccoevveverrrecrees | covrrierenns 26-4737157.. | ... 4596547 |...coevvvrvives | eerrirerereereiene LLC OH............ NIA.............. Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Nevooo [
0140 [ NationWide.........ccoevveverrrverees | v 27-1362364.. | ....4596622 |......ccoecvvvevers | eerrirererierereninns Nationwide Life Tax Credit Partners 2009-I, LLC| OH............ NIA............. Nationwide Life Insurance Company................ other. ..o e 0.010 [Nationwide Mutual Insurance Company........... | ..... N........ T
0140 [ NationWide.........ccoevveverrrccrees | v 45-0469525.. | ...3779811 | .oooevieiiees | v Nationwide Life Tax Credit Partners No. 1, LLC |OH............ NIA............. Nationwide Life Insurance Company................ other.....ccooveveiins o 0.010 |Nationwide Mutual Insurance Company
0140 | Nationwide . | 75-1780981.. [ ... 4287984 | ....coeverieis [ e Nationwide LIoyds..........ccooveverviveiericienerereens TXevieis A, 11 TR U PO contract.......ccoee. | cervererernennns Nationwide Mutual Insurance Company
0140 | NationWide.........cccevvererrreerenes | corrrirerenns 42-1373380.. | ....4287210 Nationwide Member Solutions Agency Inc......... A, NIA.............. ALLIED Group, Inc ownership.......... Nationwide Mutual Insurance Company
0140 | Nationwide. 75-3191025.. | ....4597094 | .. Nationwide Mutual Capital I, LLC.... . | Nationwide Mutual Capital, LLC....... .. | ownership. Nationwide Mutual Insurance Company
0140 | Nationwide 75-3191025.. | ....4595269 Nationwide Mutual Capital, LLC............c.ccevvnceee Nationwide Mutual Insurance Company........... ownership.......... Nationwide Mutual Insurance Company
0140 | Nationwide 23779... |82-0549218.. | ....3828090 Nationwide Mutual Fire Insurance Company..... |OH............ Other non-Nationwide Other non-Nationwide............cccoeverrerrierernnnnns
0140 | Nationwide. . 131-4177100.. | ....3828072 |.. Nationwide Mutual Insurance Company . | Other non-Nationwide... nfa..... .. | Other non-Nationwide.....
0140 | Nationwide 34-2012765.. | ....4288084 Nationwide Private Equity Fund, LLC................. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
Nationwide Property and Casualty Insurance
0140 | Nationwide..........ccoerrvrerrrnnnns 37877... |31-0970750.. | ....4287993 |....ccccevvivvivens [ evrererrrieirerriinne Company Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | NationWide.........cceervvrererrrccees | corrrirerenns 31-1486309.. | ....4288105 |....ccceovvrviers [ ererriererrereienrnnns Nationwide Realty Investors, Ltd Nationwide Mutual Insurance Company........... ownership.......... [ ...... 97.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoevvvrererreans [ errerrinns 31-1486309.. | ....4288105 |....cccocvvvivrvens [ v Nationwide Realty Investors, Ltd Nationwide Indemnity Company..........c.cccoeene ownership.......... oo 3.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........ccoervvrererrrrcrenes | covrrierenns 31-1486309.. | ....4590264 |......cccccovevers | cererrirereriererenrinns Nationwide Realty Management, LLC Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide.........cccoerrirererrans [ ererrerrinns Nainns o B288066 | ... | e Nationwide Realty Services, Ltd..........ccccccuuenee. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide...........ccoerrvrerrrerens [ eorrerennn 73-0948330.. | .... 4287096 |.....cccovovrvevers | ererrrrererrnrerenrinnns Nationwide Retirement Solutions, Inc................ NFS Distributors, Inc ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide..........coevrvererrrans [ evrrerrenns 36-2434406.. | ....4287078 |....cccocovvvvivens [ v Nationwide Securities, LLC.........cccocvververrerninens NFS Distributors, Inc ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-4177100.. | ....4288093 Nationwide Services Company, LLC.................. Nationwide Mutual Insurance Company ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 27-0743545.. | ....4564041 Nationwide Tax Credit Partners 2009-G, LLC.... . | Nationwide Mutual Insurance Company........... [Other.....ccccccoevrs | evrev. 0.010 |Nationwide Mutual Insurance Company
0140 | Nationwide 27-0768791.. | ....4596891 Nationwide Tax Credit Partners 2009-H, LLC.... Nationwide Mutual Insurance Company ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 46-1952215.. | ....4596556 Nationwide Tax Credit Partners 2013-A, LLC.... Nationwide Life Insurance Company R 0.010 |Nationwide Mutual Insurance Company
0140 | Nationwide. 46-1971926.. | ....4596592 | .. Nationwide Tax Credit Partners 2013-B, LLC.... . | Nationwide Life Insurance Company.... ..|other.. 0.010 |Nationwide Mutual Insurance Company.
0140 | Nationwide 20-5976272.. | ....4595410 Nationwide Ventures, LLC..........cccocvverrvrernnnnn. Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
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0140 [ NationWide.........cceevvererrrreees | corrrirerenns 11-3651828.. | ....4588168 |......cccccovvvees | crverrrrireeiriiienns ND La Quinta Partners, LLC...........c.cccceceeceveveee |DEcoceeee o [NIALL.. Nationwide Realty Investors, Ltd..................... ownership. Nationwide Mutual Insurance Company
0140 | Nationwide..........covrrvererrians [ errrerrenns 20-0585594.. | ....4286866 |.........cccovrrerr [ rorrerirrreirerininne Newhouse Capital Partners II, LLC.............c..... |DE...cooeeee. [NIAL.......o. Nationwide Global Ventures, Inc.............cc...... ownership Nationwide Mutual Insurance Company
0140 | NationWide........oeveverrerrereernens [ coreerrerens 13-4110716.. | ... 4286679 | .coeovverrrrrns | crrerreereireireerneenens Newhouse Capital Partners, LLC.........c.cccccoeesees | DEeevrocces [NIALceie NWD Investment Management, Inc................. ownership, Nationwide Mutual Insurance Company
0140 | Nationwide..........cceerrrrererrans [ erererrenns 13-4110716.. | ... 4286679 |...covvvvriers | errerrerrireneiriinnens Newhouse Capital Partners, LLC..............cccceuee. |DEcercevcer [NIAL.. Nationwide Mutual Insurance Company........... ownership Nationwide Mutual Insurance Company
0140 | Nationwide...........ccoeurvrererverens [ errrerennns 13-4110716.. | ... 4286679 | ....coovvvervveres | erererrieieiseiennns Newhouse Capital Partners, LLC...............cceeee. |DEcceeer [NIAL... Nationwide Mutual Fire Insurance Company... |ownership Nationwide Mutual Insurance Company
0140 | Nationwide 31-1630871.. | ....4287032 NFS Distributors, INC........cccovvrevreereiiiriiiennns Nationwide Financial Services, Inc. ................. ownership Nationwide Mutual Insurance Company
0140 | Nationwide. 14-1892640.. | ...4596677 |.. NHT XIl Tax Credit Fund, LLC.... . | Nationwide Life Insurance Company. ....| ownership. Nationwide Mutual Insurance Company
0140 | Nationwide 14-1892640.. | ....4596677 NHT XII Tax Credit Fund, LLC..........cccccevevernnes Nationwide Assurance Company .................... ownership Nationwide Mutual Insurance Company
0140 | Nationwide 14-1892640.. | ....4596677 NHT XII Tax Credit Fund, LLC........c.ccccevveveveeee [ DCrerececes [NIAL Nationwide Mutual Insurance Company........... ownership, Nationwide Mutual Insurance Company
0140 | Nationwide. 46-3762545.. | ...4750442 | .. NNOVS, LLC......ccceoevreree . | Nationwide Mutual Insurance Company........... | ownership. Nationwide Mutual Insurance Company
0140 | NationWide.........oceeveeeerrereereens [ coreereenenns 20-4939866.. | ....4590817 North of Third, LLC.......cccovverrirerrreereireireineeneens NRI Equity Land Investments, LLC.................. ownership. Nationwide Mutual Insurance Company
0140 | NationWide.........ccoevveverrrrerees | corrrierenns 26-4083207.. | ....4590385 |.....cccovcvrvivers [ eerrirererierereninns Northstar Commercial Development, LLC.......... OH............ NIA............. Nationwide Realty Investors, Ltd..................... ownership Nationwide Mutual Insurance Company
Northstar Master Property Owners Association,
.................................................................... 61-1753500.. | N/a.....covvire | eorererirriiines [ crveneneriesseinenes | INC. OH............ |OTH.............. | Other non-Nationwide...........c.ccocuvrnerevrrvens [N [ | Other non-Nationwide..........cocvevvnceciciniinennes
0140 | Nationwide..........ccoevrvrererreens [ v 26-4083354.. | ....4594909 |....cccccoovvvivens [ Northstar Residential Development, LLC........... OH............ NIA.....coon. Nationwide Realty Investors, Ltd..................... ownership.......... | ...... 50.000 |Nationwide Mutual Insurance Company.
0140 [ Nationwide.........ccoevveerrrccrees | v 31-1486309.. | ....4594794 | ......ccoevvvves e, NRIArena, LLC.......covveveveereieeeeceeeseereae OH............ NIA.............. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoevrvrererrrens [ v 31-1486309.. | ....4594815 | ....ccovovviviiens [, NRI Brooksedge, LLC.........cccceveuririieririirerenne OH............ NIA.....ccoo.. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide.........cccevveerrrecrees | v 31-1486309.. | ....4595027 |....ccccovivrvevers | eerrrereriererenrinns NRI Builders, LLC........coovvvererrecseeieeevereae OH............ NIA.............. Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoevrvrererrrens [ v 31-1486309.. | .... 4590246 |......cccooovvrvers [ eovreririrereiieie NRI Communities/Harris Blvd., LLC................... OH............ NIA.....coone Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....4590282 NRI Cramer Creek, LLC........ocovvvrvereerrrrireirnies Nationwide Realty Investors, Ltd.........c.c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 20-4939866.. | ....4590460 |.. NRI Equity Land Investments, LLC. . | Nationwide Realty Investors, Ltd.. .. [ownership.......... | ...... 80.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 26-0212217.. | ....4590394 NRI Equity Tampa, LLC........cccoevrvvrriererrirerenne Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....4590376 NRI Maxtown, LLC.........ccooveverieieceneeieis Nationwide Realty Investors, Ltd...................... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 30-4939866.. | ....4590406 |.. NRI Office Ventures, Ltd. . | Nationwide Realty Investors, Ltd.. ... |[ownership. ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....4596912 NRI Telecom, LLC.......covvvvvereerereeieeeeeeas NWD Investments, LLC..........ccevvvrererrirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........covvreerererenne [ eorereirenns 31-1486309.. | ....4590349 | ..o [ NRI-RivUION, LLC......oevireiereeecneieireieenes Nationwide Realty Investors, Ltd...........c.c........ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RS PR
0140 | Nationwide..........ccoerrvererrrans [ errerenns 26-4083354.. | ....4869456 |.......cccoovviien [ rorreririeeiieins NS Developers, LLC........ccocvevieeriieieireienenn. Northstar Residential Development, LLC......... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO DR
0140 | Nationwide..........oovvreereeereenne [ eorereireens 45-3123274.. | ... 4595438 | ......covvviers e NTCIF-2011 Georgia State Investor, LLC.......... OH............ NIA ..o Nationwide Property and Casualty Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RS PR
0140 | Nationwide..........ccoerrvererrians [ evrrerrenns 90-0729552.. | ....4596695 |.....ccccovvivrvens [ rvrerirrrieirerieinne NTCIF-2011, LLC...roverreeeeecse e OH............ NIA....ccoone Nationwide Life Insurance Company................ ownership.......... | ...... 50.000 |Nationwide Mutual Insurance Company........... | ..... N........ P
0140 |NationWide........oeeeverrerrerrereens [ covverrenens 90-0729552... | ...4596695 | ......ccoovvrenre | cermrrreireirrinninninns NTCIF-2011, LLC...oereeeerereeceeeeereeenn OH............ NIA .o Nationwide Mutual Fire Insurance Company... | ownership.......... | ...... 50.000 |Nationwide Mutual Insurance Company........... | ..... N........ T
0140 | Nationwide.........ccoverrvrererrans [ eererrenns 27-4700627.. | ... 4596716 | ...covvvvivirens [ rvreirerieierininne NTCP 2011-A, LLC....ovreeeeeereeenie OH............ NIA...ccine Nationwide Life Insurance Company. Nationwide Mutual Insurance Company........... | ..... N........ P
0140 | NationWide.........oceeveerrrrerrernens [ correreenens 46-0741029.. | ... 4464703 | ....coovvvrrrrns | corerreereereincinnenens NTCP 2012-A, LLC....oveeerreeeereireieenne OH............ NIA ..o Nationwide Life Insurance Company. Nationwide Mutual Insurance Company........... | ..... N........ T
0140 | Nationwide..........ccoerrvererrians [ errrerrenns 46-3309896.. | ...4586164 |......cccoevrierrs oo NTCP 2013-C, LLC....ooevveeveee s OH............ NIA....ccoine Nationwide Life Insurance Company. Nationwide Mutual Insurance Company........... | ..... N........ T
0140 | NationWide.........oceevereerrereereens [ oreereenens 46-4111078.. | ... 4596743 | ...oooveeieens [ e NTCP 2014-A, LLC.....oveeeereerereienee OH............ NIA e Nationwide Life Insurance Company. Nationwide Mutual Insurance Company........... | ..... |\ T
0140 | Nationwide..........coovrrvrererrnns [ errrrerrenns 47-1404116.. | ... 4802734 | ...covvevvers e NTCP 2014-B, LLC.....coovrerereeeeveeereienine OH............ NIA ..o Nationwide Life Insurance Company Nationwide Mutual Insurance Company........... | ..... N........ | P
0140 | NationWide.........oeeeverrerrereerrens [ orverrenens 47-1413242.. | ... 4809948 |......ooovvvvns | e NTCP 2014-C, LLC....oooveeveereecreerereeceeeiene OH............ NIA..coe Nationwide Life Insurance Company. Nationwide Mutual Insurance Company........... | ..... N........ T
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0140 [ NationWide.........cceevvererrrreees | corrrirerenns 47-3909345.. | ...4869483 |.....cccoovvvees | v NTCP 2015-A, LLC.....ovveee e Nationwide Life Insurance Company. veee | e 0.010 |Nationwide Mutual Insurance Company
0140 | Nationwide..........covrrvererrians [ errrerrenns 47-4148470.. | ... 4890807 |.....cecvevrierrs | errerrerrrrerreiriinnens NTCP 2015-B, LLC.....ooovvereeeecreeeeienie Nationwide Life Insurance Company. I 0.010 |Nationwide Mutual Insurance Company
.................................................................... 81-3836925.. | ....5048678 |.......cceeovveere [ eovrveverriierveseiee [NTCP 2016-A, LLC..ocoeee e Other non-Nationwide.............cccooevereerrieernnnes revereereeiennnn. | Other non-Nationwide...........ccocvevevvcveeeicnnnnnns
0140 | Nationwide..........cceerrrrererrans [ erererrenns 82--2015065. | ....5167122 | ..cocovvvvviiens [ v NTCP 2017-A, LLC....ovreeeeerereeeenine Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........oveeveererrereereens [ crrerrenens 81-0936428.. | ... 4966663 |.......coovvrenrer | cermrrrrirrireinninninns NW Private Debt, LLC.......ccccovvrurminirrrirrirrineenns Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 26-1903919.. | ....5012295 NW REL LLC....ovvrreieeerese e Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 81-2326191.. | ....5011609 |.. NW-442 Ocean, LLC... . INW REI (NLIC), LLC. ... | ownership. ...100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 46-3654078.. | ....4593621 NW-Amesbury, LLC.........cccoevveercreereee, NW-REL LLC.....oovevieeeecceeeve e ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 81-1263284.. | ....4960979 NW-Amesbury Il, LLC.......ooovrrrrerinrerrirrineenee Nationwide Mutual Insurance Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide. 81-1246932.. | ....4958855 |.. NW-Baseline, LLC... . | Nationwide Mutual Insurance Company........... | ownership. ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide 81-1869861.. | ....4984911 NW-Beech, LLC.......ccoovrreerrercireeeineineireeeeens NW REI, (NMFIC), LLC......cooevrrrrrrirereireinnes ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | NationWide.........ccoevveverrrrerees | corrrierenns 47-4999493.. | ....4902223 |.....cccecevvvees | e NW-Belleview, LLC..........ccccvvveeerriererecreine, Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | NationWide.........ocveeeeeerrereereens [ coreereineens 81-1211881.. | ... 4962151 | ..o [ e NW-Castle Rock, LLC.........coccvveneerrreiiencireinnes Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide..........ccovvvereererens [ eorrrrennns 46-3674167.. | ...4595090 |.....cccooevvveres | ererirrreeieiieieiens NW-Cedar Springs, LLC........cccoovverrvrererrerernnn. OH............ NIA.....cooon.. NW REL LLC...veeieeeeeeeeeee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoevrveerrrreens [ v 82-2957977.. | ...5167131 | .o [ 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 |..ccevivieiens [, NW-Civita NLAIC, LLC........cccovvrirrrrerererereeee Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide.........cccevveerrrecrees | v 81-1285433.. | ... 4961024 |.....ccoevvveers | eerviererecrees NW-College Park, LLC.........cccovevvvrvrererierenne Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide..........ccoevrvrererrrens [ v 31-1580283.. | ....4591038 |....cccocvvvvvivens [ v 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 |....coovvvivien [ 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 |....cccocovvvvivens [ eorrrrrerrieirerieinne 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 |...ccovvrvvviens [ v 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 |....cccvevvrivrrens [ evrererrreirerseinne 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 |.....ccccovvvrnee [ cermrrrrireireseenninns 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 |....cccocvvrivirens [ rrrrvrirrrieirerieinne NWD 500 Nationwide, LLC NWD Investments, LLC.......cccocovrvvrererirennnn. ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
0140 | NationWide.........oceeveerrrrerrernens [ correreenens 31-1580283.. | ...4591298 |.....ccocovvvrinre [ e 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 |....cccocvvvvvivens [ evreirerrieireiieinne 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 | ...oovvovirrnce [ cermrreireineeeineinns 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 [ 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 | ..o | e NWD Arena District PW, LLC NWD Investments, LLC.......cccocvrrnrenrerrerninienns ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ SO R
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0140 | NationWide. .........cevrrereereereens [ eoverrrrees 31-1580283.. | ...4591131 | .o [ 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 |......ccovovirenn [ v NWD Asset Management Holdings, Inc............. DE....ccooee NIA oo NWD Investment Management, Inc.................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | NationWide..........cvwreereerrrereens [eovereieens 31-1580283.. | ...4591328 |....ccovvvviinn [ NWD Athletic Club, LLC NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | NationWide. .........cewverevreeereens [ eovereireins 30-0876022.. | ...4810010 | ..o [ v NWD Franklinton, LLC NWD Investments, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | NationWide. .........ceveereerereereens [ eorereirees 31-1636299.. | ....4286594 |......ccovvvivin [ v 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 |......ccovviens e 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 | ..o [ 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 |...ccooevrvirens [ errererrieierriree 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 |....oceovviivens | v NW-Jefferson, LLC........cccoeverriererieeisiieienne NWREL LLC....coooveveieveiecceeee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neooooe [
0140 | NationWide...........ceovrrrvererreres v 81-1232565.. | ... 4961042 | ...occoocveieiens [ e NW-Lenexa, LLC NW REI (NLAIC), LLC....cooevereiveeereeae ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neooooo [
0140 | NationWide..........coevvvrvererreres v 81-1671648.. | ... 4981116 | ..o [ NW-Lenexa Il, LLC NW REI (NLAIC), LLC.....coooverieireeerieiene ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neooooo [
0140 | Nationwide..........cccoevvvrrererreien | covrrieinnns 81-5146596.. | ....5092961 |......ccovovvives [ errierrrirrierines NW-Logan, LLC.......cccceverieeeeecceee s NWREL LLC....coooveieieereicceeee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neoooe [
0140 | Nationwide..........ccceevrrrrerereren | corrriernnns 81-5146266.. | ....5092989 |......cccecovives [ ervrierrrireerins NW-Millenia, LLC.........ccoeverriererieeieieie e NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neoooe [
0140 | Nationwide..........cccoovrvrrerererens | covrriernnns 46-2457568.. | ... 4591467 | ....occoovcvvens | e NW-Montrose, LLC NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neoooe [
0140 | Nationwide.........ccceovrrrvererernns | corrrirernnns 46-3888719.. | ...4593603 |.....cccoovvens | v NW-Park 288, LLC........cccccovuerrererrirrieiiesiienenns NWREL LLC....covveieieveieceiee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neoooe [
0140 | Nationwide.........ccceevurrrerereinn | covrieinnns 47-1740812.. | ... 4809966 |.......cccoeovivns | verrrerriririieiriiinnns NW-Peachtree, LLC.... NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neoooe [
0140 | Nationwide..........cccoevrrererrrernns | cvrrieinnns 46-2469044.. | ...4591494 | ..ot | NW-Portales, LLC NW REI, LLC ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neooee [
0140 | Nationwide.........ccceevrrerererernns | covrrieinnns 47-2449044.. | ...4810113 | .ooiiiiens | v 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 |....cccccoovvvrrens [ errrrrerrrieirerrirnne NW REI (NLAIC), LLC......ooovererreeeciee s Company ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neooooes [
0140 | NationWide...........ceervrvererrees v 81-1619428.. | ... 4981107 |..cooevvivieiiens [ NW REI (NLIC), LLC.....oovvevrrrieerieeeeviee Nationwide Life Insurance Company................ ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neooooes [
0140 | NationWide..........ceervrvererrees [ v 81-1861190.. | ....4984902 |....cccccovvvviiens [ evrrerererieieiriie 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 | ....cocevivrees e NW-Triangle, LLC........coovvrereeeeeeeeeeeis NWREL LLC....covveieieieieeeeeeesee e ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... Neooooes [
0140 | NationWide.........oceverrrvererens [evrrerrens 46-5764783.. | ... 4809939 | ....ccceovvvriers e 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/8...cicicieies o Lo 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 | ...cocovvvrvries | crrirerreieireiesnnns 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 | ...coccooveeees | e Inc. OH.....c.c.... OTH......co...... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N R
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Statement as of September 30, 2017 of the NATlONWlDE LlFE AND ANNU'TY |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) *
0140 [ NationWide.........cceevvererrrreees | corrrirerenns Nane. 8596462 | [ 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 o B596480 | e e 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
.................................................................... M@ [ MBeiinins [ [ | ASSOCHAtION Other non-Nationwide..............covverervvrveinens | Maiiiiiicininines | v, | Other non-Nationwide...........c.ovevevcveiiiniennn.
0140 | NationWide.........oeveeeeerreereereens [ oreereeeens 31-1486309.. | ...4590358 |.....ccccovvvrnee [ cermrreireiririneinns 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 | ....ccccevvvvvreer [ v Riverview Diversified Opportunities, LLC........... Nationwide Life Insurance Company................ OWNErship......ccc. | evererrenans Nationwide Mutual Insurance Company
0140 | Nationwide 22-3655264.. | ....4286530 |...cccocvieiiens [ Riverview International Group, Inc..................... NWD Investment Management, Inc................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide 26-0384865.. | ....4595287 |....ccvevieiens [ 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 |.....cccovcvrvivers [ eeriereeeres Riverview Multi Series Fund, LL - Class N......... Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N........ 2t
0140 | Nationwide L 131-1117969.. | ... 4288002 |....cooovevirers | e Scottsdale Indemnity Company............c.ccvvveee Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... N | e
0140 | Nationwide . 131-1024978.. | ....3091988 | ....coovverrivis [ v Scottsdale Insurance Company...........cccocvvenes Nationwide Mutual Insurance Company........... ownership.......... ....100.000 |Nationwide Mutual Insurance Company........... | ..... |\ RSO PR
0140 | Nationwide . |86-0835870.. | ... 4287649 |....ccevevviers | e 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 |....ccoovvvviens [ v Titan Auto Insurance of New Mexico, Inc........... THI Holdings (Delaware), Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide . [ 74-2286759.. | ... 4287797 | ..coovverereieis | e Titan Indemnity Company.........ccccceevveveirivenens THI Holdings (Delaware), Inc ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide . 186-0619597.. | ... 4287845 |.....ccovvvvvier | e 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 |...cccoevvrivirens [ rrvrrerirrieirerininne 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 | ..o [ e 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 | ..ccevivviviiens [ 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 | ..o v 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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Statement as of September 30, 2017 of the NATlONWlDE LlFE AND ANNU'TY |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) *
0140 | Nationwide..........cooevreerveerenns [ eovereirees 81-1456923.. | ....4975937 | ..o [ US Regional Logistics Program, L.P....... Nationwide Mutual Fire Insurance Company... |ownership.......... | ........ 6.660 | Nationwide Mutual Insurance Company
0140 | Nationwide 33-0160222.. | ....4653196 |....cccocvvvivriens [ evrreirerrrieiersninne V.P.I. Services, INC......cccocevevreiereererreseennns Veterinary Pet Insurance Company................. ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide . 195-3750113.. | ... 4287685 |.....ccovvivrvrer | cernrreireirineinninns Veterinary Pet Insurance Company.................. Scottsdale Insurance Company............cce.euu... ownership.......... ....100.000 |Nationwide Mutual Insurance Company.
0140 | Nationwide . [34-1785903.. [ ... 4287911 | .o [ e Victoria Automobile Insurance Company........... Victoria Fire & Casualty Insurance Company... | ownership.......... ....100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide . [34-1394913.. | ... 4287827 | ..ovvvvrvrneer | e 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, 8613323 | [ 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 as of September 30, 2017 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. Wil the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

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

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

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

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

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

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

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

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

N o ok oo

Bar Code:

* 9 2 6 57 20174900000 3 = * 9 2 6 57 2 0174470000 3 =
* 92 6572017 3650000 3 = * 9 2 6 57 2 0174480000 3 =
* 9 2 6 57 2 0174450000 3 =

Q14



Statement as of September 30, 2017 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q15



Statement as of September 30, 2017 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31

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

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

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

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

1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of Prior YEar..........cc.cevicveveriieeiieereeeeeieees | ceerveesieeeesese s 2,340,390,164 | ....coovevviereeiiernns 1,409,740,972
2. Cost of acquired:
2.1 Actual cost at time Of ACUISITION............cevieireiiice ittt bbbt b bt sss st sasbens | eerebesssssesasssbesssesesnas 797,427,000 | cooovvveevereiereiceeveieienns 998,798,662
2.2 Additional investment made after @CGUISIION. ...........c.ccueveiiiiecieccce ettt ssnas | saessesissessesessssesse s ssees 19,477,800 | oooovvveeeeeeree 19,985,990
3. Capitalized deferred INErESt ANA OB ..ottt ssessntes | sbessessessstessesssessesse st nnsenses 901,703 | oo 728,543
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total GaiN (I0SS) ON GISPOSAIS......c..vvererrireirriiesirieie ittt ettt s s s s sses | Hressassnsssssessensessessessantans et estensensnss | 4ebsnsssssnstessansnssess st s s e s stensansanssensa
7. Deduct amounts received On diSPOSaS..........ccueeiverreieiriiereieiesse s 43,369,494 .88,864,003
8. Deduct amortization of premium and mortgage interest points and commitment fees..............
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
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)... ..3,114,827,173 | .. 2,340,390,164
12, Total ValUGLION GIIOWANCE...........ccveveeicvceeee ettt sttt et bbb st e (12,753,332) | o, (8,891,781)
13. Subtotal (Line 11 plus Line 12)...... . ...3,102,073,841 2,331,498,383
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)........cuiuiiuiiiiiiieieistsstet sttt etsstessesssasssensssssns | sviesssssessessesssassenaes 3,102,073,841 | oo 2,331,498,383
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAI.........c.u ittt et enssessessensans | sbesssessessessssssssassaseneees 129,792,798 | oo 70,470,006
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............cciviveeiiiiteicce ettt b st bt sssnns | saessesssasses e ssbessesessenses 11,267,485 | oo 44,834,576
2.2 Additional investment made after @CUISIION. ...........cc.cceveviiiee ettt s st sanees | saessessssssessssseseesassaraen 22,555,898 | .....cvvireieeeees 13,991,458
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation iINCIEASE (HECIEASE)..........c.eveviveieeiiriieie ettt bbbttt b s s stesnbantes | sbessessesssessessssnsassessesinsan 3,551,202 | ooeveecee 2,561,460
6. Total gain (I0SS) ON QISPOSAIS.........c.cviveiiiriieiiieisi ettt sttt b ettt s bt es bbb bbb st e s b s bbb s b et s sssebesassebessnans | nebebsssesesssssesassetesessesebessssesessnsebasnses | siebebssetesssesetassstes et s se s bseebes s et bnes
7. Deduct amounts reCEIVEA ON QISPOSAS.............cciviriveiiririireieiseiese ettt s ettt bbbt st s s bbb s saens | sbessesssssstessssssessesessansaes 15,046,211 | coovoveeeceeeeee s 424702
8. Deduct amortization of premium and AEPIECIALION. ..........cceviiieicreeecee ettt benses | ebasbebessesessssssesessesetessssebesssesessssntebens | sbessetesessesesssesesessetesnseaas 1,640,000
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........oovrvrrrrerrerreneereereernresesnsessenesens | eveseessssesssssessessnseeenns 152,121,172 | oo 129,792,798
12, Deduct total NONAAMItIEA BMOUNTS............ciiiiiireieiieieie ettt ss st s bt s s s s s sse s s sses e | oetsesessessessssansee et ans et et entessessntensensnsss | essssnsessessnsessesssansessessnsansessasantessenan
13. Statement value at end of current period (LiNe 11 MINUS LINE 12)........ciuiiiiciiiieiiiieticteseeieetessss s sssssssessssssesssssssnsens | svsessssssessesssossassessnsns 152121172 | oo 129,792,798
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.cucuieieeiiirieeereee e ssisieieins | evsereessissie e 9,503,445,600 | .....ccoevercrereiernns 7,218,519,626
2. Cost of bonds and stocks acquired ...3,379,412,659 ....2,877,380,553
3. Accrual of discount............ccoerreririnnes | e 5,066,728 | ...coovvreieeeiee 14,114,290
4. Unrealized valuation iNCrEASE (ECIEASE)........cuivervivieereietese ettt s bbb s s s ss et bes s s besssssssssssnsans | sessessessessssessssssessesassananes 1,710,087 | oo (1,695,130)
5. Total gain (I0SS) ON GISPOSAIS.........cceveviiireiiiiiieitei ettt sttt bbbt s bbb bbb sess b es s s bntens | essessebsbensessesensensessnsanaas (3,554,753) | oovvvrrereirerereiereeieis (14,777,509)
6. Deduct consideration for bonds and StOCKS dISPOSEA OF..........c.cvieiierriiisiecsees ettt estes s ss s etns | seessssssssssesnssssesses s snes 477,928,805 | .....ooovverereceieras 539,910,646
7. Deduct amortization of premium 16,261,481 | covoovceeeee 20,758,895
8. Total foreign exchange change in book/adjusted carrying value... 27,257,438 | oo (23,307,456)
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........curuureeiurireieereireiie et ssess s | resssessssesessssssesssnssnsssssses 1,193,005 | oo 6,119,233
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)...........cccceverrrrrreiereiiereiesieieseeeesessisiens | cvesessssesissessesensenns 12,417,954,468 | ....ovvverrieeennd 9,503,445,600
11, Deduct total NONAAMILEEA AMOUNES............c.cciiuiieeiiiicieie ettt ettt e a bbbt b st s s s bes s s ssessees | oebsessssssssssssessessstess et e bentesebsssessessnsss | essstssesssssessessssessesssssnsansesnsentessnsan
12. Statement value at end of current period (Ling 10 MINUS LINE 11)........coiuiiiiciiriieiicisceseetectesssesesessessssessssssssssessesnsenenns | svsesssssssesssensensssenes 12,417,954,468 | ....ccovvvevrcree, 9,503,445,600
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Statement as of September 30, 2017 of the NAT|0NW|DE LlFE AND ANNU'TY |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
1. NAIC T (8)-ereerereeireriecererieesiesessess st ssess st sssssessssssens | sesssssesnsssesasssnns 5,399,106,415 | ....oovvverrririrrirns 557,229,974 | ..ovvvvrrrrrierennn. 51,172,270 | v 41,367,727 | s 4,877,379,960 | .oooovverrrrrnenne 5,399,106,415 | ...ccoovvrvrrrercnens 5,946,531,846 | ......cocorrrrrrnrnns 4,548,197,238
2. 5,161,398,731 684,529,743 97,701,194 (37,090,870) 4,848,425,351 5,161,398,731 | .o 5,711,136,410 | ..ocvvvvrrrrirnnns 4,315,947,032
3. NAIC 3 (@) eeurermrrireeierieeieriecsesi sttt | ettt 576,989,981 | .....covovrrrrrrircrinnn 48,263,791 | .oooovrerininnne 17,902,373 | oo (3,314,555) | coooncvvrcrieiiinens 502,490,629 | ...oovverrrrirriirnns 576,989,981 | ....ccovovirierrincnens 604,036,844 | .....ocooovvrvrerirnnns 496,539,023
4. NAIC 4 ().t nnes | oesstesns et 123,313,521 | oo 11,993,499 | .ooorvvrriinns 4,082,326 | ..ocverccriiienne 2,762,983 | ..o 127,519,802 | oo 123,313,521 | oo 133,987,677 | oo 123,818,036
5. INAIC 5 (8)reurerrerireiierieeeierieessesese s ssest st | sesssesssesss oo 14,920,733 | ..o | cevierines s 383,752 | oo (6,801) [ evvernverrrrrrrrireens 17,829,704 | oo 14,920,733 | ..o 14,530,180 | ..oovvvrrervrrieiis 18,126,704
B, INAIC B (@)...ceeurereeeerrererireeie i sest s esese s | ensssens s 5,813,664 | ... | e 5,317,115 | oo, (13,427) | oo 793,784 | oo 5,813,664 | ..o 483,122 | oo 817,564
7. T0tal BONGS.....ovoieiriiiienisssreenis e sssssensssens s ssnessnsses | eonesssnessesenes 11,281,543,045 | ..o 1,302,017,007 | ..ooovvevcririincienne 176,559,030 | ..oovvvcreniriinriicninns 3,705,057 | oo, 10,374,439,230 | ...ooovvrrniiinn 11,281,543,045 | .oooovvvvivin, 12,410,706,079 | ...coovvvrrerieannes 9,503,445,597
PREFERRED STOCK

8. INAIC Ttttk | Seeb Rk R bRt | 48R ek R Rt R | £h e R e SRRt R b | e eb e R R R R | Heees R | Shek iR R | ekt O SN
9. INAIC 2ueeet etttk | Seeb R R Rt RE e | 48R e R R R | Hh e RS Rt | et oS R R | Heees R | Shek iRt | ekt (O N
10, NAIC 3.ttt | eesb bbb R E R | Hehe R R R R e | ek SRRkt | 44 R | HEsee RSkt | e es R | neneb e (N
1.

12.

13.

14.

15.  Total Bonds and Preferred StOCK..........vwrieiiniiniisiisnisnieniesisnssnssssns | cvesenessnesnsenens 11,281,543,045 | ..o 1,302,017,007 | oo 176,559,030 | ..vovvoiriniinniiniines 3,705,057 | oo 10,374,439,230 | ..ocvvvrincrinene 11,281,543,045 | ...oovvvrcininines 12,410,706,079 | ..o 9,503,445,597

(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAIC1S.......... 0; NAIC2S....... 0; NAIC3S...... 0; NAIC4S.......

0;

NAIC5S........ 0;

NAIC6S.......... 0.




Statement as of September 30, 2017 of the

SCHEDULE DA - PART 1

Short-Term Investments

NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

Book/A1djusted ? Acfual Interest éollected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......ctiriieireeees | s 628,187,439 |......ccovovvennee. XXX ettt [ e 628,187,439 | ..o, TB4,676 | ...
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 .........vurviererrireireiserieieissiesessise s sssssssessssssssssssssessesssssssssessasses | ssssssessessassssssessassasssesseses 388,123,241 | oo 229,045,226
2. Cost of short-term investments acquired ....8,506,284,630 ....6,801,160,171
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............cccivuiviviireiiiriieiieteteie ettt sse s bentenas | evsesssesses s s s es st enans 8,266,220,432 | ..oovveeeeeean 6,642,082,156
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).......ccoorruririnienrniininensisesensineens | et 628,187,439 | ..cvoeeeeee e 388,123,241
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 seesssssssssssnssnssnssssssnsenss | snsssessesssnsssssssssssasssssssesns 628,187,439 | .o 388,123,241
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Statement as of September 30, 2017 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, Prior YEar (LINE 9, PHOT YEAI)........c.uvurerrurrereriseesssiseseesessessssssessesssssssssessessssssessesssssssssessasssssssssssessessssssssessassasssnssessassanes 324,610,842
2. Cost paid/(consideration reCeived) ON AAAIIONS...........c..cuiuiireiriiiisiieie ettt s s bbbt s bbb s s bbb bbb bbb s bbb 166,087,193
3. Unrealized valuation increase/(decrease) 66,488,130
4. Total gain (10SS) ON tErMINAtION TECOGNIZE. ........cvucviveieeieiiiesiie ettt sttt s bbb s bbb e b s e s bbb bbb bt s bbb bbb saes 31,554,693
5. Considerations received/(paid) on terminations 54,350,332
B, AMOTHZALON. .......ocveiiitecicte ettt bbbttt s b4t b8 s b4 s AR s b AR AR RS b A bbb d A AR AR bt bbb bbbttt
7. Adjustment to the book/adjusted carrying value of hedge item
8.  Total foreign exchange change in DOOK/AQJUSIE CAITYING VAIUE............overuuiuiirireisie ettt et et s b8t een (31,764,773)
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ B8+ 7 + 8)....ucicicriiciieeeeesetee ettt sttt b st naenen 502,625,753
10, DEAUCE NONAAMILIEA @SSEES..........veiieieieiictte ettt a b s s et a bbb s bbb s s st b bbb e b s e st s bbb b bbb bt ae e s nt et
11. Statement value at end of current period (LiNE 9 MINUS LINE 10)........ceuiiieiiiiieieiiees ettt bbbt bttt a bbbt b bbb s a et bbb st s e bens 502,625,753
Futures Contracts
1. Book/adjusted carrying value, December 31, prior YEAr (LINE B, PrIOr YEAI)........c.viiueieiiieieiciesieiseisssssse st sssesse s bes bbb se bbb st s bbbt aes 17,991,000
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN)...........o.evrerirrinrerrineenseseesesecsseesseeseseeseseens 2,231,604
3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus..............ccccuvee.
3.12 Section 1, Column 15, PriOr YEa........covveererrereirerinrieeeessesseseesensens 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............cc.cc.uc..... 11,336,401
3.14 Section 1, Column 18, Prior YEAr...........coverrverrereeereeereeereeeseeeseeeeeeens (97,780) 11,434,181 11,434,181
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus............c.cccceevenee
3.22 Section 1, Column 17, Prior YEAr..........cccuvvveverrieeireiereeies e 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..............ccceevueee. 11,336,401
3.24 Section 1, Column 19, PriOr YEA.......c.cvvuvrereerierrreireiseeeeessieseies (97,780) 11,434,181 11,434,181
3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2)......cecereireiteieeeeis ettt ettt ee et £ s8££ e84 8 42 E 858422 s 284284882 E £ s £ E bR E e s et en e (0)
4.1 Cumulative variation margin on terminated contracts during the Year..........cccccoevveveeviieescceeceess 52,039,194
42 Less:
421 Amount used to adjust basis of hedged item...........ccccoevevivieirennns
4.22  AMOUNt reCOGNIZEM.........ocueiieriiercteiriee e 52,039,194 52,039,194
4.3 SUDLOtAl (LINE 4.1 MINUS LINE 4.2).....coiueiiiiieiieiitssieiets ettt sttt se b8 a8 s s8££ b 2888828 e £ bR R bbb bbb s nn 0
5. Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINGHONS IN PHOT YEAI........c..ciueieiiiiieiieicisie ettt bbbttt bbb bbb st b st
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations IN PHOT YEAT............oveririirrirrirircereese ettt
6. Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 - 5.1 = 5.2)...uuiiieieieieeese et 20,222,604
A 0 =T (VT g 0T To T (=T JR= TS (TP U TR E PP
8. Statement value at end of current Period (LINE B MINUS LINE 7)........c.cuiuiiriiiiiieieiciseiese ettt bbbt sttt bbbt sns 20,222,604
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Statement as of September 30, 2017 of the NATlONWlDE LlFE AND ANNU'TY |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
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 1 12 13 14 15 16
NAIC NAIC
Designation Designation
or Other Notional Book/Adjusted Effective | Maturity Book/Adjusted or Other | Book/Adjusted
Number Description Description Amount Carrying Value |  Fair Value Date Date Description Carrying Value |  Fair Value CUSIP Description Description | Carrying Value |  Fair Value

NONE
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Statement as of September 30, 2017 of the NATlONWlDE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

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

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

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

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

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




Statement as of September 30, 2017 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECtON 1, COIUMN 4.......ooiiieieerireieie sttt 502,625,753
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance...........c.ccccovvvrvererverrererereerernnens 20,222,604
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 522,848,357
4. PartD, SECHON 1, COIUMN 5.ttt 534,174,953
5. Part D, SECHON 1, COIUMN B.......coveveiieiecictctes ettt s bbbt bbb s s se et s st s st nen (11,326,597)
6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5)......oucvieiieiiiiisiteieiictese ettt sttt s s s s st st et e et e bbb s s e e e s e et s st en e bbb s b et s e s st n b e s st en et sansnn (0)
Fair Value Check
7. Part A, SECHON 1, COIUMN 6.t bbb bbb 497,928,799
8. Part B, SECHON 1, COIUMN 13.......oiiiiiii bbb bbb 2,301,227
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 500,230,026
10. Part D, SECtioN 1, COIUMN B..........ouiiiiiiiiiiciiii it 513,259,052
11, Part D, SECHON 1, COIUMN ..ottt s s bbbttt (13,029,026)
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 7,702,577
14, Part B, SECHON 1, COIUMN 20..........iiiiiiiiiiee s 20,222,604
15. Part D, SECtioN 1, COIUMN 1. ...t 27,925,181
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)
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Statement as of September 30, 2017 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

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

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

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

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

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

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

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

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

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

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

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

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

QsSI08
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Statement as of September 30, 2017 of the NATlONWlDE LlFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE A - PART 2

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

NONE
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Statement as of September 30, 2017 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of 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

00-1102692 ... | GRANDVIEW HEIGHTS . [02/01/2017.... 4.740 8,000,000 . 55,490,000
00-1102737.... ... | SAN FRANCISCO. ... | 07/14/2017.... 3.500 35,000,000 [ ..oovvuuerrrereesersersseeesees et | eebee et 80,497,278
00-1102740.... e [MEMPHIS.....ooeviininienne .| 08/16/2017.... 3.900 15,000,000 | 1.vvvoveraireiirieieiseeise sttt | eebeet b 21,133,220
00-1102742.... ... |LAWRENCE 09/08/2017.... 4.090 23,000,000 [ ..oovveoeerrereesersersenss st | eebiees et 36,130,579
00-1102744.... woe | CHICAGO.......ccoiriiiriiseieinne IL ... |07/21/2017.... 4.130 20,800,000 31,296,000
00-1102749 ... |HOUSTON .| 07/25/2017..... 3.680 27,000,000 39,296,776
00-1102751.... ... | FORT COLLINS 08/24/2017.... 4.090 19,800,000 29,870,000
00-1102754.... vve | SAN DIEGO......ooivirirrircirerieeiesrierienes . 107/18/2017.... 4.040 10,000,000 | +.vovoerueenreeersensersseeseesens sttt | ettt 14,817,000
00-1102755.... ... | AUSTIN 07/20/2017.... 3.620 40,000,000 | ...eoooeeeieaiiiii | e 68,364,500
00-1102756.... ... |MADISON 07/10/2017.... 4.290 11,000,000 14,839,000
00-1102757 ... | BALTIMORE .| 08/08/2017.... 4.410 10,500,000 15,736,000
00-1102761.... ... | RICHMOND 07/19/2017.... 3.940 13,250,000 62,516,000
00-1102762.... ... | ODESSA..... ... | 07/14/2017.... 3.950 12,400,000 | 1.vvvoeerieaieieeiieeesees ettt | ettt 16,526,000
00-1102764.... vt [ MYRTLE BEACH. ...ttt SC ... | 07/07/2017.... 4.160 16,400,000 | ...vovoeeeienieriiieeieniisi et | et 21,862,000
00-1102766.... ... | PLACENTIA (07 YO ... |07/2712017.... 3.880 3,800,000 6,467,000
00-1102767 ... | KALAMAZOQO.... Mi ... | 07/20/2017.... 4.310 7,500,000 10,923,000
00-1102768.... ... | PLACENTIA (67 YO ... | 07/2712017.... 3.880 6,900,000 12,456,000
00-1102772.... ... INORTHBROOK..........ccconn. IL ... | 08/10/2017.... 3.780 25,000,000 [ ..oovvemrrrrereerenierieeseni st | eri et 36,779,268
00-1102773.... ... | IRMO [ SCens .| 07/26/2017.... 3.940 10,650,000 | +.vvvoreeaeeureneeseeseesssese st eees e | ettt 16,031,000
00-1102779.... ce [ FAIRFAX e VA oot e 08/25/2017.... 4.320 8,000,000 | .veuorveuirrrirrireiiiieriieet et | i 10,872,847
00-1102789.... o | EAST RUTHERFORD........ccouiirmirmiiaeine it sisesisees bbbt NJ ... | 09/18/2017.... 4.500 13,000,000 | +.vvueeeeairareneeseeseesssesees sttt eens | Sereeb bbb 18,864,000
00-1102790 BETHESDA........ooooirinrieiniirenines . | 08/08/2017.... 3.800 24,000,000 [ ..oorvoniernirrineie e | et 37,439,625
00-1102793.... ... | BELLEVUE.... 08/31/2017.... 3.650 25,500,000 [ .eoovveneerreseesersereeees st | erbiee st 37,435,000
00-1102795.... ... | GREENVILLE SC . 109/29/2017.... 3.810 15,000,000 | ..vovoveruienierriieisenesisie it | et 48,815,000
00-1102797.... ... |REDMOND........ 09/08/2017.... 4.160 11,200,000 | +.vvvoeernennreieeeseesens sttt enns | ettt 15,190,000
00-1102800.... ... |FORT MILL ... | 09/22/2017.... 3.650 9,000,000 [ ..veveerierreiriireieier e | bbb 13,158,000
00-1102801. ..o ens SANTA MONICA. CA. s . 109/29/2017.... 3.500 40,400,000 | ..vviriiireriene st | Seien s 77,964,050
0599999. Total - Mortgages in Good Standing - Commercial MOMGAGES = All QNN . .....vuiuuieiieiiiseiersieiessste sttt serns | sbessens st ens s sesens s en st sensanssssensansanes | anrsane XXX....... XXX 454,100,000 8,000,000 .850,769,143
Mortgages in Good Standing - Mezzanine Loans

99-0000053......cc0ueeertiniieitissi e GREENVILLE.........oovvniiiinisnirsrinins NC 09/09/2016. 11,500 | v 2,593,963 | ..o 36,900,000
0699999. Total - Mortgages in Good Standing = MEZZANINE LOBNS. ..ottt ettt ettt es st et e s et eteesee et ensee e b e et eesessesenses et anes | fessessessstassessesassensessessnsansesnsansessesnssnss | cosean XXX.oon XXX 0 2,593,963 | ..o 36,900,000
0899999. Total - MOrtgages iN GO0 SEANING. ... evurruierersitieserssti st ser st rs st s s8££ 888k eE bt 4hsebsen bbbt bbbt ensantees | aersaes XXX XXX 454,100,000 10,593,963 .887,669,143
3399999, TOAl MOMGAYES. ........vvrrereereeeeeesesieets e ees ettt ees | Aebbeebenes b ettt nienes | enins XXX....... XXX 454,100,000 10,593,963 .887,669,143
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Mortgages Closed by Repayment
00-1100202.... .. | BALDWINSVILLE NY oo [ 12/10/2003.... | 08/29/2017.... | ... 385,591 .297,043 ...297,043 0
00-1100347 VISALIA o7 Y I 07/14/2004.... | 08/25/2017.... | ... 480,862 .395,807 .395,807 0
0199999. Total - Mortgages CloSed by REPAYMENL. ........c. ittt ieises | eressessessssssse et et ens b e ses st ens et st sas st ensennees 866,453 | ..o 0 0 {0 RSO 0 [ ISR | B [PTRRRO 692,850 | ..o 692,850 0 0 0
Mortgages With Partial Repayments
00-1001049 WAYNE PA. o e 10/24/2002.... 94,188 25974 | ... 25,974 0
00-1001237 DALLAS......oooirieririseiseiiseiee e L. ST D 11/20/2002.... | oo | s 2,879,266 | ..o | oreierienineinninees | e | e |0 [ | 128,341 | v 128,341 0
00-1001260........coorvrnrererirne PITTSBURGH PA. e e 03/05/2003.... 242,257 | oo | e | s | e | a0 | v | e 45283 | .o 45,283 0
00-1001267 TROY ..ttt (0] USRI DR 03/07/2003.... 836,437 | .ooieeieeiieiineinens | s | e | e | sesesnssssesnnn0. | neresessnn | s 29,160 | ....... 29,160 0
00-1002012.......cvourvrrierinnn CEDAR GROVE YOS IR 03/04/2003.... | covoocverrernerenns | v 1,226,979 25,965 | ....... 25,965 0
00-1100109 MILFORD OH..ovviviies i 09/23/2008.... 161,865 22,809 | ... 22,809 0
00-1100141..cconrreris GRAND RAPIDS.......c.ovceerirrinns Mo [ 10/30/2003.... 705,371 89,991 | ....... 89,991 0
00-1100265........coovererrerennn ALTAMONTE SPRINGS FLuiriirriiees [ 12/18/2003.... T8B,A34 | ..o | e | oreisesiessesiensnnes | e | seesessess s (VI TTRIRN IO 29,192 | ....... 29,192 0
00-1100375.......cvomevrrierins ALGONQUIN. Il [ 09/15/2004.... 495,329 0
00-1100406 EDISON ..ottt sssseen N [ 05/18/2004.... | covorcvervirnerranne | e 2,001,650 0
00-1100421.......cvorierirerirs PORT ORANGE FLuwoiiiriines e 09/16/2004.... 388,745 0
00-1100497 KENT WA i | e 08/23/2004.... 519,736 0
00-1100600..........cvverrererirnn FARMERS BRANCH L. ST B 12/16/2004.... 695,250 0
00-1100669.... ... | BATTLE CREEK M [ 11/29/2004.... 650,078 0
00-1100719.... ... | FARMERS BRANCH L. ST B 12/16/2004.... 138,276 0
00-1100729.... ... |PHOENIX......... JA VAR IR 03/30/2005.... 719,267 0
00-1100844.... ... | ORLAND PARK.......... | ESURRRSRORRN IR 07/22/12005.... | .ccoovvrvreeririrnns | e 2,508,310 0
00-1101147 oo SOUTH HAVEN M [ 04/20/2006.... 950,684 0
00-1101525 AUSTIN L, RN IR 07/18/12007..... | ovorevrrervirerrnns | e 2,272,002 0
00-1101660........coervrrreerirne BUFFALO GROVE........cconseerrreriserrcnienes Il [ 06/08/2009.... | ccvoreverrererrnes | o 2,035,020 0
00-1101702 CLINTON 10/08/2010.... | ..oveerveerrreres | s 3,059,338 ..47,055 0
00-1101713..ccoerierin SAN DIEGO 10/05/2010.... [ .eovvervrrvrrreres | s 5,671,055 129,571 0
00-1101715.... ... |LYNDHURST............... 12/01/2010.... | cevevererrreriviin | vvere 7,965,012 0
00-1101727 ... |WEST BABYLON .102/15/2011.... 779,195 0
00-1101780.... . | MINNEAPOLIS 09/20/2011.... | overevrrierirerinns | e 9,124,767 0
00-1101800 CHICAGO......eoeiirierierieeereisere e Il [ /3072011 [ oo | s 9,149,824 0
00-1101813. RALEIGH |\ OSRN IR 03/28/12012... | overevrrierirerinns | e 3,278,651 0
00-1101817 OAKLAND (67 U D 06/27/2012.... | covoreverevernernnes | v 9,562,065 .48,726 0
00-1101864 ... | SUNSET VALLEY X 07712012, [ o [ s 8,045,403 157,043 0
00-11018686.... <. |BUFFALO GROVE.........ovcvirierieirerinniis Il [ 08/09/2012.... | covereververnerianes | v 3,782,850 ..43,864 0
00-1101867.... <. |BUFFALO GROVE........ovvvmrririneirisiinniis Il [ 08/09/2012.... | covoevererirsrianne | e 3,782,850 ..43,864 0
00-1101897.... ... |PHOENIX......... AZ.oovrvis | v 1202172012 [ oo | s 3,254,188 122,271 | ... . 0
00-1101908.... 1o |OCEANSIDE. ...t NY .o [ 1112812012, [ oo | v 10,626,929 | ..o [ e | e | e | o0 [ | e 75,010 | coovreriins 75,010 0
00-1101911 ... | GRAND LEDGE....... MI 1202712012, | e | e 3,900,660 28,582 28,582 0
00-1101919.... . | BLOOMINGTON INces e 12/05/2012.... | oo | v 9,248,084 104,535 | ........cc.... 104,535 0
00-1101927 BRICK [\ VSRR U 12112/2012.... | ... .18,503,637 .105,411 ...105,411 0
00-1101928 ANAHEIM.......ccoooeverrrrrnre. (07 U DO 12/14/2012.... | .... .18,683,901 .106,748 ...106,748 0
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00-1101979 SEATTLE WA i | e 08/01/2013.... | .... .13,210,975 .146,104 0
00-1102007.... .. | LAKEWOOD OH .| 06/28/2013.... .14,749,230 .182,709 0
00-1102009 AVON. ..ottt (0] VSN IO 08/22/2013.... | .... .14,912,055 ..90,612 0
00-1102015 BOSTON MA. e [ 07/30/2013.... | covorevereerneeieens | e 12,780,884 99,293 0
00-1102026 KNOXVILLE L1\ TP D 10/15/2013.... [ oo | s 5,133,831 | oo | orrineiienesinennnns | e | v |0 | s | 50,866 | ...ccooverene 50,866 0
00-1102029.... <o | BROKEN ARROW.......ccovvumrirrirereiinienieniesesseisssesenienes (O] I 10/10/2013.... [ oo | e 12,247,125 .149,130 ...149,130 0
00-1102037.... .| INDEPENDENCE TWP AME i [ 09/05/2013.... | covorevererirneianne | e 9,806,545 0
00-1102051 GAINESVILLE..... FLuiiiireiinee [ /0172013 [ o | s 2,896,661 0
00-1102054.... ... |COLUMBUS........ooverrririinnes (0] USRI DR 05/1412014.... | covocveeeseianne | v 12,987,245 0
00-1102080.... .| GAINESVILLE..... FLuoiirriines [ 1211212013 | oo | s 6,516,784 0
00-1102081 GAINESVILLE..... FLuiriirrirnes [ 1211212013 [ o | 1,303,357 0
00-1102082 TORRANCE [O7. ORI B 10/28/2013... [ oo | s 5,117,137 0
00-1102096 BALTIMORE MD..ovveie [ e TMM2/2013... | o | s 5,902,001 0
00-1102099.... vee | BEAVERTON.....viviiirirrieeiesiseniesieni s ssasnsensenes ORooeri | e 12110/2013.... [ oo | s 9,327,702 63,272 | ....... 63,272 0
00-1102103.... ... |PHOENIX......... A VAR IS 11/26/2013.... [ oo | e 11,000,000 0
00-1102147.... ... | WALNUT CREEK...... CA. s | v 09/29/2014.... | covoocverevnrieens | e 14,953,455 0
00-1102153.... .| SANTA ANA | CA | 05/28/2014.... | covocveerseianne | e 2,008,441 0
00-1102157 EXTON ..ottt PA. o 05/07/2015.... | covooevererernriinns | e 12,391,378 0
00-1102176.... ... |PORTLAND (0] U B 07/01/2014.... | .... .13,693,347 0
00-1102210.... .|COLUMBUS.........cccovrvmrrirns OH..ovvvveree | v 08/20/2015.... | .... .12,447,565 0
00-1102216 BELLEVUE..........coveierereeieriesieeinns WA e | e 10/M16/2014.... [ oo | v 10,257,104 0
00-1102219......covvevrrercrciri NASHVILLE...... TN e 09/29/2014.... | ovooevovrierirernns | e 5,376,053 0
00-1102237....coevvrirerierins SHERIDAN.......cooovvimrirrrinrinererissinessenesseesenssssssssnennnse | COhnnrvnnrinnns | cevreens 10/07/2014..... | oo | s 9,969,902 0
00-1102245... 1o | BEAVERTON......oovrierinriernniseinnineisnsnessssssienssssssssnnenss | ORuvivvviiinns e 10/16/2014.... | covveerveriviins | v 4,115,483 0
00-1102249.... wee | JERICHO . ....veivrierieeieessnisninenieniseesenssssessnssensenensees | NY s [ 1211972014 ... [ oo | e 11,576,847 0
00-1102254..........covvrrrirerinn LONGMONT......oovvrmrrmrrerinrinerinerinrenenssenisnessersennnneinee. | COhiinvinnciins | covviens 11/06/2014... [ oo | s 7,599,703 0
00-1102255 ZEELAND 1Y ISR S 12118/2014... | oo | s 2,767,336 . 0
00-1102264.... ... [CHARLOTTESVILLE. ..o VA e e 01/12/2015.... | ovorevrrirrirernns | e 4,125,498 ..39,776 0
00-1102276.... .| STRONGSVILLE . .112/23/2014..... | ... 15,418,175 .148,802 0
00-1102278. DENVER [0 0 SR IR 01/16/2015.... | ovorevrrirrirerinns | e 5,725,668 0
00-1102280.... ... | BOULDER (o] TSI I 02/02/2015.... | covoreverrerneranes | v 9,082,678 0
00-1102308.... [ HENDERSON.....c.ooviiiiiiirersieienisisesssie s NV [ 01/29/2015.... | ovooevrrierirernns | e 7,928,486 0
00-1102304 ORLANDO FLuwiriireiinee [ 02/17/2015.... | .... .13,975,000 0
00-1102305 SEATTLE WA .103/10/2015.... .16,947,078 0
00-1102309.......vvuvvrrvrerinns JACKSONVILLE FLuitiireiines [ 01/29/2015.... | .... .15,212,438 ..77,669 0
00-1102310.... o | JACKSON HEIGHTS......ccooriiiiiiiincirssissiee e NY .o [ 03/31/2015.... | covoeveerieeienne | e 20,121,610 .139,030 0
00-1102315.... ... |ROCKVILLE... MD..oovvir [ e 06/01/2015.... | covoreververerienns | v 5,051,633 ..34,756 0
00-1102319.....cevvrirriierinnn BIRMINGHAM AL | s 05/07/2015.... | covoevererieeienee | v 13,786,947 .125,960 0
00-1102331 FREMONT .110/01/2015.... 4,848,294 0
00-1102333.....ccvvrirerierinns NASHVILLE...... L1\ SRR P 09/04/2015.... [ ..cooeverrveririres | cererererireins 13,577,430 0
00-1102335.......cvvurvrrierinns SCOTTSDALE........cccnvvernnne JL VAR IS 03/31/2015.... | covoererevernerenes | v 8,773,458 | .oovververeeierineins | vveeneriesiesinesinnes | e | e | e 0
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00-1102350 MELVILLE 04/2912015.... | covoeveerieeinnns | e 17,447,402 0
00-1102354.... ... | SAN ANTONIO...... .| 05/18/2015.... 8,088,177 0
00-1102356.... ... | SAN JUAN CAPISTRANO, 04/16/2015.... | covoocverrinricnns | v 11,355,995 0
00-1102365.... ... | STRONGSVILLE 05/1412015.... | covorevererernereens | e 18,282,928 0
00-1102366.... .| WILMINGTON 06/18/2015.... | ccooocverrinrienns [ v 7,788,889 0
00-1102368 TORRANCE 10/23/2015.... | oo | s 8,785,741 0
00-1102370 CHICAGO......ioiiieiiei e Il [ 06/10/2015.... | covorcvereeirneinanee | e 12,830,615 0
00-1102371..ccomveerrierins NORTH LAS VEGAS........cooeverreeiriseressiesissssssssseesseenes NV [ 05/20/2015.... | covorerererernerinnes | e 8,740,812 0
00-11023%.... co |ANN ARBOR ....ccouiimiiniineie st M [ 07/31/2015.... | covoeeeeeneianns | v 19,351,128 0
00-1102399.... .. | WEST FARGO ND.ovvevires [ e 09/11/2015.... | covoreverrenerenns | v 8,329,571 0
00-1102402 LEHL........ UT e | e 08/17/2015.... | coooocverrinrienns [ v 4,687,308 0
00-1102412 MADISON L/ D 09/29/2015.... | covoreverevernerenns | e 8,176,976 0
00-1102413.....ovvvrierieris KANSAS CITY. [T B 08/2712015.... | covoeverererneianne | e 7,238,249 0
00-1102420.... ... | COLUMBUS OH..ovvveres | v 11972015, [ oo | s 7,138,127 0
00-1102421.... .| COLUMBUS (0] VSN DO 111972015, [ oo | s 1,462,034 0
00-1102425 DALLAS L. ST B 04/04/2016.... | .... .12,500,000 0
00-1102426 DALLAS L. ST B 11/25/2015.... | .... .15,000,000 0
00-1102427 FOLSOM PA. o 10/23/2015.... [ oo | e 11,892,275 0
00-1102428.... ... |COLUMBUS.........ooeerrrirrinnns OH ..S.. | 11/05/2015.... | .... .16,153,023 143,275 ...143,275 0
00-1102434.... .. | VANCOUVER WA o | e 10/13/2015.... | .... .18,603,823 .119,885 ...119,885 0
00-1102435.... (o] U D 10/09/2015.... [ coovvervrrrrinenns | s 5,156,369 0
00-1102440.... .. | AMERICAN FORK UTeiins [ 10/08/2015.... | cvvvererrreriviines | vver 7,950,061 0
00-1102441 SOMERVILLE.......cotiiiiiiieeieineeissisessesiseessesssesesseees MA e [ 12/18/2015... [ oo | e 16,648,921 0
00-1102442.... ...| SAN DIEGO | CA i [ 10/19/2015.... | ceveveerverivinn | vve 3,895,944 0
00-1102448.... o | BELLINGHAM. ...ttt MA s [ 10/01/2015.... [ oo | e 11,939,249 0
00-1102449 SALEM OR.eevs | v 03/07/2016.... | covovevererernrienns | v 9,091,766 0
00-1102454.........ocvveerirerinne GRANDVIEW HEIGHTS! .|OH S [ 1200172015, [ e | e 21,800,000 0
00-1102476 BOULDER [0 0 IR IR 02/08/2016.... | ..vevevvrererirrnns | e 7,808,963 0
00-1102479 MURRAY. uT .112/10/2015.... 5,312,367 0
00-1102481........oovevrercriirine CABIN JOHN............... MD.cocvivies [ 02/10/2016.... [ ..vorevrrrererirrres | cerrrereriinines 10,000,000 0
00-1102483.......covvvrcrierins SALT LAKE CITY (U2 PRI R 01/1412016.... | covorevereverrcrenns | v 5,156,471 0
00-1102488 MALDEN MA. s [ 04/01/2016.... [ .ovooerrvrrerirerires | cerrens 38,517,439 0
00-1102489 ST CHARLES.......ooviririreicisresiesiseesssssess s MO...cooevreee [ v 08/17/2016.... | .... .14,928,478 ..73,400 0
00-1102490 LOUISVILLE KY .1 03/09/2016.... 17,727,306 .106,521 0
00-1102491 MERIDIAN.......coivirirrieirsriseeieniesiseessssssssse st IDueies [ 02/01/2016.... | .... .11,769,665 0
00-1102493.... ... | RANCHO CUCAMONGA........cooomirrrirrireirseiseiiesiesissenas (07 I B 02/01/2016.... | covoeverrirarianns | e 6,427,434 0
00-1102496.... ... |PHOENIX......... AZ.oovrvis | v 01/21/12016.... | covoreverevernernnns | o 5,391,710 0
00-1102504.... ... | PORTLAND (0] USRS B 01/20/2016.... 22,000,000 0
00-1102511 ... | WINSTON-SALEM.... NC .102/01/2016.... 23,045,078 0
00-1102513.... L[OCEANSIDE.........oiiiiiniicciec s (07 U Do 03/28/2016.... 3,853,958 0
00-1102534........covvvrerierinns SAN DIEGO CA s | 04/07/2016.... | ccvoreververrerenns | v 7,000,000 0
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00-1102541.....covvricrierinnn GARDEN GROVE........ooiiiririineieeiieesiesssissssssiesiiens (07 U B 03/29/2016.... v [ 8,242,819 | oo | | e | v |0 | | 54,157 | cooovrerris 54,157 0
00-1102545 WESTERVILLE OH .1 03/17/2016.... v [ e 7,317,274 32,306 | ... 32,306 0
00-1102551 BENTONVILLE......vvuiiiirciiiseieeieisesesssiseisessnens AR | s 04/2112016.... | covooevererieeienns | v 30,900,074 | ..o | e | e | e | sesessnsnssensennns0 | s | oo 266,960 | .............. 266,960 0
00-1102553.... ... |LEXINGTON....... (SO D 09/01/2016.... OO (PP 5,565,680 35,279 | ... 35,279 0
00-1102557.... ... | ROWLAND HEIGHTS (07 U B 06/30/2016.... [ ..ceoevrrrverirines | cererererircinen 25,546,895 125484 | ..o, 125,484 0
00-1102559.......couvverrierinns ORANGE....... (67 U B 06/30/2016.... OO [P 2,827,520 ceevrereneen0 e | 13,889 | oo 13,889 0
00-1102560 ANAHEIM. .....oovvirriiirinne (07 U Do 06/30/2016.... OOV [PV 5,853,463 28,752 | ....... 28,752 0
00-1102562........couvvrerirerinnes WESTMINSTER......ovvtrtereieiieriesieessessesiessenesssesssian (67 U D 06/30/2016.... | cevoreververrernnns | woerrrerireenns 15,179,320 | ..vovveeeeerierieeens [ e | seviesiseesseesssinsenin | overesiessneesnnsnnns | ssenenenssesnnseensQ [ e | e 74,560 | ..oovvcrinne 74,560 0
00-1102564..........cocvvereriienee COSTA MESA CA o | v 06/30/2016.... [ ..cooererrveririres | ererererircinas 14,732,870 v 0 i | 72,367 | oo 72,367 0
00-1102567 LAGUNA HILLS.....covirirrieieisirieniesieeeseeiessesessenssenens [O7. U B 06/30/2016.... OO [P 7,837,688 38,498 | ... 38,498 0
00-1102569........c0cvvviereriiines SHEPHERDSVILLE S ZPR PR 04/19/2016.... | ... 12,748,293 .111,853 ...111,853 0
00-1102570 EVERETT WA e | e 05/03/2016.... | .... .17,790,881 .108,361 0
00-1102578.......ccomrirerrcrinns LYNDHURST............... N [ 04/2512016.... | covorcvererirnerranne | v 14,491,538 0
00-1102599.......couvvrnrirerirns OCONOMOWOC 06/01/2016.... OO (PP 8,418,308 ..42,092 0
00-1102612 EDISON 08/04/2016.... | covoocverererierranee | rerrerireenns 15,367,611 .136,048 0
00-1102614 ROGERS 09/01/2016.... | .... .24,593,277 0
00-1102617....convveicrierinn CONCORD 06/23/2016.... | .... .12,503,343 0
00-1102630 EVERETT 09/15/2016.... OO (PP 3,966,311 0
00-1102634 WALKER.......cocitiirieinesiseise et M [ 04/05/2017..... | .... 0
00-1102635........covvvvrierinn WESTPORT............ CToirees | v 09/26/2016.... | .... . 0
00-1102636.... ... |OVIEDO......ccmvrunnee FLuirirriries [ 08/08/2016.... | covercverrererrnee | worerreeirennns 13,513,891 0
00-1102641.... o | SAN ANTONIO.....criviiriiiiersieies s TXeovieeennee [ e 08/08/2016.... JROR 9,638,584 0
00-1102643........covvverrcrinn HILLSBORO. (0] SN B 11/07/2016.... [ oo | e 11,000,000 0
00-1102649. BEXLEY OH..oovvvves | v 11/23/2016.... [T 6,825,000 0
00-1102653........coovvrnrererinne CERRITOS.......cccovvunee (67 U D 09/23/2016.... OO (PP 6,956,301 0
00-1102655.... ceo | MOUNTAIN VIEW. ..ot CA. s | v 11/14/2016.... | .... .18,000,000 0
00-1102656.... ... | EL SEGUNDO (67 U D 12/15/2016.... | .... .12,000,000 0
00-1102660.... v [WILDOMAR .......covririernrinsisenniisrsnieiessssssesessssessnsssssensnns. | CAuvivinvrens [ revvnns 05/23/12017 ... [ overeviiiiririnines | e 0
00-1102679.... ... |ANN ARBOR .1 12/09/2016.... 5,000,000 0
00-1102683 CHAPEL HILL......ooeveiveierereeieieieneseeessenenensessssssnseens | NG | i 01/30/2017 ... [ verevrniriiriies | e 0
00-1102689 MACON.......oiriirrirniisnssisesssissssssssssssssisnsenses | G | v 02/06/2017.... | .... 0
00-1102704. SEATTLE.....ioieeeeeeeeieresseiesssenesssssnsessssssssssssesessenss | WA e | s 04/06/2017.... | ... 0
00-1102712 VALENCIA.......oevrinirnererneersersssnsesssssensensssnssesssessins | CBuveivsvinsens [ v 05/15/2017..... | .... .16,277 0
00-1102719 KENT .| 04/13/2017.... .125,695 0
00-1102720 BILLERICA......cooeveeererinnrinerierieriseesssnsssnnsnsenssseseeeenes | MAuiiiincins | oo 05/01/2017.... | .... .17,655 0
00-1102721.... 1o | BROOKLYN...coooviivrriereiernnerienineinsnnsisensnesensssessennees | NY v [, 06/01/2017.... | .... .111,849 0
00-1102727.... ... |CHARLESTON [ O B 05/22/2017..... | .... 142,766 0
00-1102754.... ...| SAN DIEGO | CA i [ 07/18/2017.... | .... 0
00-1102761 ... | RICHMOND VA .107/19/2017.... 0
00-1102764.... ... |MYRTLE BEACH (1O B 07/07/2017..... | .... 0
00-1102767.....onvvervrcreerirns KALAMAZOO........covuirierirerereesseesssssessesssesesssessssssssesssens Moo [ v 0772012017 ... | covoerirererneennens | revireeirseeseessesssesiesssees | eoversesssnessesissesnens | sesssessessssssssesssssns | osesssessessessssessnsss | cesnsssssssessesssessns | seesssssnsss s (V] I 23,037 0
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Statement as of September 30, 2017 of the NATlONWlDE LlFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE B - PART 3

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

00-1102773....covvreieiierinnns IRMO.......... [S R D 07/26/2017.... | ... 0
00-1102774 VERNON. ... CA .1 06/30/2017.... 0
0299999. Total - Mortgages With Partial REpayments...... ..o snisesneenes 1,357,092,339 | ..cooovvririnne. 0 0 0. 0 0 0
0599999, TOtAl MOMGAUES.........vvveceeereeerieriertseees e eesiee et eeats | ebresesates e s st s st senseenianinns | conesiresens 1,357,958,792 | ....coovvrrvrinrrin 0 0 0 0 0 0
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Statement as of September 30, 2017 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Ares Private Credit Solutions, L.P. Wilmington.... . | Ares Private Credit SOIUHONS............cccoviviviiiieeiicceee e 06/23/2017.... | coveveceieei | e | e 368,528
GSO Capital Opportunities Fund Il LP Wilmington .| GSO Capital Partners LP 06/03/2016.... 785,106
Newstone Capital Partners I, LP... Wilmington.... .... | Newstone Capital Partners 09/20/2016.... | ccovveeeen | eorerereeeireineeeeereeseeeees | eeees 36,496
Vista Credit Opportunities Fund Il - B, L.P.... San Francisco CA....| Vista Credit Opportunities Managment.... 06/01/2016.... | covcvvriverinn2 | eovierieriricsniseiesienins | v 701,174
Vista Credit Opportunities FUN Il, L.P........oooiiiirieiiieieicsn e Wilmington DE.... | Vista Credit Opportunities Managment.... 05/10/2017.... | .... 270,808 | ..o
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Charactenstms of Fixed Income - Unaffiliated.. 270,808 | .....cccoooeennenes 1,891,304 0 .20,939,925
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Dyal Capital Partners Il New York.. . |NB Dyal Associates |Il, LP. 09/30/2016.... (564,740) | .ooocveeiiicinniciienis | e 5,459,046
Dyal Capital Partners IIl Co-Invest MOONMSE LP...........ccoveriuriniiniiinicerseeieieens New York.. . .... | NB Dyal Associates Il LP... 07/25/2017.... | ... 3 1,506,599 | ...
Yukon Capital Partners I, LP......c..ooiiiiiiiisis s Minneapoli . |MN... | Yukon Partners..........c.ccccoeevererenercrerennne. 07/18/2017.... | .............. 2 | e, 1,131,939 | e | e | e 5,868,061
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.. 2,638,538 (564,740) 0 11,327,106
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Bell Institutional Fund V, LLC Greensboro... .| Bell Partners 05/28/2015.... | ... 253,603 628,553
Crow Holdings Realty Partners VII, LP.... . | Wilmington . | Crow Holdings Capital Partners, LLC 05/01/2015.... W BTAATY | e | e 1,764,423
DivcoWest Fund V, L.P Dover . | DivcoWest Fund V GP, L.P 06/23/2017.... | ... 387,660 | ... | e | s 3,809,408
Exeter Industrial Value Fund IV, L.P Dover. . | Exeter Property Group IV, L.P. 10/24/2016.... |.... 1,000,000 | .veoieeiiccieieceieeieeeiens | et enes | e 9,000,000
PCCP Equity VII, LP. Dover. IPCCP, LP . s 05/10/2016.... | cvvoorrrrrianes | eorenriesissiessisssiesisssness | cvvns 83,444 ......3,732,830
1799999. Total - Joint Venture or Partnership Interests That Have Underlymg Characteristics of Real Estate - Unaffiliated................cc..cccocovreieiiciiiiie oo, 1,387,666 | ......c.......... 1,711,526 0 .18,935,214
4499999. Subtotal - Unaffiliated 4,297,012 3,038,090 0 51,202,245
4699999. Totals 4,297,012 3,038,090 0 51,202,245
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Ares Private Credit Solutions, L.P............... Wilmington.. .. | DE.. | Distribution 06/23/2017 | 09/26/2017 0. 114,127 114,127 0
Guggenheim Private Debt Fund 2.0-, LLC.. . | Wilmington.. .. | DE.. | Distribution 06/03/2016 | 09/12/2017 0. 116,677 0
Newstone Capital Partners Ill, LP Wilmington.. .. | DE.. | Distribution 09/20/2016 | 07/19/2017 0 ... 0
Vista Credit Opportunities Fund Il - B, L.P San Francisco. .. | CA.. | Distribution 06/01/2016 | 08/03/2017 0. 0
Vista Credit Opportunities Fund II, L.P. . | Wilmington.. . | DE.. | Distribution 05/10/2017 | 09/18/2017 0. ..346,915 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated...........ocouerrriririnsees s 0 0 { ] (U (| 0]....2,699,148 | ... 2,699,148 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Fundamental Partners IlI, L.P.. Grand Cayman... .. | CYM| Distribution, 05/18/2017 | 09/28/2017 0. 105,740 0
Yukon Capital Partners |l LP.. ..| Minneapolis.... .. | MN. | Distribution 07/18/2017 | 09/07/2017 0. .72 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..........cocoooieiininiiiniinnens 0 0 (L] (U 0 [ 0 105,912 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
I Crow Holdings Realty Partners VII, LP..........cccccocounn | Wilmington..........coeeeene. | DE.. | Distribution 05/01/2015 | 09/27/2017 | .......... 157,618 (V1 USRI IOV 157,618 | ........ 157,618 0
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Statement as of September 30, 2017 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration |  Disposal Disposal Disposal Income
US Regional Logistics Program, L.P........cccoccovvininnenes DOVEr ... DE.. | Distribution 10/18/2016 | 09/01/2017 | .......... 666,667 {0 R I 666,667 | ........ 666,667 0

1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.............coocouiiiiiiiiiiiiiiiiiisnsi | oo 824,285 0 0 0 |0 [ 0 | 824,285 | ....... 824,285 0 0 0 0
4499999. Subtotal - Unaffiliated..........ocieu et 3,629,345 0 0 (O ot I ISR | N ISR | B I 3,629,345 3,629,345 0 0 0 0
4699999. Totals 3,629,345 0 0 0 |0 [ |0 | 3,629,345 | ..... 3,629,345 0 0 0 0




Statement as of September 30, 2017 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. States, Territories and P
373385 CB 7 | Georgia St GO Txbl - Ser B 3.300% 02/0........coouiimrirninmmnnisirnisserersnissenes 07/20/2017........ Wells Fargo SECUMHIES LLC........iiiiiiiiisiieismiseienissis s senssnssseenssnsee | renssssssnsenssesssnssnesensensssssensenssesenssersnes | eomssesssemssnssessesssssensensanes 14,722,038 | oo 14,830,000 9,516 [1FE
1799999. Total - BONdS - U.S. StAtes, TEITHOMNES & POSSESSIONS..............ccoeiiiveiiieeiieeiiieieteteteesieteresisies evevetesesesessssssssassesesseeesssssaesasesssessssassssessssesesssassssasassesesessssssesassesesasassssesaeseses et s sseasansesetesesassasnsesesesasassasansesesesasassns | auissesetesssssessssssetesasasssssssssetesasasssnssns | oeietesessssesessesssesssssasneees 14,722,038 | oo 14,830,000 9,516 XXX
Bonds - U.S. Special R e and Special A
167725  AC 4 | Chicago Il Transit Auth Rev Txbl PENSion............cccovevviviveniiniinceiiinenns 08/09/2017........ CHIGIOUD. ..ttt nts | Horebst bbb bbbt ntes | ebeessaes st entenbaes 6,900,968 5,250,000 73,446 |1FE......cccoveveiiernns
3140GP  JZ 2 |FNMA Pool #BH1179  4.000% 06/25/47........ccovvvevvriierririnerires 09/22/2017. NOMUra SECUNLIES INHLLC........coieiieicieieeeeiceieeiesiese e nieisnienes | soesieesessssne s sineses | coressessssssessesssnsessesisseses 20,767,426 19,697,892 52,528 |1
31418C  GD 0 | FNMA Pool #MA2895 3.000% 02/25/47..........ccevemrirernnieirerisiinnins 09/26/2017. CHIGIOUP. ..t | oebbses bbb | eebis e 24,389,878 | . 24,200,809 52,435 |1
31418C  P5 7 | FNMA Pool #MA3143 3.000% 09/25/47..... 09/26/2017. Credit Suisse Securities LLC... 5,023,845 4,984,901 | oo 10,801 [ 1o
41978C  AJ 4 |Hawaii Airports Sys-A Txbl Ser A 3.125 .| 07/13/2017. Merrill Lynch.
41978C  AM 7 |Hawaii Airports Sys-A Txbl Ser A 3.475... .| 07/13/2017. Merrill Lynch
41978C AN 5 |Hawaii Airports Sys-A Txbl Ser A 3.575... .| 07/13/2017. Merrill Lynch
41978C AP 0 |Hawaii Airports Sys-A Txbl Ser A 3.67: .| 07/13/2017. Merrill Lynch. ,500,000 ,500,000
41978C  AQ 8 |Hawaii Airports Sys-A Txbl SerA 3.775... . .| 07/13/2017. Merrill Lynch ..1,500,000 ..1,500,000
59333P 2N 7 |Miami-Dade Cnty FL Rev Txbl Ref SerD........cooevievinivreincinercereineeeireees 08/11/2017. Goldman Sachs & Company. 2,500,000 2,500,000
59333P  2Q 0 |Miami-Dade Cnty FL Rev Txbl Ref Ser D........ccocvvivveniieininciieiseirernniens 08/11/2017. Goldman Sachs & Company. 3,000,000 3,000,000
59333P  2S 6 |Miami-Dade Cnty FL Rev Txbl Ref Ser D.. s 08/11/2017. Goldman Sachs & Company. 7,745,000 | oo 7,745,000
59447T KN 2 | Michigan St Fin Auth Rev Txbl Ref Ser C- SOOI 08/23/2017. Wells Fargo Securities LLC 8,985,960 9,000,000
64971W  5F 3 |NY City NY Trans Fin Auth Rev Txbl-Sub-S....... . 07/11/2017. JP Morgan Securities LLC
64971X  BC 1 |NY City Tran Fin Auth Rev Txbl Sub Ser A 08/09/2017. JP Morgan Securities LLC
677561 JU 7 | Ohio St Hosp Fac Rev Txbl Ref Cleve Clin 08/09/2017. JP Morgan SECUMtIES LLC........viiririiieiesicsiessesissesss s sssssssssssnssssensnes

3199999. Total - Bonds - U.S. Special Revenue and Special Assessments...........ccococerrerrernence.

02,988,602 305,736 XXX

Bonds - Industrial and Mi:

030

00122@ AA 9 | AES Southland Sr Sec Nt 4.500% 02/29/4 08/31/2017. MUFg Securities Inc 2,789,775 2FE
001306  AB 5 | AHS Hospital Corp Sr Nt 5.024% 07/01/4.........covvrvevrvrvirnrienns 08/22/2017. Goldman Sachs & Company. 3,500,000 28,330 | 1FE
023135  BA 3 |Amazon.com Inc SrNt 3.150% 08/22/27........c.oooveeuerrierrirrereens 08/15/2017. JP Morgan Securities LLC 48,000,000 1FE
023135 BG 0 |Amazon.com Inc SrNt 4.050% 08/22/47....... 08/15/2017. JP Morgan Securities LLC 26,000,000 1FE
02361D AP 5 | Ameren lllinois Co Sr Nt 3.250% 03/01/.......... 07/24/2017. Deutsche Bank Capital 6,000,000 79,083 [1FE...icririniinns
023771 84 1 | American Airlines INC LBASS PTC Ser 16-3........ccouuevimreriireiiinrinenierissseiesieneniens 09/20/2017........ Credit Suisse SECUMIES LLC........c.vrvireririiriiirinierieriseesssiessiesiesieseseseone 9,000,000 2FE
023770  AA 0 |American Airlines Inc LBASS EETC Ser 201 et ren 09/26/2017. Deutsche Bank Capital.............ocrveurerririreeireirceiesescsee s eeeeeees 10,000,000 2FE
02665W BT 7 | American Honda Fin SrNt 1.950% 07/201......... 07/17/2017. Barclays Capital Inc............ccccouuun. 2,000,000 1FE
03040W  AQ 8 | American Water Cap Corp SrNt 2.950% 0.......ceverrreerereereeineneeieeseeseseeseeenseenenees | ceneeneeinnenes 08/07/2017........ JP Morgan SecUrties LLC..........cuoiueieirerieireiecee et 1FE
032654  AJ 4 |Analog Devices InC St Nt 3.900% 12/15/........cvvvvirierimriiriniiienineiesiseesssissiiesies | i 09/06/2017. Morgan Stanley & Co LLC 35,967 | 2FE
038222 AL 9 |Applied Materials Inc Sr Nt 3.300% 04/. 08/14/2017. VBIHOUS. ...ttt . 83,142 |1FE
040555 CW 2 |Arizona Pub Svc Co Sr Nt 2.950% 09/15/ 09/06/2017........ JP Morgan SeCUMtIES LLC........vuivireireriieiercissiessssssie s ssssssseensnes 6,400,000 1FE
049560 AN 5 |Atmos Energy Corp Sr Nt 3.000% 06/15/2 08/04/2017. Goldman Sachs & COMPANY.........cueureruririreireieeeieeseeeeseeeesssesseesesessesseesesensenns . 8,000,000 40,667 |1FE...
099724  AH 9 |Borg Warner Automotive Sr Nt 4.375% 03 09/07/2017. NW Life Sep Acct Mul Mat - 2........coovvvneieineeeseseiies 542,962 | s 1,500,000 | .voverveveeeiereeeeeee e 31,354

100743  AK 9 |Boston Gas Company SrNt 3.150% 08/01/........ 07/31/2017........ GOlAMAN SACNS & COMPANY........uurvurrirrereereeiiriserse i seesesssess st seessensans | sebsessessssess bbb sssseentes | sesbsessssess s essssestenes 10,989,660 | ..ouvvurvrrierireireeirninne 11,000,000 1FE
1248EP BT 9 |CCO Holdings LLC SrNt 5.125% 05/01/27...... 07/13/2017. Barclays Capital INC..........vuuivueiuiiriieiicieiesiessieiesi s esssessnss | ressse st enies | eriess e nnes 3,057,500 3,000,000 67,977 .
141781  BF 0 |Cargill Inc SrNt 4.760% 11/23/45. 08/04/2017. JP MOPGan SECUMHES LLC.........everreriermiemerierienieesseissssessesssssessessssssssnsens. | cosesesesssssssessessesssssssssssssssesssesssnees | sesesssssssesssssssesssessssssas 16,423,937 | oo 14,100,000 | ovovvernerrierieeereerenieinne 138,516 | 1FE...
14268%#  AA 2 |Carlsbad Energy Holdings LLC SrNt Ser A........cccvevovivirerneinireinninens 09/29/2017........ MUFG SECUMHES INC....vovvvieirriiiicie i ensesins | nsssesess st es bbb nssres | ersesisssessesb st essassenee 1,980,344 | ooovovieeeeeeeee s 1,980,344

150190  AA 4 |Cedar Fair/Can/Magnum/MI Sr Nt 5.375%............ 09/26/2017. JP Morgan SECUMIES LLC..........cvurruriereirerieriesiseesseissssesieesesesssssessssnsnens ..2,115,000 2,000,000 48,330
17326C  AZ 7 |Citigroup Comm Mtg Tr CMBS Ser 2017-B1 C . 08/15/2017. CHIGIOUP. .-t 21,853,942 | 1,800,000 [ cvooovvvnrereieineiierieeereeiseenand 4,841
17326D  AD 4 | Citigroup Comm Mtg Tr CMBS Ser 2017-P8 C . 09/18/2017........ CHIGIOUD. -1ttt | sebises s e e bbb ntes | oestsesss e 16,924,682 | ..ooveurvrrierieceeiinne 16,433,000 | ovovverererierieeeeeieni 44,287

205887  BS 0 |ConAgra Foods Inc SrNt 4.650% 01/25/4 09/07/2017. NW Lifle Sep ACCE MUIMAL - 2..........cvuuiiiiiiiiiisiiiesisissiesiesiniis | seviesiesi s ssies | cosiissiessesesssisssiens 2,687,761 2,700,000 ...14,648

207597 EG 6 |Connecticut Lt & Pwr Co 1st Mtg Bd 4.3 08/08/2017. MiZUDO SECUMHIES USA INC.....vvvveriieniiniiieiieeieiseiieiiesssessesissssssessesssesssenses | sesisesssesessessssssss st seessessssssenies | oesssessssesssssssessssssesssenes 15,364,860 | ..ouveurvrerierierieeineine 14,000,000 ..204,011

210518 E* 3 |Consumers Energy Co 18t Mtg SEr A 3.52.......ccciviumiinriiniirieineineiiinsiessissisessenns | cevnsrseesinnns 09/28/2017........ Deutsche Bank Capital..............cocuciiiiiiiiiiiciisisisiesieninniis | seiiesiesisssnsis s | cesiienss s 20,000,000 | ........... 20,000,000

22279%  AA 2 | Cousins Properties Inc SrNt Tr A 3.91 07/06/2017........ Wells Fargo SECUMLIES LLC.......c..cuiirirereiriereeieiseieieieiseiseeeessieesseesssssssensennns | ovsessessessssssseessssssse s ssesssssssessssessenas | ssessessesssssssessessssansessessenes 7,500,000 | .ooovevreerreineeeeeeeeeenae 7,500,000 2
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Statement as of September 30, 2017 of the NAT|0NW|DE LlFE AND ANNU'TY |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)
22819K  AB 6 |Crown Amer/ Cap Corp VI SrNt 4.250%.. 08/21/2017........ TaX Fre@ EXCRANGE. ... ..o | ettt | cbetien ettt 3947811 | oo 4,040,000 | oo 67,249 |4FE.......cccovivins
22964*  AC 2 |CSOLAR IV West. LLC SrSeC Nt 3.850% 0......couvvvmrerrereererinermersensseesserssssenssnns | revesesesneenns 09/06/2017........ Morgan StANIEY & CO LLC........ccuvurrieeieeieiserieiiessiessssisssssessesssessesssssns | sessesssessssessssssssesssesssessssssssssssssssesses | sesssessssessssssesssssssessnenes 12,000,000 | cooovveeerrierieeereeieinne 12,000,000 2z
23338V AG 1 |DTE Electric Co Nt 3.750% 08/15/47 07/31/2017. Bank of America BISD Dealer. 24,986,500 | ........... 25,000,000 1FE
26441C  AY 1 |Duke Energy Corp SrNt 3.950% 08/15/47.......ccmvvvmmermrerermierniriseieernerienes 08/07/2017. Bank of America BISD Dealer. ..7,967,840 8,000,000 2FE
278062  AF 1 |Eaton Corp SrNt 3.915% 09/15/47. 09/06/2017........ CHIGIOUD. ..ttt | Hoetbees s bbb bbbt res | ebresbsb et 27,900,000 | ..oooorvrrrirrirniineiieiinne 27,900,000 2FE
278062 AG 9 |Eaton Corp SrNt 3.103% 09/15/27. 09/06/2017. JP MOFGan SECUMHES LLC........uuevvrrereeiiiaeiierieniseesseissssesiessssesssesssssssnsens. | coseessesssssssessessesssssesssssssssessenssenes | sosesssssssesssssssssssesssssssas 20,000,000 20,000,000 2FE
27965#  AS 1 |Edens Ltd Ptnr Sr Nt Ser G 3.840% 07/3. 07/31/2017. Bank of AMerica BISD DEAIET..............ocuuriiiiiiiiiciieiisiissiiesiesisissniies | sebiesiesisssssssis s | eesiienssnss s 25,000,000 | . 25,000,000 2
29364D AU 4 |Entergy Arkansas InC 15t Mtg Bd  3.500%.......cvuevurereueereimirrerioreeereineieeseeeereenenseenees | seeveseenseneens 09/12/2017. Deutsche Bank Capital...........coveueeeerrrnirierereeeeseeeseeereessieeeseenessseeseennsens | cevesessessssssesessessssessesessssessessessssesees | sensesseesessesessensesesensesnenns 1,042,950 | oo 1,000,000 | oo 15,847
30251B  AE 8 |[FMRLLC SrNt 5.150% 02/01/43 09/07/2017. NW Life Sep Acct Mul Mat - 2.. 2,000,000 10,300
34502*  AB 8 |Football Club Term Nt Ser 2017-B 3.310........cccevvvreeririrncrinniinns 08/29/2017. Bank of AMErica BISD DEAIET..............ocvurrereerrierierieneseesseisesessensssesssesns | sernessnessssssesssssssssessesssessssssenssnes | sernerseesnensssessessnsssnesss 20,000,000 | wviioeiievirieerneessiseris 20,000,000
372546 AT 8 | George Washington University Nt 4.300%.......... 07/20/2017. Merrill Lynch.........ccovvuiiininicciiccins 5,025,000 78,027
382550 BG 5 | Goodyear Tire & Rubber Co Sr Nt 4.875%.. 09/22/2017. Various 5,538 |3FE
44929@ AN 4 |ICRE REIT Hidgs SrNt SerC TrB 3.660 07/05/2017. Bank of America BISD Dealer. 1Z
458140  AX 8 |Intel Corp SrNt 3.150% 05/11/27......... 08/08/2017. Morgan Stanley & Co LLC 53,550 |1FE
491386  E* 5 |Kentucky Power Company Sr Nt Ser G 3.3. .| 09/112/2017. Barclays Capital Inc.. 2FE
50540R AU 6 |Laboratory Corp of America St Nt 3.600..........cccerirrmnererneererrireirireeenes 08/17/2017. VBHOUS. 1.ttt snenians | fesseesessseesesas et s st st s et ensenens | baeeresenseni et anes 20,998,450 2FE
548661 DQ 7 |Lowes Cos Inc SrNt 4.050% 05/03/47.... .| 09/27/2017. Goldman Sachs & Company. ..7,179,060 114,975 [1FE....ccoovoiiies
579780 AN 7 |McCormick & Co Inc SrNt 3.400% 08/15 .| 08/11/2017. Bank of America BISD Dealer. 19,492,295 3,306 | 2FE,
579780 AP 2 |McCormick & Co Inc SrNt 4.200% 08/15!... .| 08/16/2017. VIIOUS. c.1e.vevv ettt bbbt sbsnnnss | ebsesssssses s s s s es b s s b st bnns | eessesses et tees 11,109,670 | cooovvevvvvererirseinnnnneen 11,000,000 [ oo 7,000 [2FE.......ccooimiirirnnnnee
59217G  BY 4 |Met Life Global Funding | SrNt 3.450%........ 08/09/2017. Various 38,461,930 181,125 |1FE .o
59217G  CK 3 |Met Life Global Funding | Secured Nt 3... 09/12/2017. JP MOrgan SECUMLIES LLC..........ovieeieirieieieeie sttt esssssssessinnses | essesssesssssessssessesessnssssessesessessesssnsns | sees ,990,150 1FE
594918  BL 7 |Microsoft Corp SrNt 4.450% 11/03/45 08/08/2017. Morgan Stanley & Co LLC 133,253 | 1FE ..o
59562V AM 9 | MidAmerican Energy Hidings Co Nt 6.125. 09/07/2017. NW Life Sep Acct Mul Mat - 2.........ocourrenrererieiseeienieeienienns 135,734 | 1FE....cccovvnirrerincen.
615369 AG 0 |Moodys Corp SrNt 2.750% 12/15/21.. 08/16/2017. Us Bancorp Investments Inc 20,167 | 2FE
615369 AL 9 |Moodys Corp SrNt 3.250% 01/15/28.......... 09/21/2017. VBTHOUS. ...ttt snsnnnnns | siesssnesssssnsssssssessessssessensssnsssnsssenes | snsesnessonsesessnssnssessnes 1 25830,094 | vovvervneenerinsernerinennnenn 12,800,000 | covooioncvineeirncirienisese e 88,906 |2FE......ccocomiirirririinne
61744Y  AK 4 |Morgan Stanley MT Nt 3.591% 07/22/28 07/19/2017. Morgan StANIEY & CO LLC........viiriiieiirieiiienesie e ssssiesessssissssessesns | sesssesessesssssessssssssessesssssssssessessssses | soessessssssossessasssssessassnes 23,000,000 1FE
62912X  AF 1 |NGPL Pipeco LLC SrNt 4.875% 08/15/27.............. 09/18/2017. VBIHOUS ...ttt sttt | cbsees e bbbttt | eesees e 22,211,290 28,757 |3FE
63636#  AB 2 |National Hockey League SrSec Nt SEr B.......ccvveiieeereririieieieiseessssissssessesins 08/10/2017........ CHIGIOUD. ..ttt essants | Hoesssssessess e s st s b s en e b ess st snnsansnes | eesesssssensessanssensenssessanseseo 8,000,000 8,000,000 2Z
65339K AT 7 |Nextera Energy Capital Sr Nt 3.550% 05 08/10/2017. MOrgan StANIEY & CO LLC ... ssessssessesssssns | sessesssessssesssssssssssesssessssssssssssssssssaes | sesssessssessnssssssssssnsssenes 17,293,816 16,700,000 | ovovvernernerrerieeereerenineinne 172,027
65473Q  BE 2 |NiSource Finance Corp SrNt 3.490% 05/........cccoevrvrerimrineniirierinns 09/05/2017. VBIHOUS. .1.v vttt | cibesisesssss bbbt enssenes | sebeesns st 20,955,689 | . 20,500,000 166,114
65473Q  BF 9 |NiSource Finance Corp SrNt 4.375% 05/........cccevureerirererneniierienins 08/10/2017........ VBIHOUS ...ttt | cbsees e bbbttt | eeseeb e 26,740,170 | .ovooerrerieeeriseeni 25,000,000 | cooovvnrerereieerenieisserserin 242,934
65473Q  BG 7 |NiSource Finance Corp SrNt 3.950% 03/........ccoovrrierimreneriiiieiinns 09/05/2017. Citigroup 26,371,488 | .oovvveerecrersne 26,400,000
655044  AG 0 |Noble Energy Inc SrNt 5.250% 11/15/43.......ccoovvvmeriereneernirinerieernerienes 09/07/2017. NW Life Sep Acct Mul Mat - 2 . 3,000,000 49,000
662352  AB 9 |North Shore Long Island Nt 6.150% 11/0.. 09/21/2017........ CHIGTOUD. .1ttt bbbttt | sebsebse s b s s bbb s bbb sss s bens | sessnsbssebs st 8,850,437 6,913,000 170,060 | 1FE. ...
667274  AC 8 |Northwell Healthcare Inc Nt 4.260% 11/........ceeveenerenerireriririseenns 09/19/2017. CHIGTOUD. .+ttt | Sebbes bbbt b e tes | oebbsesss st nes 12,274,000 12,274,000 1FE
67755*  AA 4 |Ohio St Energy Partners LLC Hold Co SrN 07/06/2017. RBC Capital Markets LLC...........ccoriiiiiiiisiiieinissiesissiissinsisniies | seviesiesissssssis s ssssssssssisssies | eevisessssssnssssissssisssenes 50,000,000 50,000,000 2z
68217F  AA 0 | Omnicom Group Inc Sr Nt 3.600% 04/15/2........covvurrirmrereernrinernersesiseessessssssessns | revereeesennns 07/19/2017........ JP MOPGaN SECUMHES LLC........ouverrerurieieerierieeiseesseissesssessesisssessssssssensens | ceseessssssssssessessssess st esssssssnns | aessessssssssssssssesssssesas 6,591,130 6,500,000 64,350 |2FE......ccoooviiririniine
688239  AE 2 | Oshkosh Truck Corp Sr Nt 5.375% 03/01/......cccvenreirvrriireriiiniireinniees 07/10/2017. CHIGIOUD. ..t 913,500 18,004 [3FE......cccovvirerinnn
693304 AV 9 |Peco Energy Co 1st Mtg Bd 3.700% 09/15.........coveervrniermrrerierereirns 09/11/2017. BNP Paribas Securities Corp.. 3,000,000 1FE
69349L  AQ 1 |PNC Bank NA Sub Nt 4.200% 11/01/25........cccmiirrieririeiieriseissiissisessiessissessessenses. | cevneiseesinees 09/22/2017........ GOlAMAN SACNS & COMPANY........uciurivreiirriseiriiseisee st sees s ssesssessssssns | eebssesseessesssesesesss bbbt eessnssnns | sessssssesssees s esb s 4,331,440 | oo 4,000,000 | oooovineiiereinenid 67,667 |1FE...cciiiiiiiiniine
69352P  AM 5 | PPL Capital Funding Inc Sr Nt 4.000% O.................. 09/06/2017. JP Morgan SECUMIES LLC..........cvurruriereirerieriesiseesseissssesieesesesssssessssnsnens 22,722,160 23,000,000 2FE
720198  AD 2 |Piedmont Operating Partnership SrNt 4...........ccccooviiiiiiiiniiinisiiscccissnisiis 07/18/2017. Morgan Stanley & Co LLC ..1,563,495 ..1,500,000 23,363 |2FE
74256L AU 3 |Principal LFE GLB Fnd Il Nt 3.000% 04/........ccovvemirmerirerereerserisiins 08/18/2017........ VBTHOUS. ...ttt | Hesees bbbttt | enes et 9,033,048 9,000,000 90,054 [1FE...coiiirirriiine
742718 EV 7 |Procter & Gamble Co SrNt 2.850% 08/11......c.covvurremiirerireriieesciriniis 08/09/2017. JP MOPGan SECUMHES LLC.........uvurrirriiiieiieiieeissecsseise e issssssssesssens | cesesssssssssses st ss st esssnes | eessasssssssssssesssssssssssas 5,987,580 6,000,000 1FE
78409V AD 6 | S&P Global Inc SrNt 4.000% 06/15/25... 09/12/2017. JP MOrGan SECUMHES LLC..........cverrerieiiieerieriericesseissiiesiessesessssssssssensens. | sereeesesssssssessessesssseesssssssssessenssenes | seseessssssesssesssesssessssssns 36,166,230 | ...ovoevrrrircerrrinrienis 34,000,000 336,222 |2FE
78409V  AM 6 | S&P Global Inc SrNt 2.950% 01/22/27... 09/14/2017........ Morgan Stanly & CO LLC.........viiiiiiiieeiiicseiieseieeissicsessssisssienns | sesieisesssiss s ssss e ssesbssres | seresssbes s 12,714,260 | oo 13,000,000 | ..ovovevrereriieienieeenis 59,656 | 2FE.......ccrviririiirnine
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

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

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
785592 AU 0 | Sabine Pass Liquefaction 1st Lien Nt 4.......cccccrvrverviviniiernninne 07/18/2017........ TaX FTE@ EXCRANGE. ... ..cvuiviiiciciiccc e | et eb bbbt enens | beteeb bbbt 10,989,686 | ...ooovvevrerrrireeiiien 11,000,000 | ..oooveveereiieeeeeeeas 169,400 |2FE.......cccoovererrirnns
83001A  AC 6 |Six Flags Entertainment Sr Nt 5.500% 0.........ccccoverevrirevinrinnne 08/14/2017........ VIIOUS. ..ot | erie bttt nnnes | Siester et 3,723,750 3,600,000 61,478 |4FE......ccovviin
858119  BG 4 | Steel Dynamics INC St Nt 4.125% 09/15/........vuvvrmiveiirieierneieieiseiesssisessisessns | vernssnsienns 09/27/2017. Various ..3,403,825 3,392,000 3,942 | 3FE
87264A AP 0 | T-Mobile USA Inc Sr Nt 6.500% 01/15/26.. 07/10/2017. Goldman Sachs & Company. L2525 | e 1,300,000 | oo 41,781 [3FE ..o
883556  BX 9 |Thermo Fisher Scientific Inc Sr Nt 3.2 08/10/2017........ JP MOrgan SECUMHES LLC.........cuuviiiiireriisisirsiie s ssssssniens | resssssssessessss s essssssssessesnes | boessessessssssesessassessessases 13,201,979 | oo 13,300,000 2FE
883556  BY 7 |Thermo Fisher Scientific Inc Sr Nt 4.1 08/10/2017. JP MOrgan SECUMLIES LLC..........evreiiieeireireieceicireieesrieeseieeseiseisessesseessssessssnsene | eesessesssssssessesssssssesessssessesssessessessess | seeesesssssessssssnsssssesnesanes 21,346,200 | oo 21,600,000 2FE
88642R  AA 7 | Tidewater Inc 1st Lien SrSec Nt 8.000..........cvrvrerirniirieriicinsiereniseesesissiennns | ceereeninennns 07/31/2017. TaXaDIE EXCHANGE. .....cvveeieireriisiesi bbb nies | ersesbsesess sttt ntees | resiesb s 2,206,938 1,689,627 47
887389 E@ 9 |Timken Co SrNt 2.020% 09/07/27 09/07/2017. Bank of AMEriCa BISD DEAIET...........c.cvuieirireierieieiierriesie s sssissiesiesine | soesiessessssnes s sesssss s sesessessnsses | cosessessssssessessessessessnsenes 24,046,000 24,046,000 2z
90276R  BE 7 | UBS Commercial Mtg Tr Ser 2017-C4 Cl A4 09/29/2017. UBS Financial Services Inc 13,492,395 22,041 |1FE
911365 BG 8 |United Rentals Inc Sr Nt 4.875% 01/151........ 07/31/2017. Bank of AMEriCa BISD DEAIET .............cuurvirirerieiiirerieriseesesisersesesierssssseesiesins | essssesessessssssessssssesesse s ssssssseres | essesssesessesssssenseessessansenen 9,158,924 3FE.
911365 BJ 2 |United Rentals Inc Sr Nt 4.875% 01/151........ 09/08/2017. Morgan Stanley & Co LLC 6,616,500 36,644 | 3FE.......ccovvviiins
91159H HM 5 | US Bancorp Sub Nt MTN  3.100% 04/27/26. 07/07/2017. Us Bancorp Investments Inc .1,477,560 ..1,500,000 9,688 | 1FE
96950F  AF 1 | Williams Partners LP Sr Nt 6.300% 04/1........covveevmimieirirernrncreiseisceesisceseeesieies 09/07/2017. NW Life Sep Acct Mul Mat - 2........ccovveireiieineenneeeieis . 3,533,241 3,000,000 74,550 | 2FE.....ooieieiiiiinne
98978V AL 7 |Zoetis Inc SrNt 3.000% 09/12/27.... 09/05/2017. Barclays Capital INC..........cc.euiiiirciiciecisei s | sesitesesies s | eeresieni e 11,933,280 12,000,000 2FE.
98978V AM 5 | Zoetis Inc SrNt 3.950% 09/12/47.... 09/05/2017. Barclays Capital Inc.. 11,928,960 12,000,000 2FE.
21684A  AB 2 |Rabobank Nederland Sub Nt 5.750% 12/01......... [ DI 09/07/2017. NW Life S ACCE MUIIMAE - 2.t sssisseesissneies | esseeesiesiess s sneses | essesssssessessenssensessssssseenen 3,761,799 3,000,000 46,000 [1FE......cccovmrvernnine
404280  AQ 2 |HSBC Holdings PLC Sr Nt 5.250% 03/14/4..........cccorivminiiiriniinineirernnscensseeseienins D.. 09/07/2017. NW Life Sep Acct Mul Mat - 2 ..2,325,252 22,000,000 | ..overerieiicees 50,458 | 1FE......cccivvriiinine
423012  AF 0 |Heineken NV SrNt 3.500% 01/29/28. C 08/03/2017. Jefferies & Company Inc 6,125 | 2FE
822582  BF 8 | Shell International Finance Sr Nt 4.37. C. 09/07/2017. NW Life Sep ACCE MUIMat - 2.......ocvriiiiiiriincieeicssieiseiseierssisseeniensenes | roesineiesssisssessnssssssiessssssssensesnsses | evvnssseesesnsssessensessessnsnenns [EOSNHITE | viivineirvrniversnneriernnene 15,000,000 | 1o 98,681 | 1FE ...
902133 AU 1 | Tyco Electronics Group SrNt 3.125% 08 [ DI 08/01/2017. Various ,000,000 87 |1FE
G2616# AM 3 |DCC plc Gtd Sr Nt Ser C  1.960% 09/13/2, B 09/13/2017. JP Morgan Securities LLC ......36,843,500 36,843,500 2z
G7996#  AA 8 |SegroPlc SrNt Ser A 1.770% 08/17/27.......... B 08/17/2017. Barclays Capital INC.............evurreriemiiiiiieisieiiesiisssessesisssssesisesssessenies | sesisessesestssssiess st esssssssssssesies | sesisenssnessen i enienes 37,513,600 37,513,600 1Z
Q0697#  AA 4 | Ausgrid Finance Pty Ltd Gtd Sr Nt Ser A | DI 09/06/2017. National AUSHralia BaNK.........ceriiiiiiiiieisiisersies e sensenes | soenesseensssss e enssersns e enseninsses | cerenssnsen et senssne e 40,000,000 ....40,000,000 2z
3899999. Total - Bonds - Industrial and Miscellaneous 1,181,363,462 1,159,970,270 3,845,213 XXX
8399997. Total - Bonds - Part 3 1,302,017,008 | . ..1,277,788,872 4,160,465 XXX
8399999, TOAl - BONMAS. ... Eie s 1,302,017,008 | ..o, 1,277,788,872 4,160,465 XXX

Common Stocks - Industrial and Miscell

88642R 10 9 |Tidewater Inc Com Taxable EXCRANGE. ..o | senssssensssssissenessnsenienne 137,584.000 | .o 4,268,062 XXX |

9099999. Total - Common Stocks - Industrial and Miscellanous..................cccccvererereiicerericceiicerane ..4,268,062 XXX

9799997. Total - Common Stocks - Part 3 ..4,268,062 XXX

9799999, TORAl = COMMON STOCKS............cucvevceiteieicectete ettt ettt ettt ste et sacte st estesesesasaesasssesesases  etetessssesessssesesasssesesassssesasssseeesessesesesesesesessssesessesesesessesesessesesesessssesesseseeesessssesesseseeetessssesesesesetessssesesnsesetesassesesnse  fetetetsssssessssssesesssesesssesetasassesessssnseses | sesesesesssesesosnsesasssesessaes 4,268,062 XXX

9899999. Total - Preferred and COMMON STOCKS..............ccviueiiiieeieetieeieteseeteteeeetevese et see et esessaesieaes etetessassssssssassasasesessssssassesssssesssasasses s eaes s s sassas s seae st asaeees e s ea et et sa st as e s eaet et s e sees s s ese st s aseas s es et et s aseasansesntesananannsns  etessssasssssssssesasasasssssssssesasasasassssnanses | sevenissasessssssesssssasanseeesisas 4,268,062 XXX

9999999. Total - Bonds, Preferred and Common Stocks 1,306,285,070 XXX 4,160,465 XXX

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
4 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
362090M YH 1 |GNMAPTC #476012 6.500% 05/15/28.. | .. | 09/01/2017. | Paydown 1,195 | s 1,195 | s 1,185 | e 1,186 LS OO PP L O 1,195 |.... 0 52 |05/15/2028. | 1................
Vendee Mtg Tr RMBS REMIC Ser 1998-2
911760 LQ 7 [Cl1 .. [ 09/01/2017. | PaydOwN..........coocvvorieiiniianicnsni | oo | o 12,752 | oo, 12,752 | oo, 13,111 ...12,935 (183) [E:X)] O [P 12,752 | ... 0 565 | 06/15/2028. | 1................
0599999. Total - BONAS = U.S. GOVEIMMENL. .......ieiieieriissiiseiiisseiiss i eissesess st | nnnesnns 13,947 | e, 13947 | . 14,296 ..14,121 0 (174) 0 (174)] ...... (O [P 13,947 | .o, 0 [ JO N EPOON 0 | 617 XXX XXX
Bonds - U.S. Special R and Special A it
3128H6 DC 5 |FHLMC Pool #£98199 3.500% 08/15/18.. | .. | 09/01/2017. | PaydOwn.........cccoevueriiieriniinniinis [ vy | e 15913 | e 15913 | e 14,582 ..15,615 298 [ [ reriniennn298 [ | i 15913 | ... 0 375 | 08/15/2018. [ 1................
3128H6 SG 0 |FHLMC Pool #E98619 3.500% 08/15/18.. | .. | 09/01/2017. | Paydown . 20,146 | .oovvvrnne 20,146 | ..ccoooeoe 18,465 ..19,745 401 20,146 |.... (U I 452 | 08/15/2018.
3128H7 CB 6 |FHLMC Pool #£99066 3.500% 09/15/18.. | .. | 09/01/2017. | Paydown . 22,947 | ... 22,947 | oo, 21,029 ...22,495 452 22,947 |.... 0 522 | 09/15/2018.
3128H7 JS 2 |FHLMC Pool #E99273 3.500% 10/15/18.. | .. | 09/01/2017. | Paydown ..11,632 L7/ (USROS I () OO IS 11,809 |.... 0 275 |10/15/2018.
3128H7 MX 7 |FHLMC Pool #£99374 3.500% 10/15/18.. | .. | 09/01/2017. | Paydown ...18,264 369 [ e [ e 389 [ | e 18,633 |.... (U IO 434 |10/15/2018.
312884 BP 1 |FHLMC Pool #1Q0046 3.343% 03/15/36. |.. | 09/01/2017. | Paydown 865 2 RO I 5 871 |.... 0 21 | 03/15/2036.
FHLMC REMIC Ser 1060-X 7.250%
312905 KJ 0 |03/15/21 - [09/01/2017. | PaydOWN. ... [ e | v 801 | oo 801 | oo 819 809 (8) (C) 1 801 |.... 0 39 [03/15/2021. ...
FHLMC REMIC Ser 1437-HD  7.000%
312913 ZE 9 |12/15/2 .. | 09/01/2017. | Paydown 6,215 | oo 6,215 | coovvennen 6,375 | oo 6,285 (70) ([0 [ 6,215 |.... 0 292 | 12/15/2022. | 1......cccoeeeec.
FHLMC REMIC Ser 1504 Z 7.000%
312915 UF 6 |05/15/23 .. | 09/01/2017. | Paydown 2,661 | .. 2,661 | oo 2,737 | o 2,694 (33) [(CK) 1 I 2,661 |.... 0 [ 130 |05/15/2023. [ 1................
FHLMC Gold PC Pool #E01479 3.500%
31294K UC 7 |091 .. | 09/01/2017. [ PAYOWN......coovrrireiinreierinnireiienes | eernereesersnisnerenens | verrereernn 38,989 | 1ivirnrnnn 38,589 | oo 36,250 ...38,054 535 38,589 |.... 0 896 | 09/15/2018.
FHLMC REMIC Ser 1643-E  6.500%
313372 YE 4 |05/15/23 .. | 09/01/2017. | Paydown 7221 | o 7221 | <74 I I 7,283 (62) [(72 ) I 7221 | ... 0 297 | 05/15/2023. | 1......cccoeeene.
FHLMC REMIC Ser 1837-Z 6.500%
313376 M4 0 |04/15/26 .. | 09/01/2017. | Paydown 6,851 | oo 6,851 | oo 7,083 | .o 6,952 (101) [QLCL D 6,851 |.... 0 292 | 04/15/2026. | 1................
FHLMC REMIC Ser 2064 M 6.000%
3133TE LG 7 |06/15/28 . [09/01/2017. | PaydOWN. ... [ e, | v 689 | oo 689 | oo 707 700 (11) () [ 689 |.... 0 27 | 06/15/2028. [ 1................
FHLMC REMIC Ser 2136-A  6.000%
3133TK 58 5 (0311520 .. [ 09/01/2017. | Paydown.........ccoovvvverririnriveninns [ eoverrnrinnecnnicsnines | cvvverrene L7 | etk LT | il 1,047 | 1,096 21 21 1,17 ... 0 46 | 03/15/2029.
31340y DB 2 |MA519 . .. | 09/15/2017. | Paydown L OO SOUSOOPOOPORN USRI VPR 0 "7 ... 0 7 | 11/15/2019.
31340Y QS 1 |09/15/20 .. | 09/15/2017. | Paydown 42 LI TR I 1 | s | s 43 ... 0 2 [09/15/2020. [ 1....cooonnvene
FNMA REMIC Ser 1990-72B  9.000%
31358E RK 0 |07/25/2 o [ 09/01/2017. | PAYAOWN. ... [ eovineniiinesiieesiinnes | cevviieesniens 584 | oo 584 | oo 570 578 B | s | e [ 584 | ... 0 35 [07/25/2020. 1.
FNMA REMIC Ser 1991-73A  8.000%
31358H GT 6 |07/25/2 .. | 09/01/2017. | Paydown 1,048 | oo 1,048 | oo 1,006 | .oovveriene 1,034 14 14 | 1,048 |.... 0 57 [07/25/2021. [ 1....covoen.
FNMA REMIC Ser 1991-113 ZE  7.500%
31358) HU 8 |0972 .. [ 09/01/2017. | PaydOwN.........vvveviirirniniinniinens [ e | e 459 | e 459 | e 473 464 (5) [ — 459 |.... 0 23 109/25/2021. [ 1....ovoeene
FNMA REMIC Ser 1992-123 Z 7.500%
31358\ 4F 6 |07/25 .. | 09/01/2017. | Paydown 1,975 | v 1,975 | oo 1,983 | oo 1,974 1] e | e L 1,975 | ... 0 98 |07/25/2022. [ 1.......ocevee..
FNMA ACES Ser 1997-M2 CI Z 7.125%
31359P  DJ 2 |01/ .. | 09/01/2017. | Paydown 2,163 | .. 2,163 | .o 2,323 | o 2,280 (116) Q1)) 2,163 |.... (U I 103 [ 01/17/2037. [ 1....cooorene
FNMA REMIC Ser 1989-67D 9.000%
313602 3E 2 |10/2511 o [09/01/2017. | PaYAOWN. ... [ e | ceveiieeeiines 316 | oo 316 | oo 315 314 2 | | e 2 [ 316 |.... 0 19 [10/25/2019. | 1...ovvvees
FNMA REMIC Ser 1988-15A 9.000%
313602 DV 3 |06/25/1 .. | 09/01/2017. | Paydown 360 360 |.... 0 22 | 06/25/2018.
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FNMA REMIC Ser 1989-62G 8.600%
313602 W4 2 |10/2511 - [ 09/01/2017. | PaYAOWN. ... [ e | cevevieneiines 599 | oo 599 | oo 577 593 8 (O U A O 599 |.... 0 34 110/25/2019. [ 1....coooonven.
FNMA REMIC Ser 1989-86E 8.750%
313603 GW 6 |11/25/1 .. [09/01/2017. | PaydOWN...........ocvveriirieniienies [ o | ceveiens 359 | s 359 | oo 358 357 2 | s | e 2 | 359 | ... 0 21 [ 11/25/2019. [ 1.....ooonvee.
FNMA REMIC Ser 1989-90E 8.700%
313603 JJ 2 |12/2511 .. | 09/01/2017. | Paydown (2) (/2] R 130 0 8 [12/25/2019. [1.....ooonven.
31371H  FZ 6 |FNMA Pool #252284 6.500% 01/25/29.... | .. | 09/01/2017. | Paydown 42 42 |, 8,295 0 01/25/2029. | 1...oovvvvirnnns
31371L D9 7 |FNMA Pool #254928 3.500% 08/25/18.... | .. | 09/01/2017. | Paydown 55 4,552 0 08/25/2018.
31381M V2 8 |FNMA Pool #465133 6.040% 05/25/28.... | .. | 09/01/2017. | PaydOWN.........ccocoemmrvemmrriimmmrinenn [ eovrmrrrrernirnnniinnns | cevireneenn 10,605 | 1iii00010,605 | 012,030 | e 11,719 | i | e (1114) | s e (114) | | e 10,605 0 05/25/2028.
FNMA DUS Pool #465115 6.470%
31381M VG 7 |05/25/28 .. | 09/01/2017. | Paydown 4,209 | .o 4,209 | oo B4 | s 4,976 (767) (€474 - 4,209 | ... (U I 182 | 05/25/2028. [ 1..........c.....
FNMA DUS Pool #465568 4.900%
3138IN  FH 1 |11/25/25 .. | 09/01/2017. | Paydown 4410 | oo 4410 | oo 4719 | s 4,643 (233) (VK] 1 4,410 |... (U I 144 [ 11/25/2025. {1....coovecveen.
31381IN X9 9 |FNMA Pool #466104 6.340% 10/25/28.... | .. | 09/01/2017. | Paydown ....(1,648) (U I 482 | 10/25/2028.
31381R  QF 4 |FNMA Pool #468554 6.935% 07/25/29.... |.. | 09/01/2017. | Paydown (1,551) | .. 0 391 | 07/25/2029.
31381R QU 1 |FNMA Pool #468567 6.935% 07/25/29.... |.. | 09/01/2017. | Paydown ...(1,551) 0 391 |07/25/2029.
31381R VU 5 |FNMA Pool #468727 7.040% 07/25/26.... | .. | 09/01/2017. | Paydown (945) 0 249 | 07/25/2026.
3138L7 PE 0 | FNMA Pool #AM6720 4.150% 10/25/44... | .. | 09/01/2017. | Paydown .79,176 (5,235) (5,235) 0, 2,037 | 10/25/2044.
3138WH F6 4 |FNMA Pool #AS7388 3.500% 06/25/46.... | .. | 09/01/2017. | PAYOWN..........coueurveeerieeneireniins | eorereviennniseniienenes | oo 6,233,921 | ....... 6,233,921 | ...... 6,328,368 | .........6,328,254 | ......ccoooiiiniis | e (94,333) (94,333) 0 ... 143,200 | 06/25/2046.
3138WJ RD 2 |FNMA Pool #AS8583 3.500% 01/25/47.... | .. | 09/01/2017. | Paydown ,633,534 | ....... 1,633,534 26,669) (26,669) 0. 38,607 |01/25/2047.
FHLMC SPC Ser T-45 CI A5 6.280%
31392R  SJ 1 [10/27/ .. | 09/01/2017. | Paydown . 68,923 | ........... 68,923 | ........... 70,905 ...69,864 (941) (941) | oo | e 68,923 0 2,838 [ 10/27/2031. | 1..ccvvvvvnncs
FHLMC REMIC Ser 2504 N 5.500%
313920 KL 7 [09/15/1 .. | 09/01/2017. | Paydown 1494 | 1494 | 1,527 | 1,493 LI [N I L [ 1,494 | ... 0 54 109/15/2017. [ 1....oooonvee.
FHLMC Struc PTC Ser T50 CI A7 5.048%
31392V XT 4 |1 .. [09/01/2017. | PaydOWN..........crvverrirrisriiinnins [ e, | v 105,988 | ......... 105,988 | ......... 104,697 105,400 588 588 | .. | s 105,988 0 3,573 [ 10/27/2031. | 1.
FNMA REMIC Ser 2003-34 CI ME
31393C CQ 4 |5.500% 05 .. | 09/01/2017. | Paydown . 65,936 | ..coouuvnd 65,936 | ..o 68,944 wB7,052 [ | e (1,116) | cooveenies [ v (1,116) | covvvrerrveriens | evrverenineenad 65,936 0 2,295 | 05/25/2033. [ 1....cvvvvrnnne
FNMA REMIC Ser 2003-W10 Cl 1A4
313930 TX 9 [4.505% .. | 09/01/2017. | Paydown 9,182 | .. 9,182 | e 9,181 | o 9,166 16 16 | o 9,182 |.... 0 278 | 06/25/2043. [ 1.....vvvvernnes
FNMA REMIC Ser 2003-W12 Cl 1A8
31393E LF 4 [4.550% .. | 09/01/2017. | Paydown . 22,496 | .o 22,496 | oo 22,046 ..22,215 281 281 | 22,496 |.... 0 687 | 06/25/2043. [ 1......ccvvvnnee
FNMA REMIC Ser 2005-43 Cl GC
31394D VB 3 |5.500% 05 .. [ 09/01/2017. | PAYAOWN. ..o [ cevinesrisesniessrieens | cvereeenes 374,538 | .......... 374,538 | .......... 394,202 381,712 | [ s (TAT4) | o [ (TATA) | oo | s 374,538 | ... 0. 14,223 | 05/25/2035. | 1.......covvune
FNMA REMIC Ser 2005-61 CILH  5.500%
31394E LC 0 |07 .. [ 09/01/2017. | Paydown.........coveverinrinciieniieees [ e | s 338,455 | .......... 338,455 | ......... 355,377 345,167 | oo | e (6,712) [ oo [ s (I T I 338,455 0. 12,634 | 07/25/2035. | 1.....oocvvvnnee
FHLMC REMIC Ser 2672 CI XB  5.500%
31394H 7z 7 |09 .. [ 09/01/2017. | PaydOWN........ccvvriiiiiirisrinciiei [ e | e 10,159 | v 10,159 | v 10,438 ...10,284 (125) () T I 10,159 |.... 0 373 1 09/15/2023. | 1...vvvvernnee
FHLMC REMIC Ser 2926 CIEW 5.000%
31395K  Z2 2 (011 .. | 09/01/2017. | Paydown . 22,400 | ............ 22,400 | ............ 22,109 ...22,280 119 19 | 22,400 |.... 0 [ 750 | 01/15/2025. | 1...covvvvivnnee
FHLMC REMIC Ser 2935 CI LM 4.500%
31395M QS 1 [02/1 .. | 09/01/2017. | Paydown 7135 | s 7135 | e 6,782 | oo 7,073 61 61 | s 7,135 |... 0 2141 02/15/2035. | 1....ovvvvernnee
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FHLMC REMIC Ser 3068 CI Z 5.500%
31396F G3 1 |11/15 .| 09/01/2017. | Paydown 253,670 | .......... 253,670 262,739 258,928 | ...cooovvvvrienns [ s (5,259) | ..o [ e (5,259) | ..o | e 253,670 (U I 9,066 | 11/15/2035. | 1............cc.
FNMA REMIC Ser 2007-36 Cl PH
31396V RY 5.500% 04 .1 09/01/2017. [ PaYdOWN. ... [ e | v 241804 | .......... 241,804 253,289 245,997 | ..o [ s (4,194) | oo [ (4194) | oo | i 241,804 0 8,952 | 04/25/2037. | 1....ccvvvvuev
FNMA REMIC Ser 2007-88 Cl AE  6.000%
3139%6X UC 6 |09 .. [09/01/2017. | PaydOWN...........cvveriiriieriienis [ e | v 142,061 143,080 | oo | e (1,019) | oo [ (1,019) [ oo | e 142,061 | oo | e | v | s 5,686 | 09/25/2037. | 1......c.oeuuce.
31402Q NH 0 |FNMA Pool #734892 3.500% 08/25/18.... | .. | 09/01/2017. | Paydown 7442 | i 7,442 | 6,842 | 7,300 142 142 | o TA42 | oo | e | v | s 174 | 08/25/2018. 1.
31403B 3K 7 |FNMA Pool #744302 3.500% 09/25/18.... |.. | 09/01/2017. | Paydown 27,039 26,655 384 384 27,039 632 |09/25/2018.
31405E 6P 5 |FNMA Pool #787578 6.000% 07/25/35.... |.. | 09/01/2017. | Paydown 1,952 | i ,952 | 1,996 | 1,992 (40) (40) 1,952 78 |07/25/2035.
31409K Y3 5 |FNMA Pool #873830 5.940% 07/25/24.... |..|09/01/2017. | Paydown 1947 | i 1947 | 02222 | 2,146 (199) [QECLE) 1,947 77 | 07/25/2024. |1................
Ohio St Econ Development Rev Txbl Ohio
677555 XD E .. 109/01/2017. | Call  100.0000.........covveemrerrmmnees | eorrmmmnrsmmnissneinnns | cennneees 155,000 | ..cooveeee 155,000 155,000 155,000 | .oovvcvninniens [ evnneinnieniinis | e | v i | i, 155,000 [ 6,440 | 12/01/2021. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special A MS. s | s 10,026,923 | ..... 10,026,923 10,216,322 | ......... 10,184,173 | oo 0 ... (157,253) | oo 0 10,026,923 |....coocoeen0 [0 | 0 [ 260,124 XXX XXX
Bonds - Industrial and Miscellaneous
000759 CR 9 |American Business Fin Svcs Inc RMBS Ser| .. | 09/01/2017. | Paydown 55,335 | ......... 101,623 101,600 101,513 8 (O IS N O 101,520 | ..o | -....(46,185) | ........(46,185) | ......... 3,014 | 07/15/2033. | 5FM...........
000759 CV 0 |American Business Fin Svcs Inc RMBS Ser| .. [ 09/01/2017. | PaydOWN.............cocvmivmmmmnnnvvviviiins | vovssnsnsenssisiiiisssnns | s 196,255 | .......... 205,088 198,148 198,148 | oo | e [ | o LU RO 198,148 | ..o | ceeene(1,893) | e n(1,893) | oo 5,972 | 09/15/2033. | 5FM...........
00163M AK O (12000 .. | 07/11/2017. | Call 0.0000......c0civeerveeeieierrene | eerreessiesereseeessenns | ereereeseessisneeens | eevesseeseessiesienns | ereessesseeeesieneenns | eeeessieseesssssessienns | eovcessseessiieseins | evessreessessninnes | eeveessrensiennes | eeveesseesneisneend | eeeveressieessenss | eeneeessesseesseessenes | evesneessssessens | eeesseessseensionne | cenreeenrienseeen [ e (60,975) | 12/01/2019. | 1FE............
00253C HH 3 |65 . [09/01/2017. | Paydown............coovvmviinmviinniiinnis [ eevvenniienniinnniiinns | e 13,879 | 13,879 | 13,874 14,004 (124) 598 |04/25/2031. | 1FM..
Aames Mtg Tr RMBS Ser 2001-4 CI M1
00253C  HK 71 .| 09/01/2017. | Paydown (8) 01/25/2032. | 5FM..
Aames Mtg Tr RMBS Ser 2002-1 CI M1
00253C HS 9 |55 .. | 09/01/2017. | Paydown ...358 358 06/25/2032.
00802# AA 4 |Aerostar Airport SrNt 5.750% 03/22/35... | .. | 09/22/2017. | Redemption ~ 100.0000 ceverenennn 10,841 ..70,841 ...70,841 03/22/2035.
02149H AW 0 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2017. | Paydown........c..couvvvvnmiiinniiinniiinns | convivesniisssiisnsiins | cvvvinns 149,874 138,948 138,948 | ..o | e [ | s LU OO 138,948 | ..o | 2000 10,926 | ... 10,926 | ...... 6,403 | 03/25/2037.
American Airlines Inc LBASS EETC Ser
02376T AC 201 .| 07/15/2017. | Redemption ~ 100.0000.........cccevws | verrrrrvernrerernrireres | overerinns 75,032 | oo 75,032 | coovinee 76,908 16,251 [ | (1,219) | coeveveins [ v (VA1) ISR IR 75,032 (V1 4,202 | 07/15/2020. | 3FE............
American Home Mtg Inv Tr RMBS Ser
02660T ER 0 |2005-2 .. [ 09/01/2017. | Paydown.........ccovmvvreriverinnineiinn [ roverrerirnniinncnnines | voverrennn 80,947 | i 40,947 | e 40,525 ..40,632 314 09/25/2035.
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls Tr CTL 6.3. |.. | 09/15/2017. | Redemption ~ 100.0000 ...26,573 02/15/2025.
Argent Securities Inc RMBS Ser 2003-WD
040104 BW c .| 09/01/2017. | Paydown ...51,196 53 53 51,248 10/25/2033. | 1FM..
Asset Backed Securities Corp RMBS Ser
04541G AS 1|20 .. | 09/01/2017. | Paydown ...12,058 (200) | ovvoevvrrrreenne | eerverirensna(200) | v | s 11,859 599 |03/21/2029.
05164# AA 5 |Aurora Health Care (Badger RE) CTL 6.9.|.. | 09/15/2017. | Redemption  100.0000 ...32,236 346 32,582 | oo | [0 | 1,519 | 12/15/2022.
Bway Mortgage Trust CMBS Ser 2013-
05604F AA 3 |1515C .. [ 09/01/2017. | Paydown.........ccooveviiinricciicniienis [ e | v 360,044 365,104 | ..coovvciiins | e (5,060) [ ...ovvevvaniene (5,060) | .ooovvrrerrieis | e 360,044 | ..o [ e | ervirrriinenn0 [ 6,725 | 03/10/2033.
05948K RM 3 |Bank of America Alt Loan Tr RMBS Ser 200| .. | 09/01/2017. | Paydown 29,124 ...28,881 243 29,124 976 | 06/25/2019.
05948K XQ 7 |Bank of America Alt Loan Tr RMBS Ser 200| .. | 09/01/2017. | Paydown ...48,419 ...55,523 03/25/2035.
05948K XS 3 |Bank of America Alt Loan Tr RMBS Ser 200] .. | 09/01/2017. | Paydown . 54,184 .63, ...61,407 . 03/25/2035.
07386H QG 9 |Bear Stearns Alt- A Tr RMBS Ser 2005-1 C| .. | 09/25/2017. | PaydOwn..........cccccocvuivinriveiiniinnns [ e | coveni 253,308 | .......... 253,308 245234 246,520 | ..ooovvrverran | 8,788 [ i [ 8,788 | i | 253,308 01/25/2035.
105667 AB 5 |Bravo Mtg Loan Trust RMBS Ser 2006-1 Cl| .. | 09/25/2017. | Paydown 202,183 | .......... 202,183 114,883 114,883 202,183 07/25/2036.
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12189P AF 9 |Burlington Northern Santa Fe LBASS EETC] .. | 07/02/2017. | Redemption  100.0000 3,153 3153 | oo 3,651 | i 3,238 (85) [GI)) — 3,153 0 239 [07/02/2020. [ 1FE............
C-BASS Tr RMBS Ser 2005-CB6 Cl A4
12489W NP 5 |3.72 .. | 09/01/2017. | Paydown 23,446 | ............ 23,446 | ............ 23,445 ...23,391 55 55 | o 23,446 0 597 |07/25/2035. [ 1FM...........
12644@ CA 1 |CTL Cap Tr CTL Ser 2004-17 Texas Instr.. | .. [ 09/15/2017. | Redemption ~ 100.0000..........cccove | corererermrermemmvnrnenns | cevreenns 131,608 | .......... 131,608 | .......... 131,608 131,608 | .ovouveeereries [ v [ e | e (0 IR ISR 131,608 0 | e 4,794 |01/15/2026. [ 1........coc0onu.
CVS Caremark CTL Wells Fargo Bk NW
12665 AA 9 |7.8 . 109/10/2017. | Redemption  100.0000. 54,800 | ...cooone.. 54,800 | ...c........ 54,800 2 BA,800 [ oo | e [ s | s (V1 IR 54,800 0 2,877 | 10/10/2031. | 2...cocvvneees
CVS Health Corp LBASS PTC Nt 7.507%
126650 BS 8 |01 .. | 09/10/2017. | Redemption  100.0000, 24,090 | ..o 24,090 | ..o, 30,621 229,760 [ oo | e (CHCTA D R PR [CRCTA ) — 24,090 0 | e 1,206 |01/10/2032. | 2FE............
CVS Health Corp ABS PTC Nt 4.704%
12665U AA 2 (011 .. | 09/10/2017. | Redemption  100.0000, 00:38,308 [ oo | e [ s | s (1 EROOPRTRTON ISV 38,308 0 | e 1,202 | 01/10/2036. | 2FE............
12667F 4S 1 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2017. | Paydown 511,905 | .oovvverreririens | v 19,720 | oo B [T 531,625 0. 18,756 | 04/25/2035.
12667F TA 3 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2017. | Paydown 454 1 . 455 0 16 | 08/25/2034.
12667G FD 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2017. | Paydown ...39,768 (9) () ] PSSO R 39,759 0| e 1,455 | 05/25/2035.
CWMBS Inc RMBS Ser 2006-6CB CI 1A4
12668B RZ 8 |5.5 . 109/01/2017. | PAYAOWN......ovvnevrrireirerierirncirnns | cernerineiinesiesineins | eeveenaens 42,830 | oo 49,777 | oo 42,724 WB2T24 | i | e [ s | s (1 IO ISV 42,724 | oo | i 107 | oo 107 | oo 1,805 |05/25/2036. | 1FM...........
CWHL Inc RMBS Ser 2006-0A4 CI A1
126694 E9 5 [1.849 .. | 09/01/2017. | Paydown 89,371 | oo 89,371 | oo 52,547 258,091 | e | e 36,824 | ... 5544 | ............ 31,280 ....89,371 0 944 | 04/25/2046.
14149Y AX 6 |Cardinal Health Inc SrNt 1.700% 03/15... | .. | 07/01/2017. | Call  100.0000.........ccccorrrrererererne | vererrmmrmrrserirerrenes | crves 5,000,000 | ....... 5,000,000 | ....... 4,992,000 | ........... 4,998,045 801 801 ,998,846 | .....oovvrieri | e 1154 | e 1,154 | ... 80,278 | 03/15/2018.
14155# AB 6 |Cardinals Ballpark LLC SrNt 5.770% 09.. | .. | 09/30/2017. | Redemption ~ 100.0000..........cccows | woreernmrermermerrrerinns | covevns 109,985 | .......... 109,985 | .......... 109,985 109,985 | .oouevveenernes [ v | e | e (1 ORI ISV 109,985 0 | e 6,346 | 09/30/2027. | 2......cvvnnc.
CBA Small Balance Comm Mtg Tr LBASS
149837 AA 4 |Fmc . | 09/25/2017. | Paydown 32,697 | oo 86,984 | ............ 34,567 ...34,505 62 (572 ISR IO 34,567 | .oveeeerineians [ v (1,870) | ..ocevncs (1,870) | .coonvene 888 |06/25/2038. [ 1AM...........
Centerpoint Anchorage Tr CTL PTC Lease
15189@ AA 7 |B .109/15/2017. | Redemption ~ 100.0000.........ccceer | corrrrmmrrerierineinns | ceveerennd 66,327 | .ocoonnens 66,327 | .ocoonnen 66,327 10:B8,327 | e | e [ e | e (1 PRI ISV 66,327 0 | e 3,495 | 09/15/2022. | 2......ccvnne.
Centex Home Equity Loan Tr RMBS Ser
152314 DP 2 |2001 . 109/01/2017. | Paydown ...19,243 37 37 0 843 |07/25/2032.
Centex Home Equity Loan Tr RMBS Ser
152314 FZ 8 |2002 . 109/01/2017. | Paydown 25,333 | ..... 25,333 | oo 25,332 ...25,250 82 £ 72 I 25,333 0 848 | 11/25/2028. [ 1FM...........
Chevy Chase Mtg Funding Corp RMBS
16678R DU 8 |Ser20 .. | 09/25/2017. | Paydown 29,569 | ..ocoonnen 29,569 | ..ocoornen 28,978 ..29,118 451 0 231 | 07/25/2036.
16725 AB 6 |Chicago Bridge and Iron Co Sr Nt SerB..... .1 07/28/2017. [ Call ~ 100.0000.........ccomrvrrermrrrries | ervrrererrrnrnirmnirerinns | corerns 5,972,000 | ....... 5,972,000 | ....... 5,972,000 5,972,000 0 ... 166,680 | 12/27/2019.
17306U CE 6 |Citifinancial Mtg Sec Inc RMBS Ser 2004-.. | .. | 09/01/2017. | PAYAOWN...........ooveirrrvvvvvvcersssnneees | covvvsssssssssnsnnssssnnns | covssnseeens 12,138 | v 12,138 | v 12,137 ..12,126 12 0 358 |04/25/2034.
173076 MC 9 [H .. | 09/25/2017. | Paydown 3,575 | v 3,875 | 3,579 | 3,578 (3) 0 12/25/2034.
210805 CB 1 |Continental Airlines Inc LBASS EETC Ser.. | .. | 09/15/2017. | Paydown 82,686 ...82,479 206 0 03/15/2019.
212168 AA 6 |Continental Wind Sr Nt 6.000% 02/28/33. | .. | 08/31/2017. | Redemption ~ 100.0000..........cccoc. | orvvermrererirenirnrienns | covvirn 241,290 241,290 0 02/28/2033.
22357@ AA 9 |Cox Tower I PTC CTL 5.409% 01/02/40. |.. | 09/02/2017. | Redemption ~ 100.0000. 27,109 ...27,109 0 01/02/2040. | 2......cccvnn...
224044 BS 5 | Cox Communications Inc SrNt 6.250% 06| .. | 08/08/2017. | Call ~ 100.0000.........cccerrrmerermrerne | verermeermermerirerirenes | cevee 1,500,000 | ....... 1,500,000 | ....... 1,615,380 | .coovevene 1,523,023 | .o | e (9,589) [ .ovovvruermrine [ e [CRIEIe) R I 1,513,434 | .o | v (13,434) | ........ (13,434) | ....... 75,558 | 06/01/2018. | 2FE............
CS First Boston Mtg Sec Corp RMBS Ser
225458 XJ 2 |20 .. | 09/01/2017. | Paydown 27,399 | oo 27,399 | .o 26,868 ..27,161 238 238 | e 27,399 0 888 |07/25/2035. | 1FM...........
22819K  AA 8 |Crown Amer/Cap Corp VI SrNt 4.250%. | .. | 08/21/2017. | Tax Free EXchange........ccccvevvines [ vovvvevenenerivinirenns | vvers 3,947,811 | ... 4,040,000 | ....... 3,942,150 3,942,509 5,302 5,302 | oo | e 3,947,811 0f... 160,730 | 09/30/2026. | 4FE............
Deutsche Alt-A Sec Inc RMBS Ser 2003-
251510 AW 3 |2XS . 109/01/2017. | PaydOwN..........ccveiriciicriiciinns [ e | o 18,535 | oo 18,535 | coccivene 18,531 ...18,522 13 < RIS ISV 18,535 0 [ e 659 |09/25/2033. [ 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-4
251510 FX 6 |C . 109/01/2017. | PAYAOWN. ..o | e | ceveeninns 45457 | oo 57,078 | .oevonne. 53,553 10:53,553 | e | v | e | e (1 IO ISV 53,553 | ceoveererenernans | e (8,096) | .......... (8,096) | ......... 1,998 | 09/25/2035. | 2FM...........
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251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl| .. | 09/01/2017. | PaydOWN............ccvuirviineiiiniiinnins | vevireriiiniississiiienns | o 49,370 | ............ 49,370 | ............ 49,356 ..49,823 (453) (453) 0| e 1,747 | 12/25/2033. | 1FM....
251591 AV 5 |Developers Diversified Realty SNt 7....... .. 109/09/2017. [ Call  100.0000..........cvermrmrerrrrees | eevrrmmeermmeemmmnesnnes | e 7,000,000 | ....... 7,000,000 | ....... 9,082,410 8,037,162 | ..oovercerveienns | e (RERR:1510) ) IO R (183,860) | ..vvvverrerveere | rvrernenn 7,853,301 | v, ....(853,301) | ...... (853,301) | ..1,757,770 | 09/01/2020.
251591 AY 9 |Developers Diversified Realty SrNt 4....... .. 1 07/08/2017. | Call  100.0000.........ccoomurremrrvers [ rrrerirmrinriisiicsiiinns | oo 1,500,000 | ....... 1,500,000 | ....... 1,589,085 | ........... 1,521,562 (8,530) (8,530) | .vvovvvrvinrianis | ervrernenn 1,513,032 [ oo [ (13,032) | ........ (13,032) | ....... 88,682 | 04/15/2018.
26138E  AH 2 |Dr Pepper Snapple Group Inc Gtd Sr Nt .| 07/06/2017. | Call ~ 100.0000 950,000 | .......... 950,000 990,470 957,318 (2,741) (2,781) | oo | e 9DA5TT | [ e (A,577) | e (4,577) | ....... 83,442 | 05/01/2018.
EMC Mtg Loan Tr RMBS Ser 2006-A Cl A
268668 FD 7 |1 .| 09/25/2017. | Paydown 59,207 | ..... 59,207 | ..covvennn 46,935 246,935 | [ e 12,272 | oo | s 12,272 | oo 59,207 0 608 | 12/25/2042. | 1FM...........
Equity One ABS Inc RMBS Ser 2002-1 CI
204754 AS 5 |M1 .. | 09/01/2017. | Paydown 7,587 | oo 1587 | i 1587 | 7,576 1" 1" 7,587 0 08/25/2032. | 1FM..
32007U BV 0 |First Data Corp 1st Lien Sr Secd Nt 1........ .. | 09/08/2017. | Redemption ~ 100.0000..........ccoce. [ roververirrrieniicnninns | e 13,036 A81 | e |81 | 13,036 0 04/21/2024. | 3FE............
First Plus Home Ln Owner Tr RMBS Ser
337925 ES 6 199 .. | 09/01/2017. | Paydown 34,243 | .o 34,243 | oo 35,002 | oo 16,779 | ........ 17,425 | oo 39 [ [ 17,464 | ..o 34,243 0 [ 1,626 | 12/10/2024.| 2FM...........
35671D AZ 8 |Freeport-McMoran Copper & Gold SrNt 3| .. | 08/31/2017. | Barclays Capital INC...........cccococvuees | corvvvenniiiinniiiinniins | o 5,030,375 | ....... 5,200,000 | ....... 5,197,124 5,198,075 163 LG OO 5,198,238 | .....cccovvviannns ....(167,863) | ...... (167,863) | ..... 178,907 | 03/15/2023. | 3FE............
GRMT Mtg Loan Tr RMBS Ser 2001-1A Cl
36226M AE 3 |A5 .| 09/01/2017. | Paydown 25,782 | oo 25,782 | oo 25,783 225,782 | o [ [ | e (U 25,782 (U I 1,114 | 07/20/2031. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F 3Q 7 {200 .. | 09/01/2017. | Paydown 8,636 8,636 | ..ccoovvvnnn 8,636 | ..ccoorrinnnns 8,609 27 27 | 8,636 0 250 | 04/25/2034.
391164 AJ 9 |Great Plains Energy Sr Nt 3.900% 04/01..| .. [ 07/19/2017. | Call  100.0000..........ccocrmmreermmnee | eorermmmrimreririrniirinns | e 23,000,000 | ..... 23,000,000 | ..... 22,912,140 2,744 . 22,914,884 | ..o | v 85,116 | ......... 85,116 | ..... 553,917 | 04/01/2027.
39121 A* 1 |Great River Energy 1st Mtg Bd 5.810% 0. | .. | 07/01/2017. | Redemption ~ 100.0000...........cccc. | corvvvrrmremmmiiiinnirns | covenae 1,162,791 | ....... 1,162,791 | ....... 1,162,791 | .ccooeeeee 162,79 | e | e v | v | s | 1,162,791 0. 67,558 |07/01/2021.
404122 AU 7 |HCAlInc TermLnB8Nt1 3.484% 02/15/2|.. | 09/29/2017. | Redemption ~ 100.0000..........ccooe. | worrrverrerermmmiirinnnes | covieriiiecens 699 | oo 699 | oo 899 | e | s | e | s | e (U 699 0 12 | 02/15/2024.
HEB Grocery Company Sr Nt 5.700%
42251%#  AA 2 |07/01 o [ 07101/2017. | MALUFIY......cvvocrcriieriienis [ e | e 3,000,000 | ....... 3,000,000 | ....... 3,000,000 3,000,000 | ..oovoouriirriien | e | e | e 0 [ oo | e 3,000,000 0. 171,000 | 07/01/2017. | 1...ccvvvvvenece
44919*  AC 2 |1595 Express LLC SrNt 3.310% 12/31/31 | .. | 09/30/2017. | Redemption ~ 100.0000...........cccc. | corvvvrmmremmmieiinniins | coveeee 6,670,673 | ....... 6,670,673 | ....... 6,670,673 6,670,673 | ..oooovvvicriins | oo [ | e, (U OO 6,670,673 0. 167,864 | 12/31/2031. | 1FE............
IMPAC CMB Tr RMBS Ser 2003-11 Cl 2A1
45254N  GA 9 |2 . | 09/25/2017. | Paydown 1,683 | oo 1,683 | oo 1,657 | oo 1,659 24 24 | 1,683 0 20 |10/25/2033. | 1FM...........
IMPAC CMB Tr RMBS Ser 2005-5 Cl A2
45254N PV 3 [1.6 . [ 09/25/2017. | PaydOWN. ... [ o | o 40,254 | ............ 40,254 | ............ 39,406 ...39,406 848 848 | . | s 40,254 0 389 | 08/25/2035. | 1FM...........
IMPAC Secd Assets CMN Owner Tr RMBS
452547 PM 0 |Ser .| 09/01/2017. | Paydown 30,920 | .o 30,920 | .o 30,920 ...30,863 58 58 | 30,920 0 971 | 08/25/2034. [ 1FM...........
IMPAC Secd Assets CMN Owner Tr RMBS
452547 PY 4 |Ser .| 09/25/2017. | Paydown 37,844 | ..o 37,844 | 37,944 ...37,894 (51) (X)) - 37,844 0 525 | 11/25/2034. [ 1FM...........
IMPAC Secd Assets CMN Owner Tr RMBS
452547 TN 4 |Ser .| 09/25/2017. | Paydown 63,620 | .......... 63,620 | ..ooveuen 63,620 83,620 [ e | e | | 0 [ oo | e 63,620 0 562 | 05/25/2036. | 1FM...........
Residential Asset Sec Tr RMBS Ser 2004-
45660N YZ 2 |R .. [ 09/01/2017. | PaydOwN.........cvveeviririneiiinniinens [ e | v 102,000 | ..o 102,000 | ..covvenee 93,075 ...99,947 315 315 [ s | s 100,262 | .ovvoveverrcrinns | e 1,738 | v 1,738 | oo 2,773 | 08/25/2033. | 1FM...........
459200 GJ 4 |International Bus Machs Corp SrNt 5.7... |.. | 09/14/2017. | MatUFitY...........cocomvvemmreremiiiiniiins | eoeeerienneiieeeiennees | e 20,000,000 | ..... 20,000,000 | ..... 20,995,800 | ......... 20,100,094 | ...oovvvvvrcrns | o (100,094) | ..o | e (100,094) | ....oooovvecis | cever 20,000,000 0 |..1,140,000 |09/14/2017.|1FE............
JP Morgan Mtg Tr RMBS Ser 2005-S1 Cl
466247 MU 4 |2A3 .. | 09/01/2017. | Paydown 201,078 | ........ 201,078 | .......... 202,744 201,463 (384) (384) ..201,078 0 | e 7,304 | 01/25/2035.
50026* AA 3 |Kohls Corp CTL Shelby Ml 7.600% 12/15/| .. | 09/15/2017. | Redemption  100.0000 rereren 16,070 | s 16,070 | cocvvveneee 16,978 ...16,390 (319) (319) 16,070 0 815 |12/15/2022.
50075N AS 3 |Kraft Foods Inc SrNt 6.500% 08/11/17.... | .. | 08/11/2017. | MAtUFY........ccooorvrericricriiicciienes | oo | oo 10,400,000 | ... 10,400,000 | ... 11,295,148 | ......... 10,482,951 | ..o | e (82,951) | eovvvereriins [ v (82,951) | oovvevveierein | e 10,400,000 0 ... 676,000 |08/11/2017.
LB-UBS Comm Mtg Tr CMBS Ser 2008-C1
50180L AC 4 |CIA 0911172017, | PAYAOWN.......ceeveeeensininins | i | i, 277,628 | ........ 277,628 | .......... 286,282 278,261 (632) | evvreerrerrens | eererererneenn(832) | oo [ v 277,628 0. 11,489 | 04/15/2041.
52467@ BC 8 |Cl .1 09/15/2017. | Redemption ~ 100.0000. 58,601 ..58,601 ...59,416 (815) 58,601 0 11/15/2018.
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Lehman Structured Sec Corp RMBS Ser
52518R CD 6 |2005 .. | 09/26/2017. | Paydown 37,249 | ..o 43,335 | .o 21,194 w2194 | | e [ | s (1 IO ISV 21,194 | 09/26/2045. | 1FM...........
565849 AD 8 |Marathon Oil Corp Sr Nt 6.000% 10/01/1. |..| 08/14/2017. | Call ~ 100.0000........ccccouvmmrimmies | worrrcmmrirerirerisnienns | oo 11,000,000 | ... 11,000,000 | ... 12,812,140 | ......... 11,263,237 | oo | e [PATCR:0) ) IO U (216,830) | .vovvvereirriin | v 11,046,407 | .cooovvvvrennen. 10/01/2017. | 3FE............
576434 A2 0 |Master Asset Securitization Tr RMBS Ser.. | .. | 09/01/2017. | Paydown 23,898 | .o 23,898 | .o 24,137 ...23,975 (77) (77) 23,898 01/25/2035. | 4FM..
576434 J5 4 |Master Asset Securitization Tr RMBS Ser.. | .. | 09/01/2017. | Paydown 58,987 | oo 58,987 | coeveend 60,038 ...59,450 (462) (G157 58,987 03/25/2035. | 1FM...........
576434 N2 6 |Master Asset Securitization Tr RMBS Ser.. | .. | 09/01/2017. | Paydown ..12,379 131 131 04/25/2035. | 2FM...
576434 UH 5 | Master Asset Securitization Tr RMBS Ser.. | .. | 09/01/2017. | Paydown...........cccovvvunrivniineiincins | verennieniicnsiiciienes | vvriiennenn 5,403 | 5,403 | 5,403 | i, 5,403 | oo [ [ | 0 08/25/2034. | 1FM..
576434 WD 2 |Master Asset Securitization Tr RMBS Ser.. | .. | 09/01/2017. | Paydown 10,558 23 23 09/25/2034. | 1FM..
57643M UM 7 | Master Asset Securitization Tr RMBS Ser.. | .. | 09/01/2017. | Paydown 203,086 | ...oooovvveriranns | e 1,203 | 12/25/2034. | 1FM..
589929 XZ 6 |Merrill Lynch Mtg Investors RMBS Ser 200 | .. | 09/01/2017. | Paydown ...28,884 (38) (1G] ORI ISR 28,846 | ....coovveririnne 09/25/2032. | 1FM...........
59549W AB 9 |Mid State Tr LBASS Ser 11 CI M1 5.598%| .. | 09/15/2017. | Paydown 25,344 | e | [ s | s (1 IO ISV 15,344 07/15/2038. | 2AM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
61763B AS 3 [C13 .. | 08/15/2017. | Goldman Sachs & COMPANY........... [ .oeevereeereernrrerreines | evenne 1,887,820 | ....... 1,800,000 | ....... 1,853,987 | .ooooveenne 1,832,174 | oo | e (4,790) [ oo [ s (C£10) ) SO I 1,827,384 | ..o | e 60,436 | ......... 60,436 | ....... 45,707 | 11/15/2046. [ 1FM...........
NARA Caves Lease Tr CTL 5.300%
63080# AA 5 |09/15/2 .. 109/15/2017. | Call ~ 100.0000..........cccerermrrrenes [ errerrreeirneernmnirneninns | wverereenn 78,815 | i 78,815 | i, 78,815 WTB815 | s v | 0 [ | 78,815 0 09/15/2028.
63651P AA 2 |National Inst Health Twinbrook CTL B BId.. | .. | 09/15/2017. | Redemption ~ 100.0000..........cccoe. | covrrrererirerermrernenns | crrererreni 33,430 | 133,430 | coveience 33,430 ...33,430 33,430 0 01/15/2019.
New Century Home Equity Ln Tr RMBS
64352V EF 4 |Ser2 .1 09/01/2017. | Paydown 23,627 | oo 23,627 | oovvernen 23,622 ...23,551 76 ¥ (T I 23,627 0 825 | 11/25/2033. [ 1FM...........
New Century Home Equity Ln Tr RMBS
64352V KU 4 |Ser2 .. [ 09/25/2017. | PaYAOWN......ccoorvererrirririneriieies [ everirerereeissinnines | vveene 1,546,049 v 1,143,065 1,296,834 | e | e 249,215 1,546,049 0 17,365 | 06/25/2035.
653240 AA 9 |Newtown CTL Ser 2002 6.082% 05/15/23 | .. | 09/15/2017. | Redemption ~ 100.0000 35216 | .ccoee.35,216 | e, 35,214 ..35,215 1 35,216 0 | e 1,428 | 05/15/2023.
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 . 109/01/2017. | Paydown 9,308 | covrerns 9,308 | covvvrrnne 9,307 | covvvrrreiienns 9,281 26 26 | 9,308 0 338 |03/25/2034. [ 1FM...........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V DC 9 |AP2 . 109/01/2017. | PAYAOWN. .....ovvrvrrirerrerieeirneninns. | cererinsiineniesineens | eevveniens 19,822 | oo 19,822 | oo 19,666 ..19,731 92 (72 ISR IR 19,822 (U IO 711 | 07/25/2034. [ 1FM...........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V GH 5 |AP3 .. [ 09/01/2017. | PAYAOWN.......couvvrererieinerieriienes [ erverirseerneerisninsernes | cernererneerne8,048 | ciiiirn6,048 | 16,048 | oo 6,029 20 10/25/2034.
70466@ AA 6 |Peach State Labs Inc Sr Sec Term Ln Nt 1 | .. | 09/29/2017. | Redemption ~ 100.0000. ..91,337 06/30/2020.
74042C AA 6 |Preferred Term Sec Ltd LBASS Sr Nt CI A- | .. | 09/22/2017. | Paydown ...58,683 22,634 03/22/2038.
74042H AC 1 |Preferred Term Sec Ltd LBASS XIX Nt CI B| .. | 09/22/2017. | PaydOWN.........ccrvvrvrrerimneerernninens | reveverssnsseerenisnisnenes | orerenrnnns 17,388 | 17,388 | i 17,391 | e 1,509 | ........ 15,879 | oo | e 12/22/2035.
74042) AA 1 |Preferred Term Sec Ltd LBASS XXI Nt Ser | .. | 09/22/2017. |[Redemption ~ 100.0000..........cccve. | voverrrrrrerverrerrnees | rveernennn 9,279 | i 9,279 [ 9,279 | e 9,279 03/22/2038.
Procter & Gamble ESOP Deb Ser A
742741 AA 9 |9.360% .. 1 07/01/2017. | Redemption ~ 100.0000.........cccouw. [ vorvrernrrrrrrrverrerirns | wererennn 219,100 | oo 219,100 | .......... 288,636 247,334 | oo | e (28,234) | ..o 01/01/2021.
74340X AN 1 |Prologis LP SrNt 7.375% 10/30/19.......... .| 07/12/12017. | Call 0.0000......00everrrrererinnreere e | e | e | 10/30/2019.
74340X AV 3 |Prologis LP Sr Nt 2.750% 02/15/19.......... .. | 07/12/2017. | Call 0.0000......ccvurveerierirereree | ererrerieserseesnnrnes | cevesieniesenins | cerenensenis | s 02/15/2019.
74922P  AC 8 |Residential Accredit Loans Inc RMBS Ser.. | .. [ 09/25/2017. | PaydOwn.........cccccocuveiiniiiveinnnicnns [ revnnicvnivcrrsniinnins | evreeerre90,650 | 1i00.50,650 | e 33,891 ...33,163 728 02/25/2037.
Residential Asset Secs Corp RMBS Ser
75405W  AE 2 |200 .. [ 09/25/2017. | PaydOWN. ... [ e | e 1,667,115 | ....... 1,667,115 | ....... 1,481,648 | ........... 1,521,791 [ v | v 71,682 1593473 | | s 73,642 | ......... 73,642 | ...... 16,551 | 11/25/2035. | 1FM..
755920 AG 0 |Receipts on Corp Sec Tr ABS Coll Tr Ser.. | .. | 08/01/2017. | Redemption ~ 100.0000 336,650 | .......... 336,650 | .......... 373,752 338,510 [ .vereerirvceriens | e (1,860) 336,650 0. 21,882 |08/01/2017. [ 1FE............
760985 M9 9 |Residential Asset Mtg Prod Inc RMBS Ser. | .. | 09/01/2017. | Paydown 7,974 23 7,974 0 241 | 01/25/2034. | 1FM..
760985 US 8 |Residential Asset Mtg Prod Inc RMBS Ser. | .. | 09/01/2017. | Paydown 4,480 208 4,480 0 [ i 120 | 03/25/2033. | 1FM..
760985 ZF 1 |Residential Asset Mtg Prod Inc RMBS Ser. | .. | 09/01/2017. | Paydown 9,679 30 9,679 0 336 |09/25/2033. | 1FM...........
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Residential Asset Secs Corp RMBS Ser
76110W MC 7 |200 .. [ 09/01/2017. | PAYAOWN......ccourvrerrcriirireirerieins [ erverienisseesseinsnnnes | eoererneens 13,027 | coovvrrne 13,027 | oo 13,024 ..12,978 49 49 | o | e 13,027 |.... 0 515 |09/25/2031. [ 1FM...........
Residential Asset Secs Corp RMBS Ser
76110W  MF 0 |200 .. | 08/01/2017. | Paydown . 17,115 LA7115 09/25/2031.
76112B SN 1 |Residential Asset Mtg Products RMBS Ser | .. | 09/01/2017. | Paydown . 20,545 ...20,398 148 20,545 09/25/2034.
76114H AK 1 |Residential Asset Sec Tr RMBS Ser 2007-A| .. | 09/01/2017. | Paydown 5783 | viveeeernn8,001 | e 5467 | 5,467 | oo | v [ | e 0 [ o | v 5,467 05/25/2037. | 3FM...........
SC Commercial Mtg Pass Through CTL
78402C AA 1 |Ser2 .. | 09/01/2017. | Redemption  100.0000. . 24,050 ...24,509 (459) 24,050 11/01/2026.
785592 AT 3 |Sabine Pass Liquefaction SrNt 4.200%... | .. | 07/18/2017. | Tax Free EXChange..........ccouvevevns | ovrvmerirerimeeneeenns | veene 10,989,686 356 10,989,686 03/15/2028.
79546V AJ 5 |Sally Holdings SrNt 5.750% 06/01/22...... .. 1 07/06/2017. | Call  100.0000.........ccccmrrermrrerres [ ererrreeirreirnseirneinns | evenne 1,000,000 | ....... 1,000,000 | ....... 1,038,750 | ..oovevnee 1,032,123 (2,672) [ oo e 2,672) [ | i 1,029,451 06/01/2022.
805564 PB 1 | Saxon Asset Securities Tr RMBS Ser 2003-| .. | 09/01/2017. | PAYAOWN. .......couevumremeirerineinnine | vererseessssisessnessenes | ovvessseens 17,153 | e 17,153 | oo 17,153 2 ATB3 | e | e [ s | s (1 IO ISV 17,153 12/25/2033. [ 1FM...........
81441P  BZ 3 |Security Natl Mtg Loan Tr RMBS Ser 2004- | .. | 09/01/2017. | Paydown . 31,585 | .o 31,585 | ..o 31,585 31,585 [ s | e [ e | s (V1 IR 31,585 11/25/2034. [ 1FM...........
Southwest Airlines Co ABS PTC Ser 1998-
84474W AA 8 |A .. 1 08/29/2017. | Call  100.0000.........ccrvmrvrrerrrenes [ o | eevveres 175,082 | ..ccoveeee 175,082 | ..ccoveeee 188,651 180,049 | oo [ e (1,377) [ o [ (1,377) | oo | v 178,672 07/02/2019.
85231C  AA 3 | St Louis Fed Office Bldg Tr CTL GSA Gtd.. | .. | 07/15/2017. | Redemption  100.0000 . 51,559 ..51,559 ..51,559 251,559 [ e | e [ e | e 0. ....51,559 01/15/2019.
863579 CD 8 o .. | 09/01/2017. | Paydown . 30,327 | ............30,327 | ............30,588 ...30,496 (4) )] .... ....30,492 10/25/2034.
86358R 5X 1 o .. [ 09/25/2017. | PAYAOWN......ccoorvrrririeirerieniinees [ eoreineeiinsiseriienies | coeeens 321,095 | .......... 321,095 | .......... 297,364 301,698 | ..oovverieririens | e 19,396 | ovvvveeriens | e 19,396 | ..vereerericiins | e 321,095 08/25/2032.
86359A QK 2 o .. | 09/01/2017. | Paydown 3,340 1 1 3,340 04/25/2033.
86359B ZG 9 o .. | 09/01/2017. | Paydown 8,105 24 24 ... 8,105 09/25/2034.
86359D FQ 5 o .. | 09/01/2017. | Paydown . 56,692 . (136) (136) | ... 56,692 06/25/2035.
863590 GQ 4 .. | 09/01/2017. | Paydown revereen 12,71 12,171 12,207 ..12,167 12/25/2034.
88031R AA 6 |Tenaska Alabama Il Partners LP Sr Sec Nt | .. | 09/30/2017. | Redemption ~ 100.0000 . 34,391 | oo 34,391 | i 34,391 ...34,391 03/30/2023.
88643@ AP 1 |Tidewater Inc Sr Nt Ser 2013-B 5.010%... | .. | 07/31/2017. | Taxable EXChange.........ccoceeevreverns [ verrrerirncirnsrinneinns | vvenne 7,561,189 | ... 10,000,000 | ....... 5,300,000 5,300,000 | .ooovvveerirerins [ e | e | ervnerieninneenn0 | | 200000000.5,300,000 | oo 2,261,189 |..... 2,261,189 |... 11/15/2023.
89054X AA 3 |Topaz Solar Farms LLC Nt 5.750% 09/30/| .. | 09/30/2017. | Redemption  100.0000 .. 176,427 ..176,427 176,427 0. 10,145 | 09/30/2039.
United States Govt SS Ls FinTr CTL GSA
91737# AA 3 |G .. | 09/15/2017. | Redemption ~ 100.0000..........covvre | vorrerermrrrererrninns weenenn 114,859 ceenen 114,481 114,791 68 0 | s 3,603 | 11/15/2018.|1....
91740# AA 8 |United States of America BIA-2 CTL Alber. | .. | 09/15/2017. | Redemption ~ 100.0000..........cccres | covurrrmermrererenennens | eevereriens 13,185 | oo 13,185 | e 13,185 ...13,185 0 507 |10/15/2025. [ 1....
91741@ AA 9 |US Govt Ft Collins Tr GSA CTL APHIS Ls. | .. | 09/15/2017. | Redemption ~ 100.0000. . 55,330 | .oo0eeren55,330 | oo 55,330 ...55,330 0 | 1,993 [12/15/2026. | 1.....cccevvee.
91847* AA 4 |VAEvansville INCTLLs Fin Tr 4.950%... | .. | 09/14/2017. | Redemption ~ 100.0000.........ccccose | corrrerermrermemmmeinenes | cevrveenns 107,295 | .........107,295 | .......... 107,295 107,295 | oooveevrenernes [ erverrneniinenienns | e | e 0. 0 3,542 | 10/14/2031.
92800H AD 4 |WEAFin LLC/Westfield Sr Nt 4.750% 09/ | .. | 08/01/2017. | VAMOUS.........ccccvvvrrveeiieriiiiniicnnns [ vovevieniresiriniiisniines | oveens 9,578,674 | .......9,528,000 | ....... 9,548,386 9,547,618 (203) (203)] ... 9547416 | | s 31,258 | ......... 31,258 | ... 387,326 | 09/17/2044.
Washington Mutual Mtg RMBS Ser 2003-
92922F EB 0 |AR10 .. | 09/01/2017. | Paydown . 33,339 ..33,339 ...33,045 294 294 33,339 |.... 0 10/25/2033.
Washington Mutual MSC Mtg PT RMBS
93934F CM 2 |Ser20 .. | 09/01/2017. | Paydown 5,268 | .. 5,770 | covoevvrnes 5817 | v 5,796 | oo e [ e | e 0 [ oo | s 5,795 | oo | e (G720 P— (744 [— 224 {10/25/2035. | 3FM...........
Wells Fargo Bank Northwest NA CTL
94978% AU 1 |[MWRAL .. | 09/15/2017. | Redemption  100.0000. 9,919 | .. 9,919 | oo 10,385 ..10,212 (293) (293) | ovvoveririeine 9,919 |.... (U IO 488 | 05/15/2032. | 1....cooovvvvne
94978# BC 0 |Wells Fargo Bank Northwest NA CTL 6.59| .. | 09/01/2017. | Redemption  100.0000 . 21,223 | v 21,223 | v 21,223 221,223 [ e | e [ s | s (V1 IR 21,223 |.... 0 934 [11/01/2022. | 2........ccveuee
Wells Fargo Mtg Backed Sec Tr RMBS Ser
949838 AM 1 |2 .. | 09/01/2017. | Paydown . 61,679 | .ovvernees 61,679 | .o 58,633 2 B9INT | e | s <) I TN 1,761 | s 61,679 0 2,367 | 04/25/2036. | 1FM...........
WETT Holdings LLC Sr Sec Nt 4.310%
96188# AA 6 |12/ .. | 09/30/2017. | Redemption  100.0000, . 66,667 | ...c....c... 66,667 | ............ 66,667 iBB,667 | oo | e | s | s (U [URON 66,667 |.... 0 | et 2,155 | 12/18/2024. | 2FE............
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Statement as of September 30, 2017 of the NATlONWlDE LlFE AND ANNU'TY |NSURANCE COMPANY

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

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)
96928# AC 7 |William Blair CTL CTL PTC Ser2004-1 7.|.. | 09/25/2017. | Redemption  100.0000 27,632 | 27,632 | v 31,682 | oo 28,638 | ..o | e (1,008) [ ..oovvvrrieiene 01/25/2023.
98881@ AA 4 |ZC Specialty Ins Co CTL Ser 2002-31 7...|..|07/15/2017. | Redemption ~ 100.0000 v 132,670 | e 132,670 | wovvvenee 132,670 132,670 . 12/23/2022.
53278L A# 4 |Linamar Corp SrNt 5.310% 07/22/17....... o | 0712202017 | MALUFItY......ocvvveeriieicenieriinis [ e | e 10,000,000 | ..... 10,000,000 | ..... 10,000,000 | ......... 10,000,000 | .oovvvnrireires [ evrrnniveiienins | erveiienienis | s i | 100000010,000,000 | i [ | e [ 533,950 |07/22/2017.
046353 AB 4 |AstraZeneca PLC SrNt 5.900% 09/15/17 | C | 09/15/2017. | Maturity.........ccccoiourivinniininicinnnices | coivnnnicissniiisiiiianns | o 10,000,000 | ..... 10,000,000 | ..... 10,615,600 | ........10,061,247 |. (61,247) ..(61,247) ..10,000,000 e [0 [PSOTOOO | ) 590,000 | 09/15/2017.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS. ... i ....167,846,702 |...170,625,654 |....171,660,799 | ...... 132,754,133 | .......33,304 | ...... (178,449) (150,689) | ...ovvvvrrnen0 | i 166,518,161 .1,328542 |..... 1,328,542 | ..7,987,378 XXX
8399997. Total - Bonds - Part 4 ....177,887,572 |....180,666,524 |....181,891,417 | ....... 142,952,427 | .......33,304 | ... (335,876) (308,116) | .ccovvevveeenc0 | o 176,559,031 .1,328,542 |..... 1,328,542 | ..8,248,119 XXX
8399999. Total - Bonds ...177,887,572 |...180,666,524 |....181,891,417 | ....... 142,952,427 | .......33,304 | ...... (335,876) (308,116) (U 176,559,031 .0 .1,328542 |..... 1,328,542 | ..8,248,119 XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS...........c..oiiiiiiiiiiis i ...177,887,572 XXX ..181,891,417 | ... 142,952,427 | .......33,304 | ... (335,876) [l R — 0 ... 176,559,031 | ................ 0].1,328542 |.... 1,328,542 | ..8,248,119 XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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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 4 5 7 8 9 10 1 14 16 17 18 19 20 21 22 23
Adjust
Cumulative ment to
Prior Year(s) Total Carryin Hedge
Type(s) Strike Price, | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
of Date of Rate of Index | Premium o Valuation Exchange Year's of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income Risk(s) Exchange, Counterparty Maturity or[ Number of Notional Received (Received) Book/Adjusted | d Increase Changein | (Amortization| Hedged|  Potential | Reference| and at Year-
Description Generation or Replicated (a) or Central Clearinghouse Expiration | Contracts Amount (Paid) Paid Carrying Value | e | Fair Value (Decrease) | B.JA.CV. | )/Accretion | Items Exposure Entity end (b)

Purchased Options - Hedging Other - Call Options and Warrants
Equity/l | JPMorgan Chase

Mozaic Index CALL Options................... VAGLB Hedge - Fixed Indexed Annuity.............. ndex |&Co 7H6GLXDRUGQFU57RNEY7. 07/09/2018| ......... 5486 | ... 1,379,924 | ...... 251.5300 39,665 65,805 65,805 | ........ 19,621 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options................... VAGLB Hedge - Fixed Indexed Annuity.............. ndex |&Co 7H6GLXDRUGQFU57RNEY7. 07/09/2018| ......... 8,480 | ... 2,108,320 | ...... 248.6100 69,709 122,843 | .| v 122,843 | ....... 36,184 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options................... VAGLB Hedge - Fixed Indexed Annuity.............. ndex |&Co THBGLXDRUGQFUS7RNEY7. 07/09/2018| ....... 40,895 | ....... 10,090,962 | ...... 246.7500 | ........ 364,379 660,468 |...| .......... 660,468 | ......191,381 003,
Equity/l | JPMorgan Chase

Mozaic Index CALL Options................... VAGLB Hedge - Fixed Indexed Annuity.............. ndex |&Co 7H6GLXDRUGQFU57RNEY7. 07/09/2018 ....... 29,232 | .o 7,132,895 | ... 244.0100 292,027 546,208 | ...| .......... 546,208 | .....152,895 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options................... VAGLB Hedge - Fixed Indexed Annuity.............. ndex |&Co THBGLXDRUGQFUS7RNEY7. 07/09/2018| ........5,901 | ........ 1,478,906 | ...... 250.6200 | ... 44,434 | .| i | s 75254 | .| 75,254 22,396 003.
Equity/l | JPMorgan Chase

Mozaic Index CALL Options................... VAGLB Hedge - Fixed Indexed Annuity.............. ndex |&Co 7H6GLXDRUGQFU57RNEY7. 07/09/2018| ....... 18,216 | ......... 4,423,692 | ... 242.8400 | ....... 190,909 360,522 360,522 | ....... 99,131 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options................... VAGLB Hedge - Fixed Indexed Annuity.............. ndex |&Co THBGLXDRUGQFUS7RNEY7. 07/31/2018| ....... 65,621 | ....... 15,810,036 | ...... 240.9300 | ........ 717,236 1,418,825 1,418,825 | ....373,646 003.
Equity/l | JPMorgan Chase

Mozaic Index CALL Options................... VAGLB Hedge - Fixed Indexed Annuity.............. ndex |&Co 7H6GLXDRUGQFU57RNEY7. 07/31/2018| ....... 13,910 | ......... 3,545,039 | ... 254.8600 82,902 132,362 |...| v 132,362 38,807 003,
Equity/l | JPMorgan Chase

Mozaic Index CALL Options................... VAGLB Hedge - Fixed Indexed Annuity.............. ndex |&Co THBGLXDRUGQFUS7RNEY7. 07/31/2018 ....... 19,608 | ........ 4914871 | ... 250.6600 | ........ 141,568 | oo [ e | v 251,059 | .| oo 251,059 | ... 73,885 003.
Equity/l | JPMorgan Chase

Mozaic Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity... ndex |&Co 7H6GLXDRUGQFU57RNEY7. 07/31/2018| ....101,914 | ....... 25264498 | ...... 247.9000 | ... 831,619 1,546,254 ,546,254 447,335 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options................... VAGLB Hedge - Fixed Indexed Annuity.............. ndex |&Co TH6GLXDRUGQFU57RNEY7. 07/31/2018| ........2,655 | ........... 639,406 | ...... 240.7900 | .. 29,183 | e | e | i 57,771 || v 57,771 | oo 15,177 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options................... VAGLB Hedge - Fixed Indexed Annuity.............. ndex |&Co 7H6GLXDRUGQFU57RNEY7. 07/31/2018| ....... 15,647 | ........ 3,923,079 | ...... 250.7200 | ....... LR CICIUR [N SRR IO 199,568 |...| oo 199,568 | ........ 58,744 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options................... VAGLB Hedge - Fixed Indexed Annuity.............. ndex |&Co TH6GLXDRUGQFU57RNEYT7. 07/31/2018 ....124414 | ...... 30,289,767 | ...... 2434600 | ... 1,226,719 102,391,651 ...2,391,651 | ......656,083 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options................... VAGLB Hedge - Fixed Indexed Annuity.............. ndex |&Co 7H6GLXDRUGQFU57RNEY7. 08/21/2018| ....154,124 | ....... 37538444 | ...... 2435600 | ..... 1,131,270 2,951,723 ..2,951,723 | ......801,033 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options. .| VAGLB Hedge - Fixed Indexed Annuity... ndex |&Co TH6GLXDRUGQFU57RNEY7. 08/21/2018| .......18,133 4447912 | ... 2453000 | ....... 122,757 .318,225 .318,225 ..88,336 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options................... VAGLB Hedge - Fixed Indexed Annuity.............. ndex |&Co 7H6GLXDRUGQFU57RNEY7. 08/21/2018 ....... 40,798 | ....... 10,062,389 | ..... 246.6400 259,475 | .oooooeeeveveveminnnes [ omsmnmemseinnnininnns | ceveieeend 666,695 | ... | .......... 666,695 | ......187,834 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options................... VAGLB Hedge - Fixed Indexed Annuity.............. ndex |&Co TH6GLXDRUGQFU57RNEY7. 08/21/2018| .....143,768 | ....... 34,305,846 | ...... 238.6200 | ... 1,314,037 3,427,568 ...3,427568 | ......856,953 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options................... VAGLB Hedge - Fixed Indexed Annuity.............. ndex |&Co 7H6GLXDRUGQFU57RNEY7. 08/21/2018 | ....... 84,169 | ....... 20,110,401 | ...... 238.9300 | ........ 758,359 1,981,518 ..1,981,518 | .....498,275 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options................... VAGLB Hedge - Fixed Indexed Annuity.............. ndex |&Co TH6GLXDRUGQFU57RNEY7. 08/21/2018 | ....... 21,136 | ..o 5275898 | ...... 249.6200 | ....... 16,458 | oo | ceereeeeeneneneseneeees | v 290,646 290,646 83,860 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options................... VAGLB Hedge - Fixed Indexed Annuity.............. ndex |&Co THBGLXDRUGQFUS7RNEY7. 08/31/2018| ....... 74,863 | ... 17,468,483 | ..... 233.3400 | ........ 821,245 2,168,515 ...2,168,515 | ......485,038 003.
Equity/l | JPMorgan Chase

Mozaic Index CALL Options................... VAGLB Hedge - Fixed Indexed Annuity.............. ndex |&Co 7H6GLXDRUGQFU57RNEY7. 08/31/2018| ....... 10,883 | ......... 2,652,985 | ...... 2437800 | ..o T5526 | s | ceereereerenessseneeens | i 206,298 | ... | ..o 206,298 | ........ 55,754 003
Equity/l | JPMorgan Chase

Mozaic Index CALL Options................... VAGLB Hedge - Fixed Indexed Annuity.............. ndex |&Co THBGLXDRUGQFUS7RNEY7. 08/31/2018 ..... 112,391 | ....... 26,246,768 | ...... 233.5300 | ... 1,222,819 3,234,695 ...3,234,695 | ......726,438 003.
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.veeerrrereeerns VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 09/08/2015]08/31/2018] ......116,162 | ........28,057,772 | .......241.5400 | ......... 893,286 | cverererrrerererrins | rererererererererenenens 2,845,233 | ] 2,445,233 639,195 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 09/08/2015( 08/31/2018| ........ 15,263 ...3,661,184 | ......239.8700 ..126,532 ..345,511 345,511 .87,826 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 09/08/2015]08/31/2018] ......132,285 | ........31,489,169 | .......238.0400 | ...... 1,189,244 3,227,026 3,227,026 | ....... 793,508 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 09/08/2015( 08/31/2018| .......... 1218 | o 284,387 | ......233.5600 | ........... 13,236 35,008 35,008 | ..ooovoven 7,867 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 09/28/2015|09/24/2018] ............684 | ..ccccccceoes 160,014 | ......234.0100 | ............. TV ORI [N 19,346 [ | 19,346 4,356 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFUS7RNE7. |09/28/2015(09/24/2018| ......105,803 | ........24,643,565 | ......232.9200 | ...... 1,272,806 | ..ooovvvevereveverennnns [ v ...3,105,960 |...| ....... 3,105,960 | ....... 683,749 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 09/28/2015]09/24/2018] ........ 33,286 | .........8,116,830 | ......243.8500 | ......... 251,311 629,949 629,949 | ....... 168,395 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 09/28/2015(09/24/2018| .....184,720 | ........43,071,256 | ......233.1700 | ...... 2,200,020 | coovvvvvnvenrererieenins [ i ..5377,591 | .| e 5,377,591 | ....1,190,049 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............ccoeuncrvvuveennes VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 09/28/2015]09/24/2018( ........ 86,259 | ........20,805,557 | ......241.2000 | ......... 733,198 | oo | v ...1,844,753 1,844,753 | ... 474,687 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 09/28/2015(09/24/2018| ........ 35739 | .........8,572,002 | .......239.8500 322,008 809,935 | ...| .o 809,935 | ....... 203,873 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 09/28/2015(09/24/2018] ......234,030 | .......55,631,362 | ......237.7100 | .....2,312,220 | ..corrvrerrrrrerennens [ coveririrnens ...5,782,583 ......5,782,583 | ...1,401,189 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFUS7RNE7. |10/14/2015(10/13/2017] ............... 61 | s 14,242 | ......234.4300 582 1,716 AT I 432 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........cceressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 10/14/2015( 10/12/2018| .......... 1284 | oo 301,465 | ......234.7600 | ........... 15,525 35,372 35,372 8,035 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccccucccccsucrics VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 10/14/2015(10/12/2018] ......164,448 | ........38,582,888 | ......234.6200 | ...... 1,999,693 | ..oovvvvevevrveverennens [ e ..4,552,140 | .| ...... 4,552,140 | ....1,031,268 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS.........cccccceereuccesessccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co THBGLXDRUGQFU57RNEY7. | 10/14/2015( 10/12/2018] ....... 37,067 | .........9,094,352 | .......245.3500 | ......... 286,527 652,229 652,229 | ....... 175,650 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.cerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co THE6GLXDRUGQFU57RNES7. | 10/14/2015] 10/12/2018] ......248,268 | ........58,256,128 | .......234.6500 | ...... RCHONICHET{C R0 [N RN ...6,865,153 | ... | ...... 6,865,153 | ....1,556,199 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeccecresuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 10/14/2015( 10/12/2018| ....... 37,764 | ........9,164,285 | ......242.6700 328,550 | ..oooveveeeivenennnnnnns | eeveresrseeensseeneenens | e 756,357 | ...| coveee 756,357 | ....... 196,989 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.ovmvererereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 10/14/2015] 10/12/2018( ........ 70,492 | ........16,999,052 | ......241.1500 | ......... 654,867 | ..oooveverererrrnies | v L1511,388 | s 1,511,388 | ........ 384,887 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeuecesescccecc VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 10/14/2015(10/12/2018] .....224,899 | .......53,816,144 | ......239.2900 | ...... ALt T T [N ..5,216,350 |...| ... 5,216,350 | ...1,288,712 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.veverrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS57RNES7. | 10/14/2015]10/13/2017] ......ccvvve.d 84 | s 19,665 | .......233.9900 824 2411 2411 599 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeuccesesccceec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. | 10/14/2015[ 10/13/2017] .......... 1,893 | oo 444,387 | .....234.7900 | ......... 17,810 52,791 52,791 | ........ 13,436 003
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Statement as of September 30, 2017 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. | 10/14/2015|10/13/2017 | .......... 1,878 | oo 440,098 | ......234.3400 | ... 18,085 53,227 53227 | ......... 13,361 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ceeeeereerccrecs VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNES7. | 10/14/2015|10/13/2017 | ........ 11,791 ....2,766,013 | ......234.5800 | ......... 112,136 331,358 331,358 | ... 83,790 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccueuceesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7TH6GLXDRUGQFU57RNEY7. | 10/14/2015|10/13/2017 | ........ 14,304 ...3421,162 | ......239.1700 | ........ 105,995 336,362 | ... | oo 336,362 | ......... 98,169 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 10/14/2015|10/13/2017 | .. ..1,212,058 | ......243.0800 29,419 97,767 97,767 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFU57RNES7. | 10/14/2015|10/13/2017 | ........ 22,476 ...5,399,455 | ......240.2300 | ........ 156,659 504,712 504,712 | ... 152,259 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/14/2015|10/13/2017 | ........ 50,494 ...12,125,608 | ......240.1400 353,962 ..1,138404 | .| ...... 1,138,404 | ....... 342,472 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7TH6GLXDRUGQFUS7RNES7. |11/05/2015|10/30/2017 | .......... 3,880 | ..o 912,170 | ......235.1100 | ........... 31,698 | ..oovveveriveiiiiiiniins | v | e 106,914 | .| oo 106,914 | ......... 27,373 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeuuuuuercrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7THBGLXDRUGQFU57RNEY7. | 11/05/2015|10/30/2018 .....154,362 ....36,350,656 | ......235.4900 | ...... 1,643,953 | coovevvvevevnrererennnes | coveneneseseneninnnens A 141450 || e 4,141,450 | ... 948,784 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNES7. | 11/05/2015|10/30/2018| ........ 34,352 ......8,463,206 | ......246.3700 226,377 | ooooeeeervrnimnmrinnnns | sevmsisssssssssssssisins | cevveeeeid 574,891 | .| o 574,891 | ... 155,203 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. | 11/05/2015|10/30/2018 ......217,248 ...51,159,654 | ......235.4900 | ...... KKt T OO DO ...5,828,647 .......5,828,647 | ...1,335,297 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFU57RNES7. | 11/05/2015|10/30/2018| ........ 62,615 ...15,256,734 | ......243.6600 | ........ LTV K T O ..1,198823 | ... ....... 1,198,823 | ... 313,838 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co 7H6GLXDRUGQFU57RNEY7. | 11/05/2015|10/30/2018 ........ 57,736 ...13,987,237 | ......242.2600 ...1,179,288 1,179,288 | ....... 302,826 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccccs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co TH6GLXDRUGQFU57RNEY7. |11/05/2015|10/30/2017 3,531 831,701 235.5700 28,139 95,670 95,670 | ........ 24,840 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccccreucceresuccsec VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co 7HBGLXDRUGQFU57RNEY7. | 11/05/2015|10/30/2017 | .......... 6,039 ..1,421,.339 | ......235.3600 | .......... 48,674 | oo [ e | i 164,909 |...| ccoccee 164,909 | ......... 42,545 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co TH6GLXDRUGQFU57RNEY7. | 11/05/2015|10/30/2017| .........9,306 ...2,190,279 | ......235.3600 254,124 254,124 65,561 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. | 11/05/2015|10/30/2017 | ........ 20,270 ...4,867,512 | .....240.1300 | ........ 124,054 | ooooovvrvvecrrieieeeens | iiiiiiniiinininns | e 456,952 | ... [ ..oooveren 456,952 | ...... 136,320 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. [11/05/2015(10/30/2017 ] ........ 15,703 ...3,825,309 | ......243.6000 | ........... 76,632 296,434 296,434 98,344 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeccecsescccrccs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNES7. | 11/05/2015|10/30/2017 | ........ 17,328 ...4,183,613 | ......241.4300 98,079 368,134 368,134 | ... 114,150 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccccccccccsuccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co TH6GLXDRUGQFUS7RNES7. | 11/05/2015|10/30/2017 | ........ 29,835 ...7,191,691 | ......241.0500 | ........ 172,744 | oo | s | v 645,149 | .. | .......... 645,149 | ... 197,812 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceececesescccaccs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |11/05/2015|10/30/2018| .......... 2,860 | ............ 672,840 | ......235.2200 30,807 | cooouveeeemnvenemnnniens | sevesessssssssssseessens | coseeneininns 77490 | .| oo 77490 | ....... 17,661 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeueeerecrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. | 11/05/2015 | 10/30/2018 ......235,520 | ........56,595,403 | .......240.3000 | ...... 2,044,312 5,239,755 5,239,755 | ...1,306,196 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeuceesescccsecs VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 11/16/2015|11/10/2017 | ........ 34,815 | .........8,326,308 | ......239.1600 229,430 | cooevverereeesssiines | severeneeesssnninnens | e 818,171 | | o 818,171 235,781 003
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Statement as of September 30, 2017 of the NATlONWlDE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.veeerrrereeerns VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/16/2015| 11/12/2018] .......... 1,287 | oo 299,763 | ......232.9900 | ........... 15,323 37,617 37,617 | oo 8,173 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 11/16/2015( 11/12/2018 .. ..343,498 | ......233.2200 ..42,734 42,734 9,327 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 11/16/2015] 11/10/2017] ...........810 | wccvvvecccns 188,880 | .......233.1100 | ..ocovveveer 7487 23,936 23,936 | ..........5,757 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFUS7RNEY7. | 11/16/2015( 11/12/2018| .......... 1,620 | ... 378,405 | ......233.5500 | ........... LERT(CTN T RN .A46492 || 46,492 | ........ 10,214 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 11/16/2015] 11/12/12018] ............921 | ..cccccccco 224,406 | .......243.7000 6,952 LATB13 | 17613 | .........4,587 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFUS7RNE7. | 11/16/2015( 11/12/2018] ......137,838 | ........32,186,435 | ......233.5100 | ...... 1,607,185 | ..ooovvvevevereverennnns [ v ...3,960,539 | .| ........ 3,960,539 | ...... 869,421 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 11/16/2015] 11/12/2018] ........ 21,452 | ........5,238,203 | ......244.1800 | ......... 158,317 | oo | s | e 401,073 | .| s 401,073 | ...... 105,086 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 11/16/2015( 11/12/2018| ......... 3,731 | v 869,820 | ......233.1600 | ........... LT ICK TN Y ISR [ 108,457 | ... oo 108,457 23,644 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns............cccesessccsen VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 11/16/2015| 11/12/2018] ......192,378 | .......44,943,302 | .......233.6200 | ...... 2,233,506 5,507,172 5,507,172 | ...1,211,565 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/16/2015( 11/12/2018] ........ 31,689 | .........7,661,646 | ......241.7800 260,479 661,626 661,626 | ....... 167,865 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 11/16/2015( 11/12/2018] ....... 54,093 | .......12,993,076 | ......240.2000 | ......... (YA Y O ....1,208,785 01,208,785 | ....... 299,398 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 11/16/2015( 11/12/2018| ......... 7,656 | .........1,831,815 | .....239.2500 | ........... 70,287 | ooooeeevevnvevnmninnnns [ coveressscsnssscsssceens | v 177,924 | .| ...cccc. 177924 | ......... 43,392 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........cceressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNE97. |11/16/2015(11/10/2017 271 63,157 233.3700 2,468 7,924 7924 | oo 1,920 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccccucccccsucrics VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 11/16/2015( 11/12/2018] .....220,817 | ........52,627,342 | ......238.3300 | ...... 2,108,803 5,323,444 5,323,444 | ...1,278,189 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS.........cccccceereuccesessccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co THBGLXDRUGQFU57RNE97. |11/16/2015(11/10/2017] .......cc0... 553 | ccccccece 129,152 233.3500 5,053 e 16217 || i 16,217 3927 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.cerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 11/16/2015] 11/10/2017 227 53,040 233.3700 2,073 6,655 6,655 | oo 1,613 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeccecresuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNE97. |11/16/2015(11/10/2017 279 65,076 232.9900 2,598 8,284 8284 | .......... 1,985 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.ovmvererereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/16/2015] 11/10/2017] ...........366 | wcervcrcrnn 88,353 | .......241.1500 2,143 7,882 7,882 | e 2,408 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeuecesescccecc VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 11/16/2015( 11/10/2017] ......... 6,391 | ........1,491,907 | .......233.4500 58,027 | ..oovveeevmmvevemnnnnens | eeveresnsescssssseeisens | e 186,616 | ... | .ccccce 186,616 | ......... 45,331 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.veverrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 11/16/2015] 11/10/2017] ........ 15,575 | ........3,724,294 | ......239.1200 | ......... 102,951 | coooevvcrerrvevinnes | s | v 366,645 | ... [ ..cooconen 366,645 | ....... 105,534 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeuccesesccceec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNE97. |11/16/2015[11/10/2017] ............334 | ccccccccccccc 79,792 | ......238.6900 2,266 8,013 8,013 2,277 003
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Statement as of September 30, 2017 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps

and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNES7. |11/16/2015|11/10/2017 | ............. 366 | ..ooovrereennn 87,506 | ......239.0800 2423 8,631 8,631 | .oovvecen 2482 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ceeeeereerccrecs VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 11/16/2015|11/10/2017 | .......... 7942 | .......1921,312 | ......241.9200 | .......... LV L RN IOSOIROON I 164,757 | .| v 164,757 | ..o 51,444 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccueuceesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7TH6GLXDRUGQFU57RNEY7. | 11/16/2015|11/10/2017 | ........ 16,209 | .........3,864,192 | .......238.4000 | ......... 111,679 393,217 393217 | ... 110,774 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 11/16/2015|11/10/2017 | .. .199,045 | .......240.8900 .4,916 ..17,991 17,991 5455 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFUS7RNES7. | 11/16/2015|11/10/2017 | ........ 13,396 | ........3,127,746 | .....233.4900 | ......... 121,364 390,634 390,634 95,001 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. |11/16/2015|11/10/2017 | ............. 294 | ! 68,814 | ......233.8000 2,622 8,492 8,492 2,084 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFUS7RNES7. |11/16/2015|11/10/2017 | ............... 79 | s 19,212 | .......242.0600 440 1,635 1,635 512 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeuuuuuercrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. | 11/16/2015|11/12/2018 ......... 1,955 | oo 472,563 | ......241.7300 | ........... 16,109 | covvvvvvererererereeeens | cormmmessssmmsssssnnenes | cvesssesssns 40,907 | . | oovererenens 40,907 | ......... 10,371 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFUS7RNES7. |11/24/2015|11/17/2017 | .............. 54 | s 12,599 | .......233.9300 486 1,547 1,547 381 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFUS7RNES7. |11/24/2015|11/117/2017 | ....ccvveveven: A3 | e 10,136 | ......234.1400 386 1,234 1,234 305 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFUS7RNES7. |11/24/2015|11/17/2017 | ............. 934 | .o 227,264 | ......243.3000 | ............ 4895 | s [ v | s 18,086 |...| oo 18,086 5,833 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co TH6GLXDRUGQFU57RNEY7. | 11/24/2015|11/17/2017 | .. ..389,999 | ......233.9300 ..47872 47,872 11,772 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccccs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co TH6GLXDRUGQFUS7RNES7. | 11/24/2015|11/17/2017 | .......... AT — 406,762 | ......234.2100 | .......... 15,422 | oo | miisisiniissinnnnns | cvesseesens 49,385 | .. [ ooreuennn 49,385 | ... 12,245 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccccreucceresuccsec VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co TH6GLXDRUGQFUS7RNES7. |11/24/2015|11/17/2017 | ............. 906 | ..o 219,132 | ......241.9400 5,163 | ovvvvvereresssssinns | evernnneesessnnnens | v 18,767 | .| coovervccne 18,767 5,836 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co TH6GLXDRUGQFUS7RNES7. | 11/24/2015|11/17/2017 | .. .156,822 | ......234.1600 5,967 ...19,077 4,723 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7THBGLXDRUGQFUS7RNES7. | 11/24/2015|11/17/2017 | ........ 14,013 | ........3,279,915 | ......234.0700 | ......... 125,412 | oo | isisiiinssisisinines | v 400,408 | ... | ccovorrnns 400,408 98,872 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. [11/24/2015(11/17/2017 | .......... 2,120 | o 511,730 | ......241.4300 | .......... 12,463 | coooooeeveecrnreennns [ e | e 44997 | .| s 44997 | ... 13,796 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeccecsescccrccs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFUS7RNES7. | 11/24/2015|11/17/2017 | .......... 5209 | ......1243,811 | ......238.8000 35,783 | oooueeeeumiuinnnnnninns | sevesesssssssssssssisens | cevieeeiens 124,246 | .| ........ 124,246 35,314 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccccccccccsuccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co TH6GLXDRUGQFUS7RNES7. |11/24/2015|11/117/2017| ............. T44 | . 180,048 | ......242.0200 | ............: A.226 | oo [ v | s 15,355 | .| oo 15,355 | .......... 4,785 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceececesescccaccs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7TH6GLXDRUGQFUS7RNES7. | 11/24/2015|11/17/2017 | ......... 3717 | oo 889,619 | ......239.3200 | ........... 24,794 86,743 86,743 25,036 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeueeerecrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFU57RNES7. |11/24/2015|11/117/2017| .......cvve.s 866 | ..o 207,456 | .......239.5900 5,680 | oovvevvereresesssines | severnnnessessinnnens | creneesssns 19972 || v 19,972 5810 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeuceesescccsecs VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/24/2015|11/17/2017 | ........ 10,320 | .........2,475,557 239.8900 66,561 234,936 234,936 68,942 003
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Statement as of September 30, 2017 of the NATlONWlDE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.veeerrrereeerns VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFUS57RNES7. | 11/24/2015]11/17/2017] ......... 23,536 | .........5,638,006 | ......239.5500 | ......... 154,866 | ..ooovevvererrreninnnes | v | v 543,806 | ... ..coooornn 543,806 | ....... 158,011 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 11/24/2015(11/19/2018 .. ..337,355 | .......234.4600 ....16,389 ...40,014 .40,014 8,934 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/24/2015] 11/19/2018] .......... 4168 | ............. 975,120 | ......233.9600 | ........... LI T Y ISR [ 17918 || oo 117,918 26,073 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFUS7RNEY7. | 11/24/2015( 11/19/2018| .......... 1,975 | oo 462,277 | ......234.0100 22915 55,794 55,794 | ... 12,349 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/24/2015] 11/19/2018] ............300 | wcoccovercrers 73,353 | .......244.6000 2,210 5498 5498 | .....1446 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/24/2015(11/19/2018] ....... 84,412 | ......19,761,672 | ......234.1100 | ......... STLCT I Y O 002,375,952 [ ] 2,375,952 | ...... 526,891 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/24/2015] 11/19/2018] .......... 9914 | ........2,424,956 | .......244.6100 | .......... FETVCKT [T (NIRRT I 181,653 |...| oo 181,653 | ......... 47,769 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 11/24/2015( 11/19/2018| .......... 5431 | .......1,270,885 | .......234.0200 62,941 [ oo | v | v 153,330 | ... e 153,330 33,943 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns............cccesessccsen VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/24/2015] 11/19/2018] .......... 3438 | . 832,905 | .......242.2300 28,161 covrreeennnnnl0,393 || 70,393 | ......... 17,947 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 11/24/2015(11/19/2018] .....139,856 | ........32,743,185 | ......234.1200 | ...... 1,615,342 3,935,204 3,935,204 | ..... 872,840 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 11/24/2015(11/19/2018| ........8,222 | .........1,986,638 | ......241.6300 (ST TS Y IV [T 172,848 | .| . 172,848 | ......... 43,689 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/24/2015( 11/19/2018] ....... 38,872 | .......0,411,778 | ......242.1200 | ......... CHICHePIVH TN ISR [ 799,712 || oo 799,712 203,570 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........cceressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7THBGLXDRUGQFU57RNEY7. | 11/24/2015(11/19/2018] ....... 47,09 | .......11,327,530 | ......240.5200 | ........ ZALRCII T Y O 001,088,522 | s 1,038,522 258,119 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccccucccccsucrics VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/24/2015( 11/19/2018| ........ 16,671 | .........4,005,621 | ......240.2800 | ......... LEERICICIN RN [OOOITY I 371,336 | .| oo 371,336 | ......... 91,945 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS.........cccccceereuccesessccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 11/24/2015(11/19/2018] ......144,030 | ........34,392,816 | ......238.7900 | ...... 1371161 | oo [ v 10003409623 .| 3,409,623 | ..... 823,824 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.cerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/04/2015] 11/30/2017 ....cvvvvvvvend LU [ 18,829 | ......234.4800 588 2,261 2,261 564 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeccecresuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 12/04/2015( 11/30/2017| .......... 8,332 | ........1,993,131 | ......239.2200 | ........... IR Y IV [T 195,162 | ... oo 195,162 55,854 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.ovmvererereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/04/2015] 11/30/2017] .......... 1,560 | coovvvvveeens 378,639 | .......242.7300 6,879 31,077 31,077 | .o 9,794 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeuecesescccecc VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/04/2015( 11/30/2017| ......... 2,440 | oo 585,846 | ......240.0900 | ........... 12,737 55,039 55,039 | ........ 16,146 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.veverrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/04/2015] 11/30/2017] .......... 8,887 | .........2,130,526 | .......239.7300 | ........... 47,458 203,650 203,650 | ......... 59,136 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeuccesesccceec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/04/2015f 11/30/2017] .......... 7619 | ........1,829,396 | ......240.1000 39,773 | oo | e | e 171,784 | .| ... 171,784 | ......... 50,406 003
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Statement as of September 30, 2017 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps

and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. | 12/04/2015|11/30/2017 | ........ 22,368 | ..........5,365,999 | ......239.9000 | ........ 118,325 508,761 508,761 | ....... 148,445 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ceeeeereerccrecs VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNES7. | 12/04/2015|11/30/2017 | .......... 1,586 | coovrrerere 372,287 | ......234.7200 | ..ooooooees T1ABT | cooveeeeeveeeeerrreeeees | ermmmsmsmsmmmnsssnnnnns | evesseessnns 44273 | | e 44273 | ....... 11,116 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccueuceesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co TH6GLXDRUGQFUS7RNES7. |12/04/2015|11/30/2017 | ............. 677 | oo 158,806 | ......234.4900 | ............. 4957 | oo [ e | s 19,059 | ... | oo 19,059 | ... 4,753 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. [12/04/2015(11/30/2017 | .. 167,694 | .......234.2200 5,320 20,342 20,342 5,033 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co 7TH6GLXDRUGQFUS7RNES7. | 12/04/2015|11/30/2017 | .......... 4,332 ...1,014,862 | ......234.2500 32,146 | ..o | v | e 122,962 | .| oo 122,962 | ......... 30,452 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 12/04/2015|11/30/2017 | ......... 1415 | o 343,217 | ......242.5800 6,296 28,399 28,399 8915 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFUS7RNES7. | 12/04/2015|11/30/2017 | .......... 5,675 ...1,330,756 | ......234.4800 | .......... 1544 | e [ i | s 159,775 | .| v 159,775 39,835 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeuuuuuercrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. | 12/04/2015|11/30/2017 | ......... 7,057 ....1,653,881 | ......234.3600 52,010 [ cooveveeermmmenemmmnnnns | cevesssssssssssssssssnss | ceveneeeens 199,517 || v 199,517 | oo 49,570 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFUS7RNES7. | 12/04/2015|11/30/2017 | .......... 3217 | oo 777,440 | ......241.6300 | .......... 15,251 67,630 67,630 20,699 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. | 12/04/2015|11/30/2018] .......... 1,328 | oo 312,014 | ......234.8900 | ........ 12,951 36,377 36,377 | ........8,154 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFUS7RNES7. | 12/04/2015|11/30/2018| .......... 5,420 ..1,271,492 | ......234.6000 53494 | ..o | e | e 149,933 | .| oo 149,933 | ......... 33,421 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co TH6GLXDRUGQFU57RNEY7. | 12/04/2015|11/30/2018 | .. ..1,678,702 | ......234.5300 ..198,493 198,493 44,187 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccccs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co 7TH6GLXDRUGQFUS7RNES7. | 12/04/2015|11/30/2018| .......... 4,775 ...1,170,888 | ......245.1900 29,226 85,144 85,144 | ......... 22,435 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccccreucceresuccsec VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. | 12/04/2015|11/30/2018 ........ 97,428 | .......22,846,840 | ......234.5000 | ........ 965,510 | oo [ v 002,704,607 | ... | e 2,704,607 | ...... 601,733 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co TH6GLXDRUGQFUS7RNES7. | 12/04/2015|11/30/2018| ........ 21,420 ..5,253,573 | ......245.2700 ..130,659 380,399 380,399 | ... 100,325 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7THBGLXDRUGQFU57RNEY7. | 12/04/2015|11/30/2018 ........ 29,716 | ........6,972,338 | ......234.6300 293,003 821,210 821,210 | ...... 183,159 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. (12/04/2015(11/30/2018 .......... 4880 | .........1,183,595 | ......242.5200 33,821 98,666 98,666 | ......... 25,130 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeccecsescccrccs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |12/04/2015|11/30/2018 .....115,022 | ........26,973,800 | ......234.5100 | ...... 1,139,868 | .ooovvvevevevererennins | crerisisisisinnnans 3,191,913 || 3,191,913 | ...... 710,287 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccccccccccsuccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co TH6GLXDRUGQFUS7RNES7. | 12/04/2015|11/30/2018| ........ 12,971 ....3,137,786 | ......241.9000 92,746 269,579 269,579 | ......... 68,059 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceececesescccaccs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co TH6GLXDRUGQFU57RNEY7. | 12/04/2015|11/30/2018 ........ 33,334 ....8,086,490 | ......242.5900 230,338 671,785 | oo | coovennnd 671,785 | ...... 171,270 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeueeerecrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. | 12/04/2015|11/30/2018] ........ 24,306 ....5,860,400 | ......241.1100 | ........ 180,107 522,791 522,791 | ...... 130,443 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeuceesescccsecs VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 12/04/2015|11/30/2018] ........ 20,444 ...4,918,047 | ......240.5600 | ....... 165,171 | oo | vmmmsimmsmssiissnnines | v 450,135 | .. [ oo 450,135 | ...... 111,369 003
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Statement as of September 30, 2017 of the NATlONWlDE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.veeerrrereeerns VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 12/04/2015] 11/30/2018] ......170,279 | ........40,739,349 | .......239.2500 | ...... 1,372,452 3,957,271 3,957,271 958,732 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 12/15/2015( 12/08/2017] .. ...85,700 | .......231.9400 3,163 ...11,335 2,622 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/15/2015] 12/08/2017] .......... 1,502 | oo 348,143 | ......231.7600 | ........... 12,979 | oo | e e 46,352 | | 46,352 | ......... 10,669 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co TH6GLXDRUGQFUS7RNE7. |12/15/2015(12/08/2017] ....cveeee 127 | v 29,237 | ......231.1200 | ..o 1,132 3,984 3,984 900 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/15/2015] 12/08/2017] ............309 | wcoccovcrcrnn 74,212 | .......240.1300 | ..o 1,635 6,956 6,956 2,035 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFUS7RNE97. | 12/15/2015(12/08/2017] ...........675 | cccecccccc 158,672 | ......235.0700 | ............. L7 Y S crrreeennen 18,600 || e 18,600 | .......... 4,709 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/15/2015] 12/08/2017] .......... 8,227 ...1,908,529 | ......231.9700 | ........... 70,345 252,150 252,150 58,387 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 12/15/2015( 12/08/2017| .......... 2,997 | 718,104 | ......239.5700 | ........... 16,426 69,145 69,145 | ........ 19,915 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns............cccesessccsen VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/15/2015] 12/08/2017] .......... 1,867 | oo 432,829 | ......231.8000 | .......... 16,114 57,543 57,543 | ........ 13,109 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 12/15/2015( 12/08/2017| .......... 7,591 ..1,768,112 | ......232.9200 | .......... 61,564 225,453 225,453 53,643 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7THBGLXDRUGQFU57RNEY7. | 12/15/2015( 12/08/2017| ..........6,435 ...1,636,347 | ......238.7500 | .......... RYHVCII [FURRSRRUOIN IR ISP 153,702 | .o | e 153,702 | ......... 43,257 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 12/15/2015( 12/08/2017| .......... 7,648 ....1,809,446 | ......236.6000 CTUA (<IN [RNRROROPROOPOPRIOIOY NN ISP 199,067 | .| .ccccccee 199,067 | ......... 52,682 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........cceressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 12/15/2015( 12/08/2017| .......... 1476 | o 355,067 | ......240.5700 | ............. 7,601 32,575 32,575 9,646 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccccucccccsucrics VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/15/2015( 12/08/2017| .......... 6,335 ...1,502,156 | ......237.1100 | .......... ZIVKCITCN [N ISR [ 161,683 | .| .......... 161,683 | ......... 43,421 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS.........cccccceereuccesessccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7THBGLXDRUGQFU57RNEY7. | 12/15/2015( 12/08/2017| ....... 19,153 ...4,559,859 | ......238.0700 | ........ 115,112 | oo [ imisimimnsisisinenns | v 470,478 | .| oo 470,478 | ...... 129,873 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.cerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/15/2015] 12/08/2017] .......... 1544 | oo 370,815 | ......240.1700 8,152 34,692 34,692 | ... 10,160 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeccecresuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/15/2015( 12/08/2017| ....... 17,935 ...4,262,088 | ......237.6400 | ........ 110,859 | covvvvvvevevcecenreeeens [ ovmmnesiismnninnninenns | o 448,241 | .| oo 448241 | ...... 122,225 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.ovmvererereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 12/15/2015] 12/10/2018] .......... 1,201 | e 278,446 | ......231.8200 | ......... 13,465 36,446 36,446 | ........... 7,676 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeuecesescccecc VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/15/2015( 12/10/2018| .......... 8,736 ....2,028,239 | ......232.1800 96,529 262,023 262,023 55,583 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.veverrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 12/15/2015]12/10/2018( ........ 15,629 ...3,624,069 | ......231.8800 | ......... AU KK [T Y [ 473,332 | .| oo 473,332 99,810 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeuccesesccceec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/15/2015f 12/10/2018] .......... 3,708 | ..ooovevenen 898,024 | ......242.1700 26477 covreeeneeenn 16,196 || 76,19 | ......... 19,268 003
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Statement as of September 30, 2017 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps

and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. | 12/15/2015|12/10/2018 ........ 84,784 | ......19,681,834 | .....232.1400 | ... 937,715 | oo [ v crere2,546,367 | .o | o 2,546,367 539,742 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ceeeeereerccrecs VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 12/15/2015|12/10/2018] .......... 9,929 | ......2,416,101 | ......243.3400 | ........ 67,119 | oo | cevvvrrnrerensenrennenns | cevnnnenens 193,516 | .. | cooverrene 193,516 | ......... 49,726 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccueuceesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co TH6GLXDRUGQFU57RNEY7. | 12/15/2015|12/10/2018 ........ 29,180 | .........6,769,674 | ......232.0000 | ........ 324,769 880,322 | ... [ . 880,322 | ....... 186,075 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 12/15/2015|12/10/2018 | .. ..1,639,113 | .......240.7900 ....51,803 148,487 148,487 ..36,788 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFU57RNEY7. |12/15/2015|12/10/2018 .....117,480 | ........27,257,659 | ......232.0200 | ...... 1,308,375 | ..ooovvverevvveverennnns | covesrrininans 3,541,979 | | 3,541,979 | ... 748,989 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/15/2015|12/10/2018 ........ 16,800 | ........4,019,947 | ......239.2800 | ......... 136,753 390,044 390,044 | ... 94,334 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFUS7RNES7. | 12/15/2015|12/10/2018 ........ 20,293 | .........4,887,900 |......240.8700 | ... 163,819 | coovveevevcvcenenreeeens [ oviissisisinsiisinninns | v 441,149 | | 441,149 | ... 109,430 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeuuuuuercrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. | 12/15/2015|12/10/2018] ........ 28,285 | ..........6,753,037 | ......238.7500 235,897 | oovuvveermnnennnnnnnnns | cevesesssssesssssssssnns | ceveeeeeend 670,733 | ... [ coovereren 670,733 | ...... 160,793 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFUS7RNES7. | 12/15/2015|12/10/2018| ........ 55251 | ......13,175,266 | .......238.4600 | ........ 466,875 1,325,263 | | s 1,325,263 | ....... 316,141 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. |12/15/2015|12/10/2018] ......152,663 | ........36,217,756 | ......237.2400 | ...... 1,360,227 3,837,753 3,837,753 | ...... 896,188 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFUS7RNES7. |12/29/2015|12/28/2017 | ............. 628 | ..o 145,641 | ......231.9600 5,619 | ooooeeieiiviiiiiinnins | cevesesssssssesssssssins | v 19,233 || oo 19,233 | .......... 4,439 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co TH6GLXDRUGQFU57RNES7. | 12/29/2015|12/28/2017 | .. .486,623 | ......232.1300 63,861 63,861 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccccs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co TH6GLXDRUGQFUS7RNES7. | 12/29/2015|12/28/2017 | ........ 11,277 | ........2,616,697 | .......232.0400 | ......... 100,477 | oo | msisisismsisnnnnnns | v 344,541 | .| 344541 | ........ 79,694 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccccreucceresuccsec VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co 7THBGLXDRUGQFUS7RNEY7. | 12/29/2015|12/28/2017 | .......... 9,997 | ........2,393,468 | ......239.4100 58,385 232,024 232,024 66,038 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co TH6GLXDRUGQFUS7RNES7. | 12/29/2015|12/28/2017 | .. 964,475 | ......236.7100 27,951 ..105,526 105,526 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/29/2015|12/28/2017 | .......... 4476 | ........1,073,838 | .....239.9300 25,332 | ooovvereeensssinnes | cerenseesessmnninnnns | cevessis 101,554 | ... | oo 101,554 29,311 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. [12/29/2015(12/28/2017] ........ 51,261 | ........12,167,342 | ......237.3600 | ......... 338,836 | cvvveverererrernrenes | ceveneiesennenenenens e 1,204411 | ] s 1,294,411 | ....... 348,122 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeccecsescccrccs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/29/2015|12/28/2017 | .......... 2,689 | ..o 638,958 | ......237.6600 | ........... 17,449 67,085 67,085 | ... 18,194 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccccccccccsuccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co TH6GLXDRUGQFUS7RNES7. | 12/29/2015|12/28/2017 | ........ 13,879 | ........3,297,100 | .......237.5600 90,630 | ..oovveememrmninmnnnnins | v | e 347,697 | .| oo 347,697 | ......... 94,038 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceececesescccaccs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/29/2015|12/28/2018| .......... 1,507 | oo 350,139 | ......232.3400 | ........ 17,905 | oo | ovevsissmsmssssssannnns | cvesseesess 44,935 | .| v 44,935 9,506 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeueeerecrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFU57RNES7. |12/29/2015|12/28/2017 | .....cvvvvens KYA T I 75415 | ......232.3900 2,840 9,802 9,802 2,290 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeuceesescccsecs VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co TH6GLXDRUGQFUS7RNE7. |12/29/2015|12/28/2018 ............. 544 | .. 126,224 | ......232.1100 8,227 | oooueeveeminiiinninnins | sevesesssssesssssssssens | e 16,336 | ... | oo 16,336 | .......... 3,441 003
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Statement as of September 30, 2017 of the NATlONWlDE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.veeerrrereeerns VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFUS57RNES7. | 12/29/2015] 12/28/2018| ........ 17,782 | .........4,130,234 232.2700 202,360 531,416 531,416 | ...... 112,266 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2015 12/28/2018| ........ 39,626 ..9,200,309 | .......232.1800 452,526 ....1,187,659 11,187,659 | ....... 250,462 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/29/2015] 12/28/2018( ........ 11,202 | .........2,716,980 | ......242.5500 | ........... 81,773 226,500 226,500 | ......... 57,008 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2015( 12/28/2018| ........ 84,445 | .......19,599,731 | ......232.1000 967,742 ..2,537,507 | .| e 2,537,507 | ...... 534,292 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFUS57RNES7. | 12/29/2015] 12/28/2018( ........ 12,983 | .........3,151,160 | ......242.7100 | .......... 94,128 260,652 260,652 | ........ 65,750 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/29/2015( 12/28/2018| ......108,741 | ........25,258,408 | ......232.2800 | ...... 1,236,388 | ..ooovvvevevereverennnns [ v ..3,248679 |..| ........ 3,248,679 | ....... 686,447 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/29/2015] 12/28/2018| ........ 31,016 | .........7,447,473 | ......240.1200 252,777 695,963 695,963 | ....... 169,007 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/29/2015( 12/28/2018| ......163,139 | ........37,858,127 [ ......232.0600 | ...... 1,872,840 | ..ooovvveveveveverinnnns [ v ...4,908505 | .| ....... 4,908,505 | ...1,032,713 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns............cccesessccsen VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/29/2015] 12/28/2018| ........ 67,043 | .......16,063,532 239.6000 559,140 ...1,536,685 1,536,685 | ...... 370,130 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNE7. | 12/29/2015(12/28/2017] .....cvcccce 157 | i 36,527 | ......232.4200 | ............. 1,372 4,742 4742 | .......... 1,108 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7THBGLXDRUGQFU57RNEY7. | 12/29/2015( 12/28/2018| ........ 45690 | ........10,977,073 | ......240.2500 | ....... KT(V0 /X Y S ...1,019,761 1,019,761 | ... 248,137 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 12/29/2015( 12/28/2017| .......... 1234 | 286,942 | ......232.4600 | ........... 10,751 37,197 37,197 | oo 8,706 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........cceressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/29/2015( 12/28/2017| ......... 1,940 | .ot 449,599 | ......231.7200 | ........... 17,598 59,899 59,899 | ... 13,731 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccccucccccsucrics VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. [ 12/29/2015(12/28/2017] ... 371 | i 89,480 | ......241.2700 | ............. 1,932 7,920 7,920 2,368 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS.........cccccceereuccesessccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7THBGLXDRUGQFUS7RNEY7. | 12/29/2015( 12/28/2017| .......... 3454 | ... 801,705 | ......232.1200 | ........... KIVCKCII [RNURRURIOIOIRITIOINY IR IOV 105,249 | ... | ..cccccce 105,249 | ......... 24,399 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.cerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS57RNES7. | 12/29/2015] 12/28/2017] ........ 15,148 | .........3,515,082 | .......232.0500 | ......... 134,968 | ..oooovcrvrrrcvinnn | e | o 462,660 | ... | .coovverens 462,660 | ....... 107,045 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeccecresuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/29/2015( 12/28/2017| .......... 4,342 | ........1,042,449 | ......240.0900 | ........... 24,358 97,828 97,828 28,357 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.ovmvererereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS57RNES7. | 12/29/2015] 12/28/2018( ........ 35312 | .........8,423,033 | ......238.5300 | ......... 308,629 | .ooveeveereeeerrrnies | v | v 844,621 | .| .cooooer 844621 | ....... 199,951 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeuecesescccecc VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFUS7RNE7. | 12/29/2015( 12/28/2018| ......156,048 | .......37,176,904 | ......238.2400 | ...... 1,381,026 | .ooovvvverevnvererennnns [ e 3774879 [ ] 3,774,879 | ...... 889,353 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.veverrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/29/2015] 12/28/2018] ......196,036 | .......46,417,418 | .......236.7800 | ...... 1,848,620 | ..oocvvvevveerrmenens [ oo e D,012,083 | .. | i 5,012,083 | ....1,151,632 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeuccesesccceec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFUS7RNE7. | 12/29/2015[ 12/28/2017] ........ 13,660 | .........3,243,402 | ......237.4400 89,745 | ...oocoooeevveeverinis | v | e 343,841 | .| oo 343,841 92,682 003
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Statement as of September 30, 2017 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |01/20/2016|01/12/2018| .......... 1,154 | oo 268,259 | ......232.3900 | ......... 10,389 34,845 34845 | ... 8,113 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ceeeeereerccrecs VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNE97. |01/20/2016 |01/12/2018| ........ 19,506 ...4,638,467 | ......237.8000 | ......... PRI T [ DU I 483,703 | ... [ coovererens 483,703 | ...... 130,832 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccueuceesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co TH6GLXDRUGQFU57RNEY7. |01/20/2016|01/12/2018 ........ 27,990 ...6,650,604 | ......237.6100 | ........ 187,810 699,380 |... [ . 699,380 | ....... 188,188 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co THB6GLXDRUGQFU57RNE97. |01/20/2016|01/12/2018 .. ..1,453,332 | .......237.8900 ...40,321 ..150,950 150,950 ..40,930 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFU57RNES7. |01/20/2016|01/12/2018 ........ 16,166 ...3,841272 | .....237.6100 | ........ 108,476 | oo | ovivnissismsnsisaininns | v 403,950 | ... [ .ooreren 403,950 | ...... 108,695 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |01/20/2016|01/14/2019| .......... 1,599 | oo 371,168 | ......232.1700 | ...cccoooee 18,801 | covvvveeerrreeerereneens | cevmmmessssmmansssnnenes | ceesssesssns A7.911 | o [ i 47911 | s 10,069 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7TH6GLXDRUGQFU57RNES7. |01/20/2016|01/14/2019 294 68,282 232.5600 3,400 8,689 8,689 | ..o 1,840 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeuuuuuercrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |01/20/2016|01/14/2019 ........ 14,610 ...3,394,110 | ......232.3100 | ......... 170,940 | covvvvevvveveeerereeeees | evemmesnmmmnssmnmnnenes | v 435,884 | ... | .oooreren 435884 | ........ 91,852 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |01/20/2016|01/14/2019 26,999 6,272,948 232.3400 | ........ 315,348 804,711 804,711 | ... 169,672 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. |01/20/2016|01/14/2019| ........ 14,117 ...3426,972 | ......242.7500 | ......... 105,315 283,247 283,247 | ........ 71,182 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFU57RNES7. |01/20/2016|01/14/2019| ........ 33473 1,775,504 1 ......232.2900 | ........ 391,972 999,289 999,289 | ....... 210,494 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co TH6GLXDRUGQFU57RNES7. |01/20/2016|01/12/2018 | .. ..41,262 | .......232.2500 1,611 5,388 5,388 1,250 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccccs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co 7TH6GLXDRUGQFUS7RNES7. |01/20/2016|01/14/2019| .......... 8,074 | ......1961,897 | .....243.0000 59,584 | ..oooooeeeeiviiiniinnins | v | e 160,186 |...| ..o 160,186 | ......... 40,395 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccccreucceresuccsec VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co 7HBGLXDRUGQFU57RNEY7. |01/20/2016|01/14/2019 ......110,088 ..25572,311 | ......232.2900 | ..... 1,289,129 3,286,492 | ... | ..ovvees 3,286,492 692,279 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co TH6GLXDRUGQFU57RNES7. |01/20/2016|01/14/2019| ........ 34,986 ..8,409,604 | ......240.3700 290,734 777,446 777,446 | ... 188,664 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |01/20/2016|01/14/2019| ........ 71,124 ....16,522,200 232.3000 832,156 2122617 || v 2,122,617 | ...... 447,202 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. (01/20/2016{01/14/2019] ........ 72,402 ....17,355,558 | ......239.7100 | ......... 619,040 | coovoveeerrerrrenes | ceveneiereeneerenenens ...1,652,898 | .| oo 1,652,898 | ....... 396,993 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeccecsescccrccs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |01/20/2016|01/14/2019| ........ 10,534 ....2,534,427 | ......240.6000 | .......... 86,588 231,856 231,856 | ........ 56,465 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccccccccccsuccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co TH6GLXDRUGQFUS7RNES7. |01/20/2016|01/14/2019| ........ 16,059 ......3,836,215 | ......238.8800 | ........ 142,845 | oo | s | e 378976 |...| .o 378,976 | ......... 89,827 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceececesescccaccs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7TH6GLXDRUGQFU57RNE7. |01/20/2016|01/14/2019 ......135,151 ..32,222,716 | ......238.4200 | ..... 1,223,117 | oo | v 3,247,322 | .| e 3247322 | ...... 763,973 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeueeerecrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |01/20/2016|01/14/2019 ....... 91,122 ...21,595,072 | ......236.9900 | ........ RS T  O 2,311,684 | ... | oo 2,311,684 530,918 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeuceesescccsecs VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |01/20/2016|01/12/2018 .......... 1,261 | e 293,005 | ......232.4200 | ... 11,321 38,016 38,016 8,858 003
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Statement as of September 30, 2017 of the NATlONWlDE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.veeerrrereeerns VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 01/20/2016]01/12/2018] .......... 5,067 | ........1,177,368 | .......232.3700 | ........... 1N Y IS [ 153,045 | .| coovenene 153,045 35,611 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 01/20/2016(01/12/2018 .. ...1,981,350 | .......239.9900 ..186,729 53,553 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 01/20/2016|01/12/2018] ...........621 | ccovvecccrns 144,476 232.5500 5,542 crrrreennnn 18,654 || 18,654 | ..........4,362 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 01/20/2016(01/12/2018| ......... 5,085 ...1,180,709 | ......232.2100 | .......... LITCIUTH Y ISR [ 154,395 | .| ..ccccc.c. 154,395 | ......... 35,766 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 01/20/2016]01/12/2018( ........ 15,567 3,728,419 239.5100 93,245 359,521 359,521 | ....... 101,821 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 01/20/2016(01/12/2018| ......... 2,939 | .o 696,478 | .......236.9600 20,486 coirieeneeenn 15,345 || 75,345 | ........ 19,916 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 02/03/2016]01/29/2019] .......... 1,570 | oo 367,045 | ......233.7600 22,658 covvreeenenn 88,640 || 44,640 9,626 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFUS7RNES7. |02/03/2016(01/29/2019] ........ 20,515 ...4,805,289 | ......234.2300 | ......... 2S[URCTI[CI Y VPPN [N 574,040 | .| .o 574,040 | ...... 124,866 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns............cccesessccsen VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 02/03/2016]01/29/2019] ........ 18,467 ...4,316,002 | ......233.7100 | ......... 267,038 525,907 525,907 | ....... 113,301 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co 7TH6GLXDRUGQFUS7RNES7. |02/03/2016(01/29/2019] .......... 9,559 ....2,337,364 | ......244.5300 89,946 | ....ooovvevrvevrrrinnins [ e | e 176,998 | .| .......... 176,998 | ......... 45,257 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |02/03/2016(01/29/2019] ........ 10,887 ...2,542,691 | ......233.5600 | ....... 158,292 | coovvevveveveererreneens [ ovmnnennmsmnnnsnnnninns | v 311,589 | .| v 311,589 66,942 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFUS7RNES7. |02/03/2016(01/29/2019] .......... 1,979 | oo 482,032 | .......243.5600 | ......... 19,395 38,326 38,326 9,679 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........cceressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7THBGLXDRUGQFU57RNEY7. |02/03/2016(01/29/2019] ........ 81,469 | ......19,051,514 | ......233.8500 | ...... 1,172,338 2,309,147 2,309,147 | ...... 498,777 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccccucccccsucrics VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. |02/03/2016(01/29/2019] ......... 27,553 | .........6,669,037 | ......242.0400 287,658 | ...ooooevevvnninmrininns | e | e 570,833 | .| cooe 570,833 | ....... 141,175 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS.........cccccceereuccesessccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7THBGLXDRUGQFU57RNEY7. | 02/03/2016(01/29/2019] ........ 31,516 | .........7,356,572 | .......233.4200 | ......... 460,771 906,259 | ... | covevc 906,259 | ....... 194,195 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.cerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 02/03/2016]01/29/2019] ........ 71,037 | ........17,161,824 | ......241.5900 | ......... 755,123 | cooveveesrenrcrerenes | v ce 1,600,474 | | oo 1,500,474 | ....... 368,678 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeccecresuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. |02/03/2016(01/29/2019] ......... 2,554 | ............ 615,531 | ......241.0500 27,757 55,185 55,185 | ........ 13,451 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.ovmvererereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 02/03/2016]01/29/2019] .......... 9,320 | ..........2,239,594 | .......240.3000 | ......... 104,384 207,788 207,788 50,075 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeuecesescccecc VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. |02/03/2016(01/29/2019] ......167,502 | ........40,247,457 | ......240.2800 | ...... 1,877,701 | oo, [ v 3787512 [ ] 3,737,512 | ...... 900,437 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.veverrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 02/03/2016]01/29/2019] ......... 35710 | .........8,518,511 | ......238.5500 | ......... 428,872 853,775 853,775 | ... 200,167 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeuccesesccceec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |02/03/2016{01/29/2018] .......... 8,802 | ........2,122,104 | ......241.0800 | ........... 71,212 | e | e | e 189,448 | .| .......... 189,448 | ......... 55,437 003




21’9030

Statement as of September 30, 2017 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps

and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNE97. |02/03/2016|01/29/2018 ............. 517 | oo 122,862 | ......237.5200 5,054 | ovevvereresesssiinns | evenneneesessnnnens | e 12,964 | .| oo 12,964 | .......... 3,461 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ceeeeereerccrecs VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |02/03/2016|01/29/2018 .......... 1,626 | coovvvere 392,148 | ......241.2000 | ... 13,055 34,797 34797 | e 10,212 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccueuceesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |02/03/2016|01/29/2018 ........ 20,808 | ..........5,004,661 | ......240.5200 | ........ 173,536 | cooveeeevvevcereeeeeeens | oviisiismsmnsiassnnines | v 459,406 | ... | ..o 459,406 | ...... 132,583 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. (02/03/2016{01/29/2018 ........ 40,401 ..9,673,599 | ......239.4400 935,389 935,389 262,646 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co 7H6GLXDRUGQFU57RNE7. |02/03/2016|01/29/2018 204 48,597 238.3600 | ...oovover 1,906 4,939 4,939 | ... 1,348 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |02/03/2016 {01/29/2018] .......... 1,280 | coovrreree 305,519 | ......238.7500 | ........... 11,722 30,506 30,506 8414 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7TH6GLXDRUGQFU57RNES7. |02/03/2016|01/29/2018| .......... 2,046 | ... 479,373 | ......234.3400 23,443 57,743 57,743 | ... 14,138 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeuuuuuercrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |02/03/2016|01/29/2018 ............. T3 | e 166,082 | ......232.8300 8,795 21,207 21,207 | ..........4,981 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |02/03/2016|01/29/2018| .......... 2,939 | .o 715,356 | .......243.4400 20,834 56,360 56,360 | ... 17,413 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. |02/03/2016|01/29/2018 .......... 6,847 | ........1,601,473 | ......233.8900 80,180 [ .ovvvvveermvveeemrnnnnns | cevessssssssssssssssssss | eeveneeeees 196,345 | ... | cooveceene 196,345 | ........ 47,483 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFU57RNES7. |02/03/2016|01/29/2018| ........ 11,017 | ........2,652,496 | ......240.7700 | ......... 90,668 | ....ocovvvvvvevrmrinnins | cevesesssssssssssssisin | e 240,497 | .| e 240,497 69,840 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co TH6GLXDRUGQFU57RNES7. |02/03/2016|01/29/2018 | .. ..205,581 | ......233.2200 25,865 25,865 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccccs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co TH6GLXDRUGQFU57RNES7. |02/03/2016|01/29/2018 ............. 661 | ..cccccoce 155,427 | ......235.1000 | ............. 7,299 | oooveeeeemiminiminnnnns | sevesssssssssssssssssens | v 18,162 | ... | v 18,162 | .......... 4,541 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccccreucceresuccsec VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co TH6GLXDRUGQFU57RNE7. |02/03/2016|01/29/2018 ............. M4 | e 26,559 | ......233.6700 | ... 1,346 3,284 3284 | oo 789 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co TH6GLXDRUGQFUS7RNES7. |02/03/2016|01/29/2018 | .. ....233.6600 22,420 54,687 54,687 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNE97. |02/16/2016|02/09/2018 ............. 231 | s 55,347 | ......239.7000 2431 5,284 5284 | ... 1,485 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. (02/16/2016 {02/09/2018 .......... 3,745 | .o 932,552 | .......248.9900 23,933 51,517 51,517 | e 17,146 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeccecsescccrccs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |02/16/2016|02/09/2018| .......... 7,141 | ... 1,723,922 | ......241.4000 89,057 | oo [ e | v 151,359 | .| s 151,359 | ... 44,303 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccccccccccsuccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co 7TH6GLXDRUGQFUS7RNES7. |02/16/2016|02/09/2018 | ......... 2,552 | oo 640,166 | .......250.8400 | ........... 14,649 30,647 30,647 | ........ 10,295 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceececesescccaccs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |02/16/2016|02/09/2018| .......... 1,801 | e 452,016 | ......251.0500 | ......... 10,191 21,271 21271 | s 7,148 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeueeerecrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |02/16/2016|02/09/2018 ............ 247 | o 58,390 | ......236.7400 2,999 6,370 6,370 1,658 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeuceesescccsecs VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |02/16/2016|02/09/2018 .......... 7982 | ........1,988,653 | ......249.1500 50,524 | ..oooooevimrniinniinnins | sevesesssesesssssssienns | o 108,569 | .. | .o 108,569 | ......... 36,181 003
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Statement as of September 30, 2017 of the NATlONWlDE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.veeerrrereeerns VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 02/16/2016]02/09/2018] ............... ([ [ 16,947 | ......243.8100 592 1,307 1,307 | oo 403 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 02/16/2016(02/09/2018 .. ....250.5900 ...45218 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 02/16/2016]02/09/2018] ............103 | ..cccovcvc 25,890 | .......251.0200 585 1,221 1,221 | o 410 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. |02/16/2016(02/09/2018| ........ 12,447 3,052,244 | ......245.2200 LIRCCH IR [FURROROOOROOOPIOORY NN IOV 216,806 |...| ..o 216,806 68,662 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 02/16/2016]02/09/2018] ............160 | .occoverc 37,973 | .....236.7400 | ............. 1,950 4,142 4142 | ........1,078 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 02/16/2016(02/09/2018| ........ 24,801 ...6,109,024 | ......246.3200 | ........ REZAECT [T (OO I 405,243 | .| oo 405,243 | ...... 130,674 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 02/16/2016]02/09/2018] .......... 5,042 ...1,230,660 | ......244.0600 | ........... 42,407 93,504 93,594 29,010 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFUS7RNES7. |02/16/2016(02/11/2019] ........ 5,268 ...1,254,981 | .....238.2100 | .......... LN VI (RO N [N 127,638 | .| oo 127,638 29,612 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns............cccesessccsen VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 02/16/2016]02/11/2019] ............557 | ccoovecccn 134,644 | .......241.9300 6,795 e 11,893 || 11,593 2,846 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFU57RNE7. |02/16/2016(02/11/2019] ............587 | cccceccvccc 152,919 | .......260.6200 3,204 4,133 4133 | .......... 1,104 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7THBGLXDRUGQFU57RNEY7. |02/16/2016(02/11/2019] ........ 14,387 ....3,444,857 | ......239.4400 | ........ ESRICIXTN IO [UTOOITY I 332,206 | ... | v 332,206 | ......... 78,585 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFUS7RNES7. |02/16/2016(02/11/2019] ........ 24417 ...5,875,848 | ......240.6500 | ....... 313,265 536,789 536,789 | ....... 129,344 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........cceressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. |02/16/2016(02/11/2019] ........ 12,360 ....3,090,623 | ......250.0500 | ........ 108,521 | covvveevevvveerrnrneenns [ ovmiseinmsmnsnsnnnnnnns | v 173,058 | ... oo 173,058 | ......... 46,402 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccccucccccsucrics VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. |02/16/2016(02/11/2019] ....... 15,125 ....3,642,463 | ......240.8200 | ........ 192,847 330,189 330,189 | ......... 79,763 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS.........cccccceereuccesessccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |02/16/2016(02/11/2019] ......... 1,249 318,923 255.3100 8,707 e 12789 || 12,759 | e 3,496 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........c..cemrreeerrrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS57RNEY7. |02/16/2016]02/09/2018( ........... 2,755 | coovrrinn 676,407 | .......245.5600 | ........... 21,348 | oo [ e reverennnnn 7,060 || e 47,060 | ......... 14,991 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeccecresuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. |02/16/2016(02/11/2019] ....... 80,553 | ........19,358,418 | ......240.3200 | ...... 1,047,185 | .ooovvvevevrvererennnns [ oo 1795111 ) s 1,795,111 | ....... 430,414 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.ovmvererereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 02/16/2016]02/11/2019] ......... 28,022 | .........6,974,361 | ......248.8900 | ......... 258,362 | .oovevveereeernrnnes | e | v 417,880 | .| oo 417,880 | ...... 111,035 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeuecesescccecc VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |02/16/2016(02/11/2019] ......... 8,189 2,079,091 253.9000 60,841 91,466 91,466 25,008 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.veverrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 02/16/2016]02/11/2019] .......... 6,753 | .........1,619,601 | .......239.8300 RIS T ORPPRTOOTN [SUORRPRPOPIROTRY IO 153,516 | .| cooverene 153,516 36,534 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeuccesesccceec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |02/16/2016{02/11/2019] ........ 64,302 | ........15,934,567 | ......247.8100 | ......... (RIS TC A Y O 001,014,856 | ] s 1,014,856 | ....... 267,070 003
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Statement as of September 30, 2017 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps

and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |02/16/2016|02/11/2019| .......... 5769 | ....1428,476 | .....247.6300 56,071 91,892 91,892 | ......... 24,141 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ceeeeereerccrecs VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |02/16/2016|02/09/2018 .......... 1,529 | oo 371,979 | ......243.2300 | ...ooooooee 13,443 29,641 29,641 9,035 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccueuceesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co TH6GLXDRUGQFU57RNE97. |02/16/2016|02/09/2018 ............. KT I 80,385 | ......256.7400 | ............ 1,246 2,171 2,171 668 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co THE6GLXDRUGQFU57RNES7. (02/16/2016 {02/09/2018 | .. ....243.8900 6,729 ...14,845 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co 7TH6GLXDRUGQFU57RNE7. |02/16/2016 |02/09/2018 97 23,327 239.3300 | woovrrrree 1,046 2,266 2,266 630 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |02/16/2016 {02/09/2018| ............. AT 176,406 | ......247.1600 5,060 [ .ooveveeermmmeunmrnenens | cevesssssssssssssssssess | cvvreveeenens 11,077 || v 11,077 3,614 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |02/16/2016|02/09/2018| .......... 2,453 587,675 239.5800 25977 56,423 56,423 | ... 15,802 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeuuuuuercrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |02/16/2016|02/11/2019 .......... 1,595 | coovvveree 388,477 | ......243.5000 | ........... 18,315 31,010 31,010 | .........7,775 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFUS7RNES7. |02/16/2016|02/11/2019 .......... 6,562 | ..........1,601,802 |......244.0900 | ... 73,629 | .ooovovvevervimvmninnins | covesesssssssssssssisins | covveeeeens 124171 || s 124171 | ... 31,370 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. |02/16/2016|02/11/2019] ......123,255 | ........30,409,375 | ......246.7200 | ...... 1,243,639 2,055,992 2,055,992 | ....... 535,236 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co 7TH6GLXDRUGQFUS7RNEY7. |02/16/2016|02/11/2019 .......... 1,001 | oo 248,172 | ......247.8200 9,654 | ..oooooeeeiiviiiiiinnins | v | v 15,797 || v 15,797 | oo 4,158 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co TH6GLXDRUGQFU57RNES7. |03/03/2016|02/28/2018 | .. ..AT 487 | .....243.1600 3,798 3,798 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccccs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co 7TH6GLXDRUGQFU57RNES7. |03/03/2016|02/28/2018| .......... 6,638 ..1675,404 | .....252.4100 | .......... STATT | s | sevesesssssssssssesissns | v 70,737 70,737 23,256 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccccreucceresuccsec VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |03/03/2016|02/28/2018| .......... 8,499 ....2,056,656 | ......241.9800 | .......... 84,483 | ...oooooeeuiniiininnnins | cevesesssssesesseseenens | ceveneeeins 175,182 | ... | v 175,182 | ......... 51,380 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co TH6GLXDRUGQFU57RNES7. |03/03/2016|02/28/2018 | .. ..225437 | ......251.1500 5413 ....10,581 .10,581 3,489 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |03/03/2016|02/28/2018| .......... 4,941 ...1,243,230 | ......251.6400 28,951 56,046 56,046 | ......... 18,475 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. |03/03/2016 {02/28/2018 .......... 3,642 | . 908,662 | ......249.5200 | ........... 24144 | oo | e | e 48415 | ... | s 48415 | ......... 15,882 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeccecsescccrccs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNE97. |03/03/2016|02/28/2018 ............. KT T I 93,482 | ......247.5700 2,794 5,719 5719 | e 1,845 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccccccccccsuccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co TH6GLXDRUGQFU57RNES7. |03/03/2016|02/28/2018 | ........ 18,919 ...4,736,720 | .....250.3700 | ........ 119,378 236,554 236,554 | ......... 77,904 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceececesescccaccs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7H6GLXDRUGQFU57RNEY7. |03/03/2016|02/28/2018| .......... 2,031 | oo 509,069 | ......250.7100 | .......... 12,569 24,753 24753 | .......... 8,159 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeueeerecrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |03/03/2016|02/28/2018 .......... 8,755 ..2,174,445 | ......248.3800 | .......... 61,894 | oo [ v | v 125819 | .| v 125819 | ... 40,922 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeuceesescccsecs VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |03/03/2016|02/28/2018 ........ 21,047 ...5,232,735 | ......248.6200 | ........ 146,909 297,687 297,687 | ........ 97,025 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.veeerrrereeerns VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 03/03/2016]02/28/2018] .......... 1123 | e 272,013 | ......242.1600 | ........... 11,064 22,953 | ... 22,953 | ........... 6,759 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 03/03/2016(02/28/2018| .. ....248.3700 3,845 7,821 |.. 7,821 2,543 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 03/03/2016]02/28/2018] ............ 132 | coccvvcrcrens 32,788 | .......248.4900 928 1,883 |... 1,883 613 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co TH6GLXDRUGQFU57RNE97. |03/03/2016(02/28/2018] ............... YA [ 14,482 | .......255.1000 270 475 | ... A75 | s 151 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 03/03/2016]02/28/2018] ............854 | ............. 207,990 | .......243.5600 | ............. 7831 | v | v e 16,270 | o] 16,270 | ..........4,929 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. |03/03/2016(02/28/2018] ............374 | .cccccccccce 90,877 | ......242.8500 3,559 7,392 | ... 7,392 2,209 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 03/03/2016]02/28/2018] .......... 1644 | ... 416,650 | ......253.4600 8,647 corrreeenen 16,015 [ ] 16,015 5224 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 03/03/2016(02/28/2018| .......... 3,736 | .oooovevenn 906,858 | .......242.7500 35,714 e 14159 [ ] 74,159 | ... 22,108 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns............cccesessccsen VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 03/03/2016]02/28/2018] ............... 88 | oo 22,125 | ......251.5900 517 1,002 | ... 1,002 331 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 03/03/2016(02/28/2018| ......... 2,638 | ..o 638,848 | ......242.2100 25927 53,765 | ... 53,765 | ......... 15,848 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7THBGLXDRUGQFU57RNE7. |03/03/2016(02/28/2019] ....vvvvvee 182 | e 44377 | ......243.1900 2,215 3,601 |... 3,601 892 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFUS7RNES7. |03/03/2016(02/28/2019] .......... 2,183 | oo 531,782 | .......243.5600 26,135 correeeneenn 82,376 || 42,376 | ........ 10,546 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........cceressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 03/03/2016(02/28/2019] .......... 1,341 | 326,558 | .......243.6000 | ........... 16,020 25972 | ... 25,972 | .oceeeend 6,467 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccccucccccsucrics VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. |03/03/201602/28/2019] .......... 6,189 | ........1,597,953 | .......258.1800 39,983 52,619 | ... 52,619 | ... 14,159 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS.........cccccceereuccesessccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7THBGLXDRUGQFU57RNEY7. | 03/03/2016(02/28/2019 ....... 27,053 | .........6,579,126 | ......243.1900 328,429 533,823 | ... 533,823 | ...... 132,234 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........c..cemrreeerrrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. [03/03/2016]02/28/2019] ........ 15,512 | .........3,768,662 | .......242.9500 | ......... 190,178 309,357 | ... 309,357 | .o 76,396 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeccecresuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. | 03/03/2016(02/28/2019 ........ 10,930 2,774,507 253.8400 LISKCICK I [RNURRURIOIPORIPIOORY TN IOV 123,340 | .. e 123,340 33,341 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.ovmvererereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 03/03/201602/28/2019] ........ 37,894 | .........9,225947 | ......243.4700 | ........ 455,102 | covvevveereeerrrnnes | e | v 738,439 | ..o| oo 738,439 | ....... 183,568 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeuecesescccecc VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 03/03/2016(02/28/2019] ........ 16,174 | ........4,112,832 | ......254.2800 | ......... 124,220 | oo [ s | v 177,633 | .| oo 177,633 | ......... 48,060 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.veverrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co THEGLXDRUGQFUS7RNES7. | 03/03/201602/28/2019] ....... 56,208 | ........13,664,128 | ......243.1000 | ......... 684,612 | oo | v e 1,113,541 | ] s 1,113,541 | ....... 275,521 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeuccesesccceec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |03/03/201602/28/2019] ........ 24758 | .........6,221,420 | ......251.2900 | ......... 216,384 324,763 | ... 324,763 86,840 003
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Statement as of September 30, 2017 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |03/03/2016|02/28/2019)| ........ 49,780 | ........12,609,261 253.3000 399,235 580,483 580,483 | ....... 156,671 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ceeeeereerccrecs VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNE97. |03/03/2016 {02/28/2019| .......... 5298 | .......1,286,937 | ......242.9200 65,004 | oo | cererrrnrerensrerenneens | cereneenees 105,793 | .. | cooverene 105,793 | ..ove 26,115 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccueuceesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |03/03/2016|02/28/2019| ........ 64,978 | .......16,278,286 | ......250.5200 586,751 890,036 |... [ .o 890,036 | ... 236,860 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. |03/03/2016 |02/28/2019)| ........ 45220 | ......11,372,817 | ......251.5000 ..391,605 586,116 586,116 | ....... 156,913 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFU57RNE7. |03/03/2016|02/28/2019 ............. 723 | oo 181,875 | ......251.4000 6,294 9,431 9,431 2,524 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |03/03/2016|02/28/2019| .......... 2,708 | oo 672,858 | ......248.5100 26,588 | ...oorvrrresresinennns [ rerrrssssssininennnens | e 41,330 | oo [ ceovererinen 41,330 | ..o 10,838 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |03/03/2016|02/28/2019 ......163,624 | .......40,776,837 | ......249.2100 | ...... 1,560,977 | .ooovvvvevevvveverennnns | v 00erenn2,406,989 | ... | ..o 2,406,989 | ...... 634,697 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeuuuuuercrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |03/03/2016|02/28/2019| ........ 10,588 | ........2,624,115 | ......247.8400 | ......... 106,832 | covvvevvereveeererneeees | cevmmmessmsmnsnsssnnenes | s 167,323 | .| e 167,323 | ......... 43,620 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFUS7RNEY7. |03/22/2016|03/16/2018 | .......... 1,240 | ... 300,475 | ......242.3300 | .......... 11,345 25,119 25119 | .......... 7,329 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. |03/22/2016|03/16/2018] .......... 6,648 ...1,667,834 | ......250.8900 39,354 80,305 80,305 25,921 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co 7TH6GLXDRUGQFUS7RNES7. |03/22/2016|03/16/2018| .......... 2,988 | oot 725499 | ......242.8400 27,605 59,025 59,025 | ... 17,399 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. |03/22/2016|03/16/2018 | .. 571,439 | ......251.3600 26,502 26,502 8,553 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccccs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co TH6GLXDRUGQFUS7RNES7. |03/22/2016|03/16/2018 | ........ 10,249 ....2,564,387 | ......250.2100 63,133 | oo [ e | s 130,150 | .| e 130,150 | ......... 41,960 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccccreucceresuccsec VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |03/22/2016|03/16/2018| .......... 2571 | o 643,926 | ......250.4400 | ........... 15,633 32,111 32,111 | s 10,359 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co TH6GLXDRUGQFUS7RNES7. |03/22/2016|03/16/2018 | ........ 27177 ..6,765,644 | ......248.9500 ..376,821 376,821 | ... 120,770 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |03/22/2016|03/16/2018| .......... 1,485 | oo 369,622 | .......248.8300 9,908 20,763 20,763 6,649 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. 03/22/2016{03/16/2018 ........ 14,519 ...3,611,368 | ......248.7300 | .......... 97,424 204,310 204,310 65,384 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeccecsescccrccs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNE97. |03/22/2016|03/16/2018 ............... 98 | oo 23,841 | ......243.1000 894 1913 1913 567 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccccccccccsuccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co TH6GLXDRUGQFU57RNEY7. |03/22/2016|03/16/2018 ............. 450 | ..o 109,225 | ......242.9700 | ............: 4,127 8,824 8,824 | ..o 2,608 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceececesescccaccs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co TH6GLXDRUGQFU57RNE97. |03/22/2016|03/16/2018 ............... LT I 22,468 | ......240.4000 978 2,071 2,071 580 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeueeerecrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |03/22/2016|03/16/2018 ............ KIS T I 77,917 | ......255.8500 | ...oovoverens 1,334 2,404 2,404 | e 738 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeuceesescccsecs VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |03/22/2016|03/16/2018 .......... 2,061 | oo 498,077 | ......241.6500 20,267 | .oooevrrevesrscrennns [ revvvesssssininenneens | e 43437 | oo | e 43,137 | ........ 12,411 003
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Statement as of September 30, 2017 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps

and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNE97. |03/22/2016|03/16/2018 ............ 612 | oo 148,785 | ......243.1400 5,569 | ovvvvrerrresesssinns | evennnneesessinnnens | ereneeesnns 11,910 || v 11,910 3,531 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ceeeeereerccrecs VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |03/22/2016 {03/16/2018] ......... 4,465 | .......1,129,268 252.9100 23442 | oo [ v | e 45,980 | .. [ ceovererenens 45,980 | ......... 14,744 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccueuceesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7H6GLXDRUGQFU57RNEY7. |03/22/2016|03/16/2018| .......... 2,802 | .o 677,464 | ......241.8200 27,287 58,162 58,162 | ......... 16,794 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co THE6GLXDRUGQFU57RNES7. 03/22/2016{03/15/2019 | .. ..279,893 | .......242.7900 23,176 23,176 5,658 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFU57RNE7. |03/22/2016|03/15/2019 ............ 487 | oo 118,263 | ......242.7000 5,886 9,835 9,835 2,398 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |03/22/2016 {03/15/2019] .......... 6,829 ...1,657,274 | ......242.6800 82,563 | .vvvvvvrrresssrsnnees | wereneeesessmnnnnnens | cevessis 137,950 | .| e 137,950 | ..o 33,630 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7TH6GLXDRUGQFUS7RNES7. |03/22/2016|03/15/2019| .......... 5,483 ....1,409,086 | ......256.9800 36,299 50,996 50,996 | ... 13,589 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeuuuuuercrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |03/22/2016|03/15/2019| ........ 24,607 ....5,958,766 | ......242.1600 | ......... 303,647 508,349 508,349 | ....... 123,082 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFUS7RNEY7. |03/22/2016|03/15/2019 ......... 5,079 ..1,233,.222 | ......242.8100 | .......... 81,100 | i [ v | i 102,017 | .| v 102,017 | ......... 24,911 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. |03/22/2016|03/15/2019| .......... 6,019 ...1,5625,183 | ......253.3800 | ........... 46,770 | cooveereeeesrersereseens [ cevevrvererernresenneees | onnenennnens 70,231 || oo 70,231 | e 18,705 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFUS7RNES7. |03/22/2016|03/15/2019| ........ 56,428 | ......13,673,553 | ......242.3200 | ... 691,803 | ..o [ v e 1ABTT55 | L 1,157,755 | ....... 280,916 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co 7THBGLXDRUGQFU57RNEY7. |03/22/2016|03/15/2019| ........ 20,182 ..5,108,387 | ......253.1200 ..158,628 239,149 239,149 63,647 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccccs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co TH6GLXDRUGQFUS7RNES7. |03/22/2016|03/15/2019| ........ 24343 | ........5,915,609 |.....243.0100 290,413 | ooooeeeeieiviiiniininns | e | e 484,696 | ... | ... 484,696 | ... 118,656 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccccreucceresuccsec VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co 7HBGLXDRUGQFU57RNEY7. |03/22/2016|03/15/2019| .......... 5870 | .......1,471,304 | .....250.6400 | .......... 51,364 80,180 80,180 | ..oov. 21,090 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co TH6GLXDRUGQFUS7RNES7. |03/22/2016|03/15/2019| ........ 63,682 | .......16,036,434 | ......251.8200 529,199 ..814,008 814,008 | ...... 215474 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |03/22/2016|03/15/2019| ........ 10,486 | .........2,622,858 | ......250.1400 93,636 | ..oovvuvveninennninnnens | sesesesssssessssessesens | ceveneeeens 147,201 | .| e 147,201 38,599 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. 03/22/2016{03/15/2019] ........ 80,786 | ........20,227,109 | ......250.3800 | ......... T14145 | oo | v 1,119,334 ] 1,119,334 293,953 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeccecsescccrccs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |03/22/2016|03/15/2019| ........ 77,025 | ......19,179,305 | ......249.0000 | ......... Y027 T O 1,149,338 | | 1,149,338 | ...... 299,003 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccccccccccsuccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co TH6GLXDRUGQFUS7RNES7. |03/22/2016|03/15/2019 ............. 901 | oo 223,651 | ......248.1400 8,752 | oooeeeeeeervemrmnnnnens | sevesssssssssssssssisens | v 14,063 | .| oo 14,063 3,634 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceececesescccaccs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co TH6GLXDRUGQFU57RNE97. |04/04/2016|03/29/2018 ............. 240 | s 58,532 | ......243.5900 2214 4,571 4571 | s 1,353 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeueeerecrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |04/04/2016|03/29/2018 .......... 1,825 | oo 443339 | ......242.8800 | .......... 17,441 35,989 35,989 | ........ 10,512 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeuceesescccsecs VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co TH6GLXDRUGQFU57RNE7. |04/04/2016|03/29/2018 ............. 452 | e 115,282 255.2700 2,143 33810 3,810 | .o 1,169 003
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Statement as of September 30, 2017 of the NATlONWlDE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.veeerrrereeerns VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 04/04/2016]03/29/2018] .......... 2,029 [ oo 494,143 | ......243.5200 | ........... 18,760 38,738 38,738 | .o 11,448 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 04/04/2016(03/29/2018 .. .428,263 253.8800 8,717 ..16,113 5,046 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 04/04/2016]03/29/2018] .......... 4,509 ...1,095,329 | ......242.9200 | ........... 42,995 88,725 88,725 25,935 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 04/04/2016(03/29/2018| .......... 6,659 ...1,677,145 | ......251.8500 38,846 covreeenenenn 15,103 [ | 75,103 23,858 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 04/04/2016]03/29/2018] ............333 | cocovvcrcren 81,045 | .......243.0200 3,164 6,530 6,530 1913 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFU57RNE7. | 04/04/2016(03/29/2018| ............406 | ............ 101,916 | ......251.1600 2,465 4,823 4823 | ......... 1,534 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 04/04/2016]03/29/2018( ......... 26,178 ...6,580,782 | ......251.3900 | ......... 156,877 | oo | s | i 305,821 [ ... oo 305,821 | ......... 97,258 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 04/04/2016(03/29/2018| .......... ANAL N — 444,899 | ......250.7800 | ........... 11,016 21,690 21,690 6,901 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............ccoeuncrvvuveennes VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS57RNES7. | 04/04/2016]03/29/2018( ........ 37,998 ...9,607,435 | ......250.2100 | ......... 243,828 | ..oovooccecrniis | e | s 484,102 | .| o 484,102 | ....... 153,900 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 04/04/2016(03/29/2018] ............ 293 | cccccoveccccec 73,097 | ......249.3600 | ............. 1,975 3,963 3,963 | ..o 1,256 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co THBGLXDRUGQFU57RNEY7. | 04/04/2016(03/29/2018| .........3,808 | ............ 946,997 | ......248.7000 26,622 53,801 53,801 [ ......... 16,988 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 04/04/2016(03/29/2018] ............286 | ccccccccccl 69,468 | .......243.0900 2,701 5,576 5576 | .oovvveve 1,635 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........cceressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7THBGLXDRUGQFU57RNEY7. | 04/04/2016(03/29/2019] ........c... 208 | coocccvccccees 50,505 | .......243.0600 2,550 4,132 4132 | s 1,005 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccccucccccsucrics VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 04/04/2016(03/29/2019] .......... 8,645 | ........2,100,971 | .......243.0400 | ......... 106,147 | covvvereevvveeeervceeees [ v | v 172,066 | ... | .......... 172,066 | ......... 41,843 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS.........cccccceereuccesessccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7HBGLXDRUGQFU57RNEY7. | 04/04/2016(03/29/2019] .......... 4,883 | ..........1,259,343 | ......257.9200 32,109 coreeeeeeenn 82977 || i 42,977 | ... 11,331 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.cerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 04/04/2016]03/29/2019] ........ 16,818 | .........4,085526 | .......242.9200 | ......... 207 473 336,521 336,521 | ......... 81,714 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeccecresuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 04/04/2016(03/29/2019 .......... 1,715 | e 417,422 | ......243.4500 20,722 33,518 33518 | oo 8,192 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.ovmvererereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 04/04/2016]03/29/2019] .......... 1,406 | oo 357,219 | ......254.0100 | ..oooooeees 11,002 | oo | e ceverreen 15,880 | | e 15,880 | ..coovovee 4,204 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeuecesescccecc VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/04/2016(03/29/2019 ........ 82,395 | ........20,023,669 | ......243.0200 | ...... 1,012,521 | oo [ v e 1,641,472 [ ) 1,641,472 399,076 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.veverrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co THEGLXDRUGQFUS7RNES7. | 04/04/2016(03/29/2019] ........ 18,910 | .........4,804,556 | .......254.0800 | ......... V4T 484 | oo [ rernrmnmnnninnnnnnns | v 212,628 | .| wooereren 212,628 56,300 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeuccesesccceec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 04/04/201603/29/2019] ........ 11,506 | ........2,795,419 | ......242.9500 | ......... 141,776 229,927 229,927 55,852 003
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Statement as of September 30, 2017 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNE97. |04/04/2016|03/29/2019 ............. KXV I 82,887 | ......251.2800 2,902 4,364 4,364 | v 1,143 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ceeeeereerccrecs VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNE97. | 04/04/2016 |03/29/2019| ........ 57,575 | ......14,541,715 | ......252.5700 | ........ AT9,346 | oo | ceverererererneerenerens | eernenneees 707,899 |...| oo 707,899 | ... 186,604 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccueuceesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |04/04/2016|03/29/2019)| .......... 4377 | .........1,097,330 | ......250.7100 39,438 59,765 59,765 | ......... 15,608 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 04/04/2016 |03/29/2019| ........ 95,656 | ........24,042,282 | ......251.3400 839,280 v 1,261,373 1,261,373 | ...... 330,602 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFU57RNES7. |04/04/2016|03/29/2019| ........ 24,583 ...5,129,568 | ......249.3400 | ......... 234,548 361,356 361,356 | ......... 93,502 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........c.ccvrrveernrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS57RNEY7. |04/20/2016 |04/13/2018 | ............... 19 | s 4,753 | ......244.2700 195 357 357 | v 106 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFUS7RNES7. |04/20/2016|04/13/2018 ............. 682 | .o 166,420 | ......244.0600 8,921 | ooooeoeeviiviiiinininns | sevesesssesesssssesisens | v 12,662 | ... | oo 12,662 | .......... 3,739 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeuuuuuercrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFU57RNEY7. |04/20/2016|04/13/2018 ............. 124 31,788 256.5600 631 938 938 279 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFUS7RNEY7. |04/20/2016|04/13/2018 ............. 633 | oo 154,347 | ......243.6500 8,563 | ..oooeoveeiininiiiinnins | sevesesssssesessssssiens | v 12,015 || v 12,015 3,523 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. |04/20/2016|04/13/2018 ............... 29 | s 7,089 | ......244.2700 291 533 533 | v 158 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co 7TH6GLXDRUGQFUS7RNES7. |04/20/2016|04/13/2018| .......... 2,952 | oo 752,682 | ......254.9700 | ........... 16,531 25,889 25,889 | .......... 7,940 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 04/20/2016|04/13/2018 | .. ..1,456,279 | ......243.9900 60,760 111,237 111,237 32,810 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccccs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co TH6GLXDRUGQFUS7RNEY7. | 04/20/2016|04/13/2018 | ........ 10,801 ...2,730,209 | ......252.7700 | .......... 68,695 | ... [ v | i 114,039 | .| ..o 114,039 | ......... 35,762 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccccreucceresuccsec VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |04/20/2016|04/13/2018| .......... 8,484 ...2,136,729 | ......251.8400 56,931 96,317 96,317 30,307 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co TH6GLXDRUGQFUS7RNES7. | 04/20/2016|04/13/2018| ........ 26,464 ..6,641,363 | .......250.9600 320,781 320,781 | ... 101,010 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNEY7. |04/20/2016|04/13/2018 ............. 162 | oo 40,433 | ......248.9700 | ... 1,276 2,260 2,260 | e 707 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccccceucccccsuccccs VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co TH6GLXDRUGQFUS7RNEY7. |04/20/2016|04/13/2018 ............. 451 | e 109,818 | ......243.3700 | ............ 4,738 8,681 8,681 2,533 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeccecsescccrccs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNEY7. |04/20/2016|04/13/2018 ............. 729 | oo 181,918 | ......249.5000 5,571 9,793 9,793 3,072 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccccccccccsuccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co TH6GLXDRUGQFUS7RNES7. |04/20/2016|04/12/2019| .......... 1,022 | oo 249,163 | ......243.8300 | .......... 13,356 | covvvereeecveececveeeens [ oveensmsmsmnmsnssannnns | evesseesess 19,664 | .| oo 19,664 | .......... 4,804 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceececesescccaccs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |04/20/2016|04/12/2019| .......... 6,278 ...1,631,625 | ......243.9600 | .......... 81,616 | ..oovvevevmvvvvvminnnens | cevesesssssssssssssesens | e 120,113 | | o 120,113 29,387 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeueeerecrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |04/20/2016|04/12/2019| .......... 8,295 ..2,145,717 | ......258.6700 59,062 69,973 69,973 | ... 18,318 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeuceesescccsecs VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |04/20/2016|04/12/2019| ........ 17,959 ...4,380,181 | ......243.9000 | ......... 234,005 | ..o | v | i 344,508 |...| .o 344,508 | ....... 84,228 003
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Statement as of September 30, 2017 of the NATlONWlDE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.veeerrrereeerns VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 04/20/2016]|04/12/2019] ........cc. 412 | v 100,401 | .......243.6100 5432 8,009 8,009 | .ovvverene 1,952 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 04/20/2016|04/12/2019 .............258 ...65,926 | .......255.1600 2,142 2,735 2,735 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 04/20/2016]04/12/2019] ......114,150 | ........27,845,844 | .......243.9400 | ...... 1,485,096 | ..oovvvevveeremenees [ covererrriiiiirreeenes 2,185,851 | | e 2,185,851 | ....... 534,662 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co TH6GLXDRUGQFUS7RNEY7. | 04/20/2016(04/12/2019] ........ 22,656 | ..........5,779,836 | ......255.1100 | ......... LTI [T (RO I 240,573 | .| v 240,573 | ......... 63,464 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 04/20/2016]04/12/2019] .......... 2,506 | ............ 611,131 | .......243.8700 32,703 e A8ABT || 48,137 | ... 11,765 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. | 04/20/2016(04/12/2019] .......... 2,451 | oo 618,074 | ......252.1300 23,068 31,044 31,044 | ... 8,127 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS57RNES7. | 04/20/2016]04/12/2019] ........ 74,076 | ........18,777,563 | ......253.4900 | ......... 658,537 867,185 867,185 228,134 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 04/20/2016(04/12/2019] .......... 2,655 | ..ooovevennd 667,387 | ......251.4000 25,750 35,023 35,023 | ..o 9,134 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............ccoeuncrvvuveennes VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 04/20/2016]04/12/2019] ......105,077 | ........26,492,940 | ......252.1300 | ......... 988,770 | .oovoovverrercrirnis | v e 1,330,648 1,330,648 | ....... 348,320 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 04/20/2016(04/12/2019] .......... 7,598 | ........1,901,324 | .......250.2500 | ........... 77,269 | oo | v | v 106,733 | ... | oo 106,733 | ......... 27,645 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7TH6GLXDRUGQFU57RNE97. |05/09/2016|05/04/2018| ............... 12 | 2974 | ......243.9800 94 227 227 66 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. | 05/09/2016(05/04/2018| .......... 1,586 | ... 387,681 | ......244.4700 | .......... 11,846 28,840 28,840 | .......... 8,447 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........cceressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7TH6GLXDRUGQFU57RNE7. | 05/09/2016(05/04/2018] ............ 135 | cooccvvccccces 34,565 | ......256.8200 432 1,014 1,014 297 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccccucccccsucrics VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 05/09/2016(05/04/2018| ......... 2,760 | ... 675,607 | ......244.7700 20,232 oo 89,404 | L] 49,404 | ........ 14,533 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS.........cccccceereuccesessccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. | 05/09/2016(05/04/2018] ........... 209 | ccocccvccccccs 51,177 | ......245.4400 | ......... 1,468 3,599 3,599 | ..o 1,069 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........c..cemrreeerrrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS57RNEY7. |05/09/2016]05/04/2018( .......... 5743 | .........1,468,970 | ......255.7800 | ........... 19,929 | oo | e e BT823 || i 47,623 | ......... 14,237 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeccecresuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. | 05/09/2016 | 05/04/2018| .......... 8,749 | .......2,137,041 | .....244.2500 | .......... (X K Y IV [T 160,966 | ...| .......... 160,966 | ......... 46,986 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.ovmvererereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 05/09/2016(05/04/2018| ....... 17,189 | ........4,357,040 | ......253.4800 | ... TOATA | oo [ v | v 173,285 | ... | v 173,285 53,258 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeuecesescccecc VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. |05/09/2016(05/04/2018] .............339 | ccoccvscccccc 83,000 | .......244.8300 2478 6,048 6,048 | .......... 1,780 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.veverrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/09/2016]05/04/2018 202 51,122 252.9300 863 2,129 2,129 657 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeuccesesccceec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNE97. |05/09/2016|05/04/2018] ............337 | cccccoscccccc 82,236 | .......244.0900 2,577 6,250 (LTI — 1,820 003
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Statement as of September 30, 2017 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps

and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |05/09/2016|05/04/2018 | ........ 17,709 | ........4,473,648 | ......252.6200 | ........... TT211 | ieiiiniiinins | sevesesssssesssssseeeens | ceveeeeeens 191,047 || e 191,047 59,010 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ceeeeereerccrecs VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNE97. | 05/09/2016 | 05/04/2018| ......... 54,122 | ......13,628,962 | .......251.8200 | ......... 249,502 620,351 620,351 | ....... 192,070 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccueuceesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co TH6GLXDRUGQFU57RNE7. |05/09/2016|05/04/2018 ............. 462 | oo 113,015 | ......244.7900 3,380 8,255 8,255 | .vvvveee. 2,429 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co THB6GLXDRUGQFU57RNE97. |05/09/2016 | 05/04/2018 .. ..198,964 ....249.4000 .4,348 ...10,837 ..10,837 3,340 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |05/09/2016|05/04/2018| .......... 3,730 | oo 929,959 | ......249.2900 20,480 51,046 51,046 | ... 15,726 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |05/09/2016 {05/03/2019| ............. 690 | oo 168,526 | ......244.3900 6,799 | .oovuveeeemmmeunnrnninns | cevessssessesssssssssnes | evvveeeneeens 12,966 | ... | ccoverrcerne 12,966 | ...........3,162 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7TH6GLXDRUGQFU57RNES7. |05/09/2016|05/03/2019 .......... 9,242 | .........2,258,501 | ......244.3800 | ........... 91,216 | .oooovevevmvviinininnnns | sevesesssssssssssesisnns | e 173,845 | .| . 173,845 | ........ 42,387 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeuuuuuercrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |05/09/2016|05/03/2019| .......... 8,018 | .....2,079,711 | ......259.3800 | ........... 36,803 65,272 65,272 | ......... 16,930 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNEY7. |05/09/2016|05/03/2019| ........ 36,989 | ........9,040,839 | .......244.4200 | ... 364,341 694,543 694,543 | ...... 169,422 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co TH6GLXDRUGQFU57RNE97. |05/09/2016|05/03/2019 ............. LT I 48,449 | ......244.8300 | ... 1,912 3,648 3,648 894 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co 7TH6GLXDRUGQFU57RNES7. |05/09/2016|05/03/2019| .......... 1,200 | ..o 306,636 | .......255.5000 8,805 | ..ooocoeeevumeiiiiinnins | sevesesssssssssssessiens | v 12,552 | .| oo 12,552 3,287 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. |05/09/2016|05/03/2019 ......174,360 | .......42,613,626 | ......244.4000 | ...... 1,719,191 3,276,914 3276914 | ... 799,169 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccccs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co TH6GLXDRUGQFU57RNEY7. |05/09/2016|05/03/2019| ........ 38,864 9,930,156 255.5100 220,359 | ..ooveveveniviiiniinnins | sevesesssssssssssssisin | e 406,209 | ... [ ..o 406,209 | ..... 106,364 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccccreucceresuccsec VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co TH6GLXDRUGQFU57RNE7. |05/09/2016|05/03/2019 ............. 170 | o 41,605 | ......244.8100 | .......... 1,643 3,135 3,135 | s 768 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co TH6GLXDRUGQFU57RNES7. |05/09/2016|05/03/2019] ......102,952 | ........26,152,884 | ......254.0300 o 1,176,219 1,176,219 | ... 307,385 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNE7. |05/09/2016|05/03/2019 ............. 433 | e 109,336 | ......252.4800 2,880 5411 5411 | v 1,407 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co THE6GLXDRUGQFU57RNES7. |05/09/2016 {05/03/2019 ......154,286 | ........38,992,587 | .......252.7300 | ...... 1,012,113 [ oo | oo 1,900,518 [ | s 1,900,518 | ....... 494,645 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeccecsescccrccs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |05/09/2016|05/03/2019| ......... 2,020 | oo 505,851 | ......250.4100 | ... 14,908 28,276 28,276 | coovooene 7272 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccccccccccsuccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co TH6GLXDRUGQFU57RNEY7. |06/02/2016|05/31/2018 ............. 41| 34,373 | .....243.5900 | ... 1,159 2,688 2,688 | oooernrerene 764 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceececesescccaccs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |06/02/2016|05/31/2018 ........ 28,632 | ........7,191472 | .....251.1700 | ... 145,164 | .oooovvrvvvcervrveccens | iiiiiiisiiiinininns | v 347,329 |...| oo 347,329 | ... 105,847 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeueeerecrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |06/02/2016|05/31/2018 ........ 52,910 |.......13,259,687 | ......250.6100 | ......... 278,834 667,221 667,221 203,149 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeuceesescccsecs VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |06/02/2016|05/31/2018 .......... 2,583 | e 630,423 | ......244.0700 20,812 | .ooverrreresresrennns [ revrressssssiienenneens | e 48,018 | .o | oo 48,018 | ........ 13,744 003
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Statement as of September 30, 2017 of the NATlONWlDE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.veeerrrereeerns VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/02/2016]05/31/2018] ........... 790 | woovvvecccrns 197,473 | ......249.8800 | ............. KTV Y IS ceverrennn 10,487 || e 10,467 | .......... 3,179 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/02/2016(05/31/2018 .. ..589,383 | .......247.9900 35,492 35,492 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 06/02/2016]05/31/2019] .......... 1,305 | oo 318,015 | ......243.6600 | ........... 13,704 25,408 25408 | .........6,068 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 06/02/2016(05/31/2019] ....... 11,562 | .........2,816,205 | ......243.5700 | ......... 121,866 225,967 225,967 53,908 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 06/02/201605/31/2019] ........ 11,589 | ..........2,992,841 | ......258.2500 58,872 | ..ovvvevermmveennrnnnnns | ceverrsnsesessssseseenss | v 103,297 | .| v 103,297 26,640 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/02/2016(05/31/2019] ........ 48,890 | .......11,900,388 | ......243.4100 | ........ 519,215 962,137 962,137 229,102 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 06/02/2016]05/31/2019] ......190,437 | ........46,369,403 | .......243.4900 | ...... 2,014,819 | oo | e ceen3,734,750 3,134,750 | ....... 890,146 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFU57RNE97. |06/02/2016(05/31/2018] ........... 196 | ccccccccccccc 47,886 | ......243.7700 | ....oooveeen 1,595 3,708 3,708 | oo 1,056 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns............cccesessccsen VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 06/02/201605/31/2019] ........ 59,308 | ........15,110,607 | ......254.7800 362,968 655,012 655,012 | ....... 169,430 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/02/2016(05/31/2019] ......144,170 | ........36,500,875 | ......253.1800 | ........ KSISTAV2 Y A Y IR e 1,746,523 [ ) 1,746,523 | ....... 449,827 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 06/02/2016(05/31/2019] ......150,807 | ........37,976,251 | ......251.8200 | .....1,073,747 | ...oovvrvverrrvvererrens | coreversrericcreresins e 1,970,353 01,970,353 | ....... 504,430 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. | 06/02/2016(05/31/2018| ......... 3,197 | o 777,763 | ......243.2700 26,760 61,880 61,880 | ......... 17,487 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........cceressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7THBGLXDRUGQFU57RNE7. | 06/02/2016(05/31/2018] .......cc0. 770 | cveeeee 197,284 | ......256.2800 2,717 6,244 6,244 | ... 1,838 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccccucccccsucrics VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 06/02/2016(05/31/2018| ......... 2,337 | oo 569,441 | ......243.6300 | ........... 19,143 | oo [ s RO 1 N OO ISR 44433 | ........ 12,630 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS.........cccccceereuccesessccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7HBGLXDRUGQFU57RNEY7. | 06/02/2016(05/31/2018| ......... 3,675 | oo 935,286 | ......254.5100 | ........... 14,773 34,627 34,627 | ......... 10,421 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.cerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/02/201605/31/2018( ........ 10,340 | ..........2,518,480 | ......243.5700 | .......... 84,994 | ... [ e [ e 197,156 | ... | v 197,156 55,989 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeccecresuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. | 06/02/2016(05/31/2018| ....... 11,961 3,021,240 252.6000 55,019 [ ooouveeeemmmevemnnnnens | eevmeerrseeeseseeneeeens | e 130,816 | ... e 130,816 39,811 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.ovmvererereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co THE6GLXDRUGQFU57RNES7. | 06/02/2016]05/31/2018] .......... 1,618 | coovvvrreeens 392,512 | ......242.6600 | ........... 14,024 32,255 32,255 9,022 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeuecesescccecc VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNE97. |06/22/2016(06/15/2018] ............ 217 | coccccccccccc 53,591 | ......247.4300 | ... 1,696 3,352 3,352 989 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.veverrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 06/22/2016]| 06/15/2018] ............861 | .ccovoecc 211,800 | .......246.0500 | ......cveven. AT [T IS e 14415 | ] 14,415 4,195 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeuccesesccceec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNE97. | 06/22/2016|06/14/2019] ............332 | cccccoscccccc 81,787 | ......246.7100 3497 5,629 5,629 | .oovvenens 1377 003




€2'9030

Statement as of September 30, 2017 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps

and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |06/22/2016|06/14/2019| .......... 5702 | ....1,410,422 | ......247.3400 58,506 93,978 93,978 | ......... 23,127 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ceeeeereerccrecs VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 06/22/2016 | 06/14/2019| ......... 8914 | .....2,334,616 | ......261.9100 | ... A4.302 | oo [ v | e 62,666 |...| ooorrreennd 62,666 | ......... 15,673 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccueuceesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co TH6GLXDRUGQFU57RNEY7. |06/22/2016|06/14/2019| ........ 33,192 | ........8,192,464 | ......246.8200 | ....... 348,517 560,728 560,728 | ....... 137,342 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |06/22/2016|06/14/2019] .....104,478 | ........25,795,710 | ......246.9000 | ...... 1,092,844 v 1,758,331 1,758,331 | ....... 430,992 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFU57RNEY7. |06/22/2016|06/14/2019| ........ 27,500 | .........7,105,876 |......258.4000 | ........ 164,722 | oo | iiisiiisssisinninns | v 244553 | .. | . 244,553 | ... 62,520 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |06/22/2016 |06/14/2019] ........ 97,536 | ........25,050,250 | .......256.8300 633,011 957,403 957,403 | ...... 245,718 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFUS7RNEY7. |06/22/2016|06/14/2019| ........ 92,871 | ......23,697,051 | ......255.1600 | ... 656,600 | ... [ v 001,008,299 || s 1,008,299 | ....... 258,903 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeuuuuuercrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |06/22/2016|06/15/2018 ......... 2432 | oo 597,001 | ......245.4500 | ........... 21804 | oo [ e | i 42,090 | .. | eovererenen 42,090 | ......... 12,161 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |06/22/2016 | 06/15/2018 58 15,034 259.9700 195 337 337 90 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co TH6GLXDRUGQFU57RNEY7. |06/22/2016|06/15/2018 ............ KT (ST I— 92,124 | ......245.2900 3,335 6,555 6,555 | ..........1,890 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |06/22/2016|06/15/2018| .......... 3734 | ... 967,270 | ......259.0600 | .......... 13,479 23,794 23,794 6,551 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. |06/22/2016|06/15/2018 | .. 940,724 | ......247.0500 30,501 60,259 60,259 17,730 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccccs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co 7TH6GLXDRUGQFUS7RNEY7. |06/22/2016|06/15/2018| .......... 8,358 | .........2,140,500 | ......256.0900 | ........... 37,362 69,770 69,770 | ........ 20,414 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccccreucceresuccsec VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |06/22/2016|06/15/2018| ........ 16,417 | ........4,188,320 | ......255.1200 | ... TBATA | ..o | cevevesesescsssssseesens | cevieeeeens 148,622 | .| oo 148,622 | ......... 44,000 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co TH6GLXDRUGQFUS7RNEY7. |06/22/2016|06/15/2018| ........ 30,926 ...7,863,980 | ......254.2800 299,561 299,561 89,375 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNE97. |07/11/2016|07/06/2018 ............. 517 | oo 128,960 | ......249.2600 | ............. 4,336 7,195 7,195 | oo 2,127 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. (07/11/2016 {07/06/2018 .......... 1726 | oo 427,666 | ......247.7800 | ........... 15,741 26,257 26,257 | oo 7,680 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeccecsescccrccs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNE7. |07/11/2016|07/05/2019 ............. 546 | ..o 135,671 | ......248.6100 6,068 8,485 8,485 2,099 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccccccccccsuccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co 7TH6GLXDRUGQFUS7RNES7. |07/11/2016|07/05/2019| .......... 8,604 | ......2138,849 | .....248.5800 95,852 | ..oooveevumnnnmnninnnins | sevesssssssssssssnsisnns | ceveeeeeees 133,986 |...| oo 133,986 | ... 33,147 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceececesescccaccs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7H6GLXDRUGQFU57RNEY7. |07/11/2016|07/05/2019| .......... 9,002 |........2,372,716 | ......263.5900 | ........... 48,518 57,082 57,082 | ......... 14,090 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeueeerecrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |07/11/2016|07/05/2019| ........ 26,506 | .........6,583,521 | .......248.3800 | ......... 297,667 | oo [ cererrrnrerensenrnnnenes | cevsenneens 416,811 | . [ coevererens 416,811 | ...... 102,947 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeuceesescccsecs VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. |07/11/2016|07/05/2019] .....136,171 | .......33,816,768 | ......248.3400 | ...... 1,531,927 | coovvvvvevevrvvverinnnns | v w2, 145512 | | 2,145,512 529,742 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.veeerrrereeerns VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 07/11/2016] 07/05/2019] ......... 32423 | ........8/416,977 | ......259.6000 | ......... 214,964 269,891 | ... 269,891 | ....... 68,596 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 07/11/2016(07/05/2019] ......108,907 | ........28,136,028 | ......258.3500 767,792 982,128 | ... 982,128 | ...... 250,681 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 07/11/2016]07/05/2019] ......109,530 | ........28,110,751 | .......256.6500 | ......... 840,091 | coovvvveerrererrrnees | v 1,097,159 || s 1,097,159 | ........ 280,767 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 07/11/2016(07/06/2018| .......... 112 | 276,010 | .......248.3200 9,837 crrreeennnn 16,375 || 16,375 | e 4811 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 07/11/2016| 07/06/2018] ............574 | ccooeeccerns 149,842 | .......260.8400 2,281 3,159 | ... 3,159 828 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. |07/11/2016(07/06/2018| .......... 1,862 | oo 461,862 | .......248.0300 | .......... 16,740 27912 | ... 27,912 | e 8,181 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 07/11/2016| 07/06/2018] ............450 | .ccccoecccrns 116,790 | ......259.4700 | .............1,967 2828 |.. 2,828 | crerenene 772 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 07/11/2016(07/06/2018| ......... 4220 | ........1,046,781 | ......248.0300 | .......... 37,941 63,262 | ... 63,262 | ........ 18,544 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............ccoeuncrvvuveennes VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 07/11/2016]07/06/2018] .......... 9,683 | .........2,495,737 | ......257.7500 | ........... YK N IS e 11,232 || 71,232 20,224 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 07/11/2016(07/06/2018| ........ 19,823 | .........5,082,689 | ......256.4000 | ......... 106,649 | oovvovvvvvvevevrrverees [ oviininiirinniiiiininns | v 163,859 | .| ccccccce 163,859 | ......... 47,538 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 07/11/2016(07/06/2018| ........ 26,846 | ..........6,862,203 | .......255.6100 | ......... 152,219 236,89% | ... 236,896 69,369 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFU57RNE97. |07/26/2016(07/20/2018] ............... 88 | .o 21,817 | ......249.2000 662 1226 | ... 1,226 360 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........cceressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 07/26/2016(07/20/2018| .......... 1,627 | oo 423,692 | ......260.4100 5,825 9,507 |... 9,507 2,541 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccccucccccsucrics VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 07/26/2016(07/20/2018| .......... 7,389 | ........1,842,129 | ......249.3100 55,491 | oo | v | e 102,763 | .| cccccccce 102,763 | ......... 30,173 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS.........cccccceereuccesessccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7HBGLXDRUGQFU57RNEY7. | 07/26/2016(07/20/2018| ......... 1,765 | oo 457,148 | ......258.9900 | ............. 7,008 | cooooveeeemmvenemnmnnnns | eereresereressicneneeens e 11780 || 11,780 3,263 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........c..cemrreeerrrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS57RNEY7. |07/26/2016]07/20/2018( .......... 7457 | ........1,927,336 | ......258.4600 30,723 52,205 | ... 52,205 | ......... 14,620 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeccecresuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 07/26/2016(07/20/2018| ....... 11,615 | ........2,990,140 | ......257.4400 | ........... 51,454 88,914 | .. 88,914 25,351 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.ovmvererereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 07/26/2016]07/20/2018| ......... 29,358 | .........7,532,423 | ......256.5700 | ......... 137,983 | oo | v | v 241,880 | .| oo 241880 | ....... 69,801 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeuecesescccecc VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. |07/26/2016(07/19/2019] .......cc...332 | covccviccccs 89,547 | ......269.7200 | .....ccocnens 1,142 1,340 | ... 1,340 298 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.veverrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 07/26/2016]07/19/2019] ...cvvvr e 172 | 44,275 | ......257.9800 | ...ovvoverens 1,121 1595 |... 1,595 | oo 406 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeuccesesccceec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 07/26/2016{07/19/2019] ......... 6,141 | ........1,531,629 | ......249.4100 60,612 92,022 | ... 92,022 | ........ 22,787 003
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Showing all Options, Caps, Floors, Collars, Swaps

and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |07/26/2016|07/19/2019| .......... 1,073 | oo 284,047 | ......264.7400 | ........... 4,893 6,334 6,334 | e 1,537 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ceeeeereerccrecs VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |07/26/2016|07/20/2018 ............ 274 | ! 68,397 | ......249.3600 2,054 3,803 KX 0T 1,117 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccueuceesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |07/26/2016|07/19/2019 .......... 7,607 | ........2,012,778 | ......264.6000 | ........... 34,992 | .ooooeeiiiiviiiniiiiins | sevesesesssssssssessnens | o 45,365 | ... | oo 45,365 | ........ 11,029 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. (07/26/2016{07/19/2019] ......... 24,599 ...6,133,321 | .......249.3300 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFU57RNE97. |07/26/2016|07/19/2019 ............. (5] A 157,757 | ......255.5600 | ........... 4,550 6,635 6,635 | .......... 1,689 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |07/26/2016|07/19/2019] ......105,542 | ........26,316,776 | ......249.3500 | ...... 1,043,806 | .oovevevereverererernnes | crenenereraseneranennns cierern 1,586,250 | ... [ e 1,586,250 392,608 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFUS7RNES7. |07/26/2016|07/19/2019| .......... 8,408 | .......2,134,806 | ......253.8900 | .......... 67,183 99,428 99,428 25,218 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeuuuuuercrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |07/26/2016|07/19/2019 ........ 24,065 | ..........6,275,982 | ......260.7900 | ........ 135,728 | covvvevvvveveeerereeeees | cevmnmesnmsmnsnsssnnenes | s 186,797 | .o | coovevene 186,797 | ......... 47,012 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFUS7RNEY7. |07/26/2016|07/19/2019 .......... 5247 | ........1,370,393 | ......261.1800 29,016 39,685 39,685 9,964 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. |07/26/2016|07/19/2019| ....... 60,538 | ........15,688,467 | ......259.1500 | ....... 372,310 522,713 522,713 | ...... 132,592 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co 7TH6GLXDRUGQFUS7RNES7. |07/26/2016|07/19/2019 .......... 6,510 | ........1,682,519 | ......258.4400 | ... 41,536 58,791 58,791 | ... 14,943 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co 7THBGLXDRUGQFU57RNEY7. |07/26/2016|07/19/2019| ........ 77,007 | .......19,851,635 | ......257.7900 507,476 ..724,062 724,062 | ... 184,230 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccccs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co TH6GLXDRUGQFU57RNE97. |07/26/2016|07/20/2018 ............. 174 | 46,631 | ......267.3500 366 478 478 86 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccccreucceresuccsec VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co TH6GLXDRUGQFU57RNE97. |07/26/2016|07/20/2018 ............... 36 | s 8973 | ......249.0400 275 510 A [V - 150 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co TH6GLXDRUGQFUS7RNES7. |07/26/2016|07/20/2018 | .. ...248.7700 23,765 23,765 6,954 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNE97. |07/26/2016|07/20/2018 58 15,392 263.9300 160 238 238 56 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. (07/26/2016 |07/20/2018 ............. 221 | o 57,878 | .......261.7500 719 1,132 1,132 290 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeccecsescccrccs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |07/26/2016|07/20/2018 | .......... 1,628 | oo 406,087 | ......249.4100 | ... 12,146 22,504 22,504 6,611 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccccccccccsuccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co TH6GLXDRUGQFUS7RNEY7. |07/26/2016|07/20/2018 | .......... 1,465 | ............ 381,577 | ......260.4600 5,230 8,519 8,519 2,274 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceececesescccaccs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7H6GLXDRUGQFU57RNEY7. |08/15/2016|08/10/2018| .......... 1,101 | e 273,173 | ......248.1500 9,819 | oooieeiiemiviiimsuninns | sevesesssssesssssesssens | v 16,489 |...| oo 16,489 | .......... 4,740 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeueeerecrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |08/15/2016|08/10/2018 .......... 1,825 | oo 474,362 | ......259.9500 | ............. TT07 [ oeeeenmmmeenmnnnnnns | cevesssssssssssssssssess | cvvrveeeenens MAT || s 11,417 3,089 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeuceesescccsecs VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |08/15/2016|08/10/2018 .......... 1,402 363,865 259.5700 6,070 9,079 9,079 | ..o 2478 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.veeerrrereeerns VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/15/2016(08/10/2018| .......... 2,200 [ oo 570,147 | ......259.1600 9,812 L4782 ] (ENE Y — 4,069 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/15/2016(08/10/2018| .. ..1,014,191 | ......248.1200 36,501 61,331 61,331 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNE97. | 08/15/2016]08/10/2018] .......... ANAKI I— 445203 | .......259.8300 | ..o 7299 | o | s 210839 || 10,839 2,941 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 08/15/2016(08/10/2018| .......... 1,620 | .. 418,292 | .......258.2700 | ............. Y ACTA A (FRORRRRRRRNOIN IR L1764 11,764 3,293 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 08/15/2016|08/10/2018( ........ 11,886 ...3,060,391 | ......257.4700 59,432 92,407 92,407 | ........ 26,183 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/15/2016(08/10/2018| ........ 13,080 ....3,355,559 | ......256.5500 (GIRCT: K Y ISR [ 109,673 | ... oo 109,673 | ......... 31,432 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 08/15/2016]08/10/2018] .......... 1451 | e 360,041 | ......248.0900 | ........... 12,989 21,813 21,813 6,266 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 08/15/2016(08/10/2018| ....... 37,397 ....9,558,384 | ......255.5900 | ......... 212,043 338,410 338,410 | ......... 97,863 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns............cccesessccsen VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 08/15/2016]08/10/2018] ............257 | coccovcrcrc 63,828 | ......248.3300 2,270 3,810 3,810 | ........1,097 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/15/2016(08/10/2018| .......... 1294 | ... 331,308 | ......256.0400 | ........... AT | i | oo 11,302 || 11,302 3,256 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |08/15/2016(08/10/2018] ...........346 | ccocecvcccccs 87,585 | ......253.0200 2,309 3,791 3,791 | ... 1,109 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. |08/15/2016(08/09/2019] ............ 752 | wccevecceec 186,504 | .......248.0900 8,532 correeennnn 12,089 || 12,059 2,933 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........cceressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7TH6GLXDRUGQFU57RNE7. |08/15/2016(08/09/2019] ............ 208 | cooccvscvccces 53,516 | ......257.2500 | .....ccounens 1,546 2,041 2,041 517 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccccucccccsucrics VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. |08/15/2016(08/09/2019] ............... 97 | oo 26,109 | .......268.9400 390 426 426 97 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS.........cccccceereuccesessccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7HBGLXDRUGQFU57RNEY7. | 08/15/2016(08/09/2019] .......... 3,080 | .ooooverenen 792,776 | ......257.4200 22,697 29,903 29,903 | ...oeeeer 7,563 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.cerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNE97. | 08/15/2016]08/09/2019] .......... 6,533 | ..........1,620,440 | .......248.0300 | ........... LICT 1T (T (SRR I 105,099 | .| v 105,099 25,550 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeccecresuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 08/15/2016(08/09/2019 .......... 1,908 | ............ 503,874 | ......264.0600 | ........... 10,018 | coovovevcvevcererrennens [ v 12,022 || 12,022 2,939 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.ovmvererereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 08/15/201608/09/2019] ........ 23,052 | .........6,074,133 | ......263.5000 | ......... 124,479 | oo | v | v 151,010 .| e 151,010 [ ........ 37,117 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeuecesescccecc VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/15/2016(08/09/2019] ........ 17,260 | .........4,281,909 | .......248.0900 | ......... 195,895 276,859 276,859 | ....... 67,340 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.veverrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co THE6GLXDRUGQFU57RNES7. | 08/15/2016]08/10/2018] .......... 1,043 | oo 278,091 | .......266.6800 2,680 3,261 3,261 651 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeuccesesccceec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNE97. | 08/15/2016 | 08/09/2019 3,261 825,896 253.2700 29,316 e 80,164 | ] 40,164 | ......... 10,087 003
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Statement as of September 30, 2017 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |08/15/2016|08/09/2019| ........ 10,628 | ........2,708,928 | ......254.8800 88,533 | ..oovvuuuumeninnninnnins | sevesesssssessssessieens | ceveneeeens 119,709 | .| e 119,709 | ... 30,202 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............cveverrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. |08/15/2016 {08/09/2019 2,540 668,022 262.9500 | ........... 14425 | oo [ eesssnseeesesisis | e 17,285 | .| v 17,285 | oo 4,268 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccueuceesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |08/15/2016|08/09/2019 ......156,622 | .......38,875,134 | ......248.2100 | ...... 1,768,262 | ..ooovvvevevereverennnns | s 02,498,013 | | 2,498,013 | ....... 608,206 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co THB6GLXDRUGQFU57RNE97. [08/15/2016|08/09/2019] ........ 55,581 .....14,087,507 | .......253.4600 ..677,515 677,515 | ....... 170,266 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |08/15/2016|08/09/2019| .......... 4,605 | .........1,190,770 | ......258.6100 32,001 [ oovmveemvmmenmnmnmnenns | seresssssssssssssesssens | cerverernnen 572 | oo | e 41572 | ....... 10,500 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 08/15/2016 |08/09/2019)| ........ 42,152 | .......10,950,782 | ......259.7900 | ........ 276,098 353,381 353,381 88,957 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFU57RNEY7. |08/15/2016|08/09/2019| ........ 44,607 | ........11,624,532 | ......260.6000 | ........ 280,131 354,977 354,977 89,026 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeuuuuuercrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |08/15/2016|08/09/2019| ........ 81,946 | .......21,137,260 | ......257.9400 588,375 | .vcvvvrvesessrnenrnnes | wevessssssierernnssens | covineenes 770,981 | .| coovrvee 770,981 | ....... 194,916 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNEY7. |08/15/2016|08/09/2019| ........ 34,321 | ........8,846,328 | .....257.7500 | ... 248,830 326,663 326,663 82,600 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co TH6GLXDRUGQFU57RNE97. |08/15/2016|08/10/2018 ............ A73 | e 117,514 | ......248.2700 | ............. 4,194 7,040 7,040 2,025 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFU57RNEY7. |08/15/2016|08/09/2019| ........ 86,728 | .......22,258,803 | ......256.6500 663,471 881,712 881,712 223,016 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. |08/15/2016|08/10/2018 | .. ....248.1300 6,662 ..11,187 11,187 3215 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccccs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co TH6GLXDRUGQFU57RNEY7. |08/15/2016|08/10/2018 ............. 138 36,291 262.3300 492 690 690 | .ovvvreieren 174 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccccreucceresuccsec VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co 7TH6GLXDRUGQFU57RNE97. |08/15/2016|08/10/2018 ............... 45 | s 11,816 | .......260.8400 180 261 261 69 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co TH6GLXDRUGQFU57RNES7. |08/15/2016|08/10/2018 | .. ....248.3100 ....19,889 5724 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNE97. |08/15/2016|08/10/2018 ............ 529 | oo 137,979 | ......260.8700 2,095 3,038 3,038 803 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. 09/02/2016 |08/31/2018 ............. 330 | e 82,340 | .......249.8400 2,462 4,482 4482 | .o 1,283 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeccecsescccrccs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |09/02/2016|08/31/2018| .......... 7,504 ...1,949,202 | ......259.7700 29,189 | .oovevrreresrssrnennns [ rerrresesssininenneens | e 48,816 | .. | oo 48,816 | ....... 13,150 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccccccccccsuccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co 7TH6GLXDRUGQFUS7RNES7. |09/02/2016|08/31/2018 | .......... 1244 | ... 322,719 | ......259.5000 | ............. 4,925 8,285 8,285 2,244 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceececesescccaccs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |09/02/2016|08/31/2018| ........ 10,722 ...2,770,188 | ......258.3600 | .......... 45,998 | .. [ e | s 78,772 | .| oo 78,772 | ......... 21,753 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeueeerecrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFU57RNE97. |09/02/2016 {08/31/2018 919 236,175 256.9600 | ..coovee. 4,347 7,574 7,574 2,130 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeuceesescccsecs VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |09/02/2016|08/31/2018 .......... 3504 | ... 874,143 | ......249.4800 26,769 | ..ooovvrererrecriennns | revrressssssiinenneens | e 48,708 | .| oo 48,708 | ... 13,919 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.veeerrrereeerns VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 09/02/2016]08/31/2018 3,348 858,831 256.5000 | ........... 16,340 28,618 | ... 28,618 | oo 8,087 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 09/02/2016(08/31/2018 .. .687,310 | ......254.7000 ...14,842 26,453 | ... 26,453 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 09/02/2016] 08/30/2019] .......... 1,697 | oo 423,154 | ......249.3000 | ........... 17,160 25778 | ... 25,778 6,276 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. | 09/02/2016( 08/30/2019 ......... 2,263 | s 584,038 | ......258.1200 | ......... 15,001 21,260 | ... 21,260 5,327 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 09/02/2016] 08/30/2019] .......... 8,499 | ..........2,192,606 | .......257.9700 56,776 80,588 | ... 80,588 | ......... 20,199 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFU57RNE7. |09/02/2016(08/31/2018] ............307 | cccccvsccccces 76,519 | ......248.8500 2,438 4,439 | .. 4439 | .......... 1,264 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 09/02/2016] 08/30/2019] ............451 | ccccccecccnns 112,393 | ......249.2700 | .............4,568 6,858 | ... 6,858 | ...........1,670 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 09/02/2016(08/30/2019] ........ 18,288 | .........4,832,848 | ......264.2600 87,966 [ ...oocovvvevveevurivnnns [ eeveresssesessssscsisens | e 15413 || e 115,413 28,056 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............ccoeuncrvvuveennes VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 09/02/2016] 08/30/2019] .......... 3,153 | 785,902 | ......249.2600 | ........... KIS T [ORRRRONOIN U corrreeenen BT IT8 || 47,978 | ........ 11,678 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 09/02/2016(08/30/2019] ....... 18,993 | .........4,816,374 | ......253.5900 | ......... 157,450 231,337 | ... 231,337 | ......... 57,669 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 09/02/2016(08/30/2019] .........8,487 | .........2,172,942 | ......256.0300 62,465 90,203 | ... 90,203 22,617 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 09/02/2016(08/30/2019] ........ 28,582 | .........7,525,974 | ......263.3100 | ......... 144,626 | ..cooovvvvvvevvvcvcecees [ s | v 192,524 | .| ..cccc... 192,524 | ......... 47,186 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........cceressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7HBGLXDRUGQFU57RNEY7. | 09/02/2016 | 08/30/2019 ........ 43,261 | ........10,780,316 | ......249.1900 | ........ 439,536 660,550 | ... 660,550 | ....... 160,704 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccccucccccsucrics VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 09/02/2016(08/30/2019] ....... 45126 | ........11,463,404 | ......254.0300 365,973 536,622 |...| .o 536,622 | ....... 133,984 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS.........cccccceereuccesessccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7HBGLXDRUGQFU57RNE97. |09/02/2016 | 08/30/2019 32,008 8,313,693 259.0100 203,501 285,648 | ... 285,648 | ........ 71,459 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........c..cemrreeerrrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. [09/02/2016]08/30/2019] ........ 13,892 | ..........3,620,599 | .......260.6300 80,989 | ovvvvvrrrrirnrnens | v | s 111,661 | .o | v 111,661 | ......... 27,800 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeccecresuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNE97. |09/02/2016(08/31/2018| ............435 | ............. 108,430 | .......249.3800 3,339 6,081 | ... (0 1,737 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.ovmvererereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 09/02/2016] 08/30/2019] ......... 29694 | ........7,771,438 | .....261.7200 | ......... 163,612 222,404 | ... 222,404 | ........ 55,104 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeuecesescccecc VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 09/02/2016(08/30/2019] ........ 12,739 3,300,222 259.0600 80,512 [ .ooovvveevmmveunmnnnnens [ eeverernseseseseeenieens | e 113,020 | .o e 113,020 28,270 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.veverrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co THEGLXDRUGQFUS7RNES7. | 09/02/2016(08/30/2019] ........ 53,043 | .......13,720,092 | .......258.6600 | ......... K VY (Y SN 482,301 | ...| coovererens 482,301 | ....... 120,746 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeuccesesccceec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |09/02/201608/30/2019] ........ 47,030 | .......12,126,323 | ......257.8400 | ........ 316,515 | oo | | i 449,419 | .| .o 449,419 | ...... 112,659 003
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Showing all Options, Caps, Floors, Collars, Swaps

and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNE97. |09/02/2016|08/31/2018 ............ 730 | oo 182,001 | ......249.3100 5,628 | ..ovvvvverrresesssinns | severnnneesessnnnens | v 10,253 | ... | coovcrvcene 10,253 2,927 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ceeeeereerccrecs VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNE97. |09/02/2016 {08/31/2018] ......... 2,879 | oo 752,586 | .......261.3700 9,963 [ .ooveveeermnnennnnnnnnns | cevesssssssssssssesssens | cvereeerenens 16,199 | . | v 16,199 | coovoees 4,199 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccueuceesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7H6GLXDRUGQFU57RNEY7. |09/02/2016|08/31/2018| .......... 6,339 | .........1,652,469 | ......260.6800 23,074 38,006 38,006 | ......... 10,033 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co THE6GLXDRUGQFU57RNES7. (09/02/2016 {08/31/2018 | .. 622,990 | .......260.7100 8,674 ...14,288 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFU57RNES7. |09/02/2016|08/31/2018 ............. 930 | oo 242,430 | ......260.6300 3,395 5,602 5602 | ..o 1,480 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNE97. |09/02/2016 {08/31/2018] .......... 1422 | o 354,842 | ......249.4900 | ... 10,852 | covvvevveveveeereenneens | ermmsessssmmsssssnannes | cvesseesssns 19,759 || v 19,759 5,646 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFU57RNE7. |10/04/2016|09/28/2018 ............. (K I 157,003 | ......248.6700 5,360 9,265 9,265 2,590 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeuuuuuercrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. | 10/04/2016|09/28/2018 ........ 19,259 | .........4,989,526 | ......259.0800 | ........... 84,353 | ..oovvvvermmmennnnnnnnns | cevesssssssesssssssssnns | eeveneeeens 136,611 | .o | v 136,611 | ... 37,002 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFUS7RNEY7. | 10/04/2016|09/28/2018| .......... 1,156 299,414 259.0600 5,074 8,212 8,212 2,225 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co TH6GLXDRUGQFU57RNEY7. |10/04/2016|09/28/2018 ............. 821 | oo 206,271 | ......251.2900 5,968 | ..ovvvuvermmneunnnnnnnns | cevessssesssssssssessess | cvvreeenenens 10,282 | ..o | v 10,282 2911 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co 7TH6GLXDRUGQFUS7RNES7. | 10/04/2016|09/28/2018| .......... AN — 449,955 | ......257.9500 8,268 | ...oooovveurviiriiinnins | v | v 13570 || v 13,570 | oo 3,735 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co TH6GLXDRUGQFU57RNEY7. | 10/04/2016|09/28/2018 | .. ..223,079 | ......247.5800 8,145 ....14,062 ..14,062 3,898 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccccs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co 7TH6GLXDRUGQFUS7RNES7. | 10/04/2016|09/28/2018| .......... 6,753 | ........1,676,582 | ......248.2600 58,754 | ..oooooeeeevvvvimiinnnns | cevesesssssssssssssisins | ceveeeieens 101,455 | .| oo 101,455 28,278 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccccreucceresuccsec VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co TH6GLXDRUGQFU57RNEY7. |10/04/2016|09/28/2018 ............. 666 | ............ 170,707 | ......256.3200 3516 5,883 5883 | ..o 1,646 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co TH6GLXDRUGQFUS7RNEY7. | 10/04/2016|09/28/2018 | ..........4,846 ..1,227,833 | ......253.3500 ...31,017 53,011 53,011 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNE97. |10/04/2016|09/28/2018 3,605 913,354 253.3400 23,110 39,462 39,462 | ......... 11,189 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. [10/04/2016 {09/30/2019 ............. 583 | e 144,333 | .......247.3700 6,727 9,758 9,758 2,325 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeccecsescccrccs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. | 10/04/2016|09/28/2018| .......... 1,684 | oo 417,456 | ......247.9000 | ......... 14,954 25,817 25817 | coovcene 7,176 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccccccccccsuccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co TH6GLXDRUGQFUS7RNES7. | 10/04/2016|09/30/2019| .......... 4476 | ........1,157,876 | ......258.6900 30,436 | ..oooveeeeennennninnnnns | v | v 41227 || e 41227 | ........ 10,328 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceececesescccaccs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co TH6GLXDRUGQFU57RNEY7. | 10/04/2016|09/30/2019| ........ 11,568 | .........2,973,961 | .......257.0800 85,142 | ..ooooeeevevuiiiniinnnns | sevesesssssesesssssienns | o MTA57 || e 117,157 29,347 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeueeerecrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. | 10/04/2016|09/30/2019| ........ 46,381 | ........12,194,406 262.9200 253,702 327,395 327,395 | ... 80,828 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeuceesescccsecs VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co TH6GLXDRUGQFU57RNE97. |10/04/2016|09/30/2019 ............. 582 | oo 144,014 | ......247.4300 6,693 9,707 9,707 2,314 003
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Statement as of September 30, 2017 of the NATlONWlDE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.veeerrrereeerns VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 10/04/2016]09/30/2019] ........ 47321 | ... 11,971,623 | ......252.9900 | ......... 423,992 | oo | e | v 600,558 | ... | .o 600,558 | ....... 148,740 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 10/04/2016{09/30/2019 ..........3,474 886,020 255.0800 28,170 39,389 39,389 9,832 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........c..cvvrrveerrnreennes VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co THB6GLXDRUGQFUS57RNE97. | 10/04/2016]09/30/2019] ........ 52,950 .....13,905,750 | ......262.6200 | ......... 294,402 381,200 381,200 | ......... 94,278 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 10/04/2016{09/30/2019 .......... 7,788 | ........1,935,749 | .......248.5400 85,362 [ ..oovvvvevenvnnrnninnnns [ eeverrsesnsesesssesinens | e 123,368 | .| .ccoccce 123,368 29,697 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 10/04/2016]09/30/2019] ........ 19,403 | .........4,926,197 | .......253.8900 | ......... 166,671 234,753 234,753 58,364 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 10/04/2016(09/30/2019 ....... 96,204 | .......24,833,084 | ......258.1300 | ......... (TP Y SRR [N 916,212 | .| cored 916,212 229,590 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 10/04/2016|09/28/2018] ............459 | .ccccccccerns 113,427 | ......247.3700 | ...........4,196 7,239 7,239 2,003 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 10/04/2016(09/30/2019] .......... 7,788 ...2,031,422 | ......260.8500 | ......... 47427 62,811 62,811 | ooene 15,662 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns............cccesessccsen VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 10/04/2016]09/30/2019] .......... 9,256 ...2,415,633 | ......260.9800 55,999 covvveeeenenn 14,045 | ] 74,045 | ......... 18,455 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. | 10/04/2016(09/30/2019] .......... 4,007 ...1,082,570 | ......257.6800 28,651 39,189 39,189 9,820 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7THBGLXDRUGQFU57RNEY7. | 10/04/2016{09/30/2019 ........ 22,425 ...5,782,369 | ......257.8500 | ....... 158,996 | .oovvvvvvvvvererereeenes [ ovenmennmsmnnninsnnenns | s 217132 | ] e 217,132 | ......... 54,411 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 10/04/2016(09/30/2019] ....... 18,678 ...4,787,460 | ......256.3200 | ....... LV T T [N I 197,584 | .| .......... 197,584 | ......... 49,449 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........cceressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7TH6GLXDRUGQFU57RNE97. |10/04/2016(09/28/2018] ............... 60 | oo 14,715 | .......246.8200 563 970 970 267 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccccucccccsucrics VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 10/04/2016(09/28/2018| ......... 6,375 ....1,659,010 | ......260.2300 25,756 e 81,018 ] 41,018 | ....... 10,889 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS.........cccccceereuccesessccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7THBGLXDRUGQFU57RNEY7. | 10/04/2016(09/28/2018| ........ 10,738 ...2,794,064 | ......260.2000 | .......... 43,489 69,268 69,268 | ......... 18,398 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.cerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 10/04/201609/28/2018] .............598 | wcovvercerns 154,507 | .......258.2600 2,776 4,539 4539 | .o 1,244 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeccecresuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNES7. |10/04/2016(09/28/2018] ............290 | coccoveccccec 74772 | ......257.8700 | ..covvovere 1,380 2270 2,270 625 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.ovmvererereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 10/04/201609/28/2018] ............551 | wccovveccrrns 136,615 | .......247.9500 | ............. 4876 8,423 8,423 2,342 003
Equity/l | Bank of America
Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... NA......... ndex | Corp B4TYDEB6GKMZO031MB27.. | 10/18/2016(10/13/2017 .12,935,164 | ........12,935,164 | ...2,132.9800 | ....... LYECTCIETH Y O 01,635,384 [ ] s 1,635,384 | ....... 756,984 003
Morgan Stanley &
Equity/l | Co International
Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... NA......... ndex |Ltd 4PQUHN3JPFGFNF3BB653... | 10/18/2016]10/13/2017| .35,287,961 | ........35,287,961 | ...2,132.9800 | ...... 1,467,979 | oo, [ v 00erern8.585,002 | ... | ... 4,585,002 | ....2,259,932 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............crveecrrreveeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/04/2016] 10/31/2018] .......... 1,899 | oo 473,101 | ......249.1500 | ........... 14,735 27,304 27,304 | .........7,534 003
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Statement as of September 30, 2017 of the NATlONWlDE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.veeerrrereeerns VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 11/04/2016] 10/31/2018| ........ 16,230 | .........4,214,923 | ......259.7000 (77 /2 S ISR [ 112,697 | .| oo 112,697 | ........ 30,132 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 11/04/2016(10/31/2018] .. 31,445 259.0800 493 886 886 239 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co THE6GLXDRUGQFU57RNES7. | 11/04/2016] 10/31/2018 3,301 856,032 259.3400 | ........... 13,170 23,600 23,600 6,342 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 11/04/2016( 10/31/2018| .......... 2,597 | e 653,337 | ......251.5600 | ........... 17,401 32,331 32,331 9,016 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/04/2016] 10/31/2018] .......... 5,404 ...1,402,680 | ......259.5600 | ........... 21,184 37,955 37,955 | ......... 10,168 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFU57RNE97. | 11/04/2016(10/31/2018] ............936 | ............. 233,159 | ......249.0800 | ............. ViV (RO I L3514 13,514 | .. 3,727 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 11/04/2016] 10/31/2018] .......... 4,944 ...1,231,754 | ......249.1300 | .......... KIS A R [P W TUATA | A4 | ......... 19,635 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 11/04/2016( 10/31/2018| .......... 5,153 ...1,329,711 | ......258.0700 22,465 LA0,734 L 40,734 | ........ 11,110 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns............cccesessccsen VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 11/04/2016] 10/31/2018] ............ 109 | .cccccccvcc 27,935 | ......256.5900 526 963 963 266 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 11/04/2016( 10/31/2018| .......... 4,396 ...1,131,293 | ......257.3600 20,133 36,695 36,695 | ... 10,075 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. | 11/04/2016(10/31/2018] ..........1,529 | .ccecevcec 380,149 | .......248.6600 | ........... 12,215 22,603 22,603 6,216 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 11/04/2016( 10/31/2018| ......... 3,369 | ..ooovevenen 859,146 | ......255.0400 | ........... 18,056 33,307 33,307 9,274 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........cceressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7THBGLXDRUGQFU57RNE97. | 11/04/2016(10/31/2018] ............ 705 | cccevccceec 179,854 | .......255.2900 3,713 6,844 6,844 | .......... 1,904 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccccucccccsucrics VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/04/2016( 10/31/2019] .......... 4,244 ....1,097,911 | ......258.6900 27,247 39,639 39,639 9,858 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS.........cccccceereuccesessccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNE97. | 11/04/2016(10/31/2019] ............459 | ..ccccccc.... 113,997 | ......248.5700 | ............. 4779 7,291 7291 | oo 1,740 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.cerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 11/04/2016] 10/31/2019] .......... ACE TN — 436,011 ....249.4800 | .......... 17,477 26,619 26,619 6,395 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeccecresuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 11/04/2016(10/31/2019] .......... 5,245 ...1,351,901 | ......257.7700 35,296 51,680 51,680 | ......... 12,848 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.ovmvererereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 11/04/2016] 10/31/2019] .......... 1,290 | oo 321,897 | ......249.5000 | ........... 12,889 | oo | i 219632 || (ESICKY — 4,717 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeuecesescccecc VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 11/04/2016( 10/31/2019] ........ 22,358 ....5,908,205 | ......264.2500 | ....... 107,097 | coovvevvrvevceeeeveeeens [ ovimiiimimnniisnnninns | v 147,502 | ... | e 147,502 36,072 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.veverrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 11/04/2016] 10/31/2019] ......... 28,861 ...7,321,150 | ......253.6700 | ......... 237,525 356,457 356,457 | ......... 87,699 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeuccesesccceec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 11/04/2016f 10/31/2019] ........ 30,867 ...8,128,874 | ......263.3500 | ....... 165,262 | ..ooovvvvvevcnrvrreecens | i | v 216,026 | ...] ........... 216,026 53,092 003
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Statement as of September 30, 2017 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps

and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |11/04/2016|10/31/2018 ............... 38 | s 9,441 | ......249.5600 286 531 CK L I 147 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ceeeeereerccrecs VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 11/04/2016 | 10/31/2019] ......... 23,783 | .........5,935,383 | .......249.5600 | ......... 237120 | oo | cererererererseernnneees | eerneneeees 360,863 | ... | worrrere 360,863 | ......... 86,738 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccueuceesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co TH6GLXDRUGQFU57RNES7. |11/04/2016|10/31/2019 ............. 716 | oo 181,880 253.9900 5,800 8,696 8,696 | ....cccc 2,142 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 11/04/2016 | 10/31/2019] ......... 38,962 | .......10,090,820 | .......258.9900 ..246,631 357,502 357,502 88,904 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFUS7RNES7. | 11/04/2016|10/31/2019| ........ 88,427 | ......22,882,374 | ......258.7700 565,936 821,997 821,997 | ... 204,426 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 11/04/2016|10/31/2019| ........ 20,062 | .........5,218,553 | .......260.1200 | ........ 19,771 | coeveeerreveeererneeees | rmmsessmmmnsssnsnnenes | covesreees 172,017 || e 172,017 | oo 42,723 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFUS7RNES7. | 11/04/2016|10/31/2019| ........ 21,007 | .......5,480,210 | .......260.8800 | ........ 120,578 | coovvevvvvvveeeenveeeens [ viimiisisisnsisinninns | v 171,927 || v 171,927 | ... 42,630 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeuuuuuercrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. | 11/04/2016|10/31/2019| ........ 17,056 | .........4,475,539 | .......262.4000 90,227 [ coovvvvvermmnennmnmnnnns | eevessssssssssssssssssns | eeveseeeens 126,898 | ... | cccoocene 126,898 | ... 31,313 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFUS7RNES7. | 11/04/2016|10/31/2019 .......... 2,830 | oot 731,107 | ......258.3800 | ........... 18,449 26,912 26,912 6,692 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. | 11/04/2016|10/31/2019| ....... 65,328 | ........16,661,840 | ......255.0500 503,024 | ..ooovvvermmmennmnmnnnns | cevesssssesesssssssesnns | eevveeeeens 749,548 | .| oo 749,548 | ... 185,296 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFUS7RNEY7. |11/04/2016|10/31/2018 ............... 72 | s 17,995 | .......249.3400 554 1,026 1,026 283 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 11/04/2016|10/31/2018 | .. 174,251 | ......248.9400 5,502 2,807 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccccs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co TH6GLXDRUGQFU57RNES7. |11/04/2016|10/31/2018 ............. 284 | s 70,872 | ......249.5400 2,153 3,993 3993 | . 1,104 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccccreucceresuccsec VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co 7H6GLXDRUGQFU57RNEY7. | 11/04/2016|10/31/2018 .......... 6233 | ........1,626,792 | ......261.0100 22,001 38,800 38,800 | ......... 10,152 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co TH6GLXDRUGQFUS7RNES7. | 11/04/2016|10/31/2018| ........ 17,291 ..4,504,974 | ......260.5400 63,285 ..112,000 29,548 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNEY7. |11/04/2016|10/31/2018 ............. 209 | s 54,487 | ......260.7300 754 1,332 1,332 350 003
Equity/l
Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... N/A......... ndex |Societe Generale. O2RNE8IBXP4AROTD8PUA41.... [11/16/2016|11/15/2017 | .36,443,375 | ........36,443,375 | ....2,180.3900 | ...... 1,366,627 | cvoorverenreeriens | cerrenresenseniens 4,726,866 | ... | ... 4,726,866 | ....2,848,314 003
Equity/l
Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... NA......... ndex |Societe Generale. O2RNE8IBXP4ROTD8PUA41.... | 11/16/2016|11/15/2017 | .14,445,891 | ........14,445,891 | ...2,180.3900 596,615 1,824,504 || s 1,824,504 | ...... 996,057 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccccccccccsuccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co TH6GLXDRUGQFUS7RNES7. |12/02/2016|11/30/2018 ............. 158 | oo 39,380 | ......248.9700 | ... 1,656 2,313 2,313 632 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceececesescccaccs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co TH6GLXDRUGQFU57RNE97. |12/02/2016|11/30/2018 ............. 830 | oo 206,668 | .......248.8900 8,735 | oooeeeeeuuiviuinnnnnnns | sevesesssssesssssesssens | cvveeinienens 12,195 || s 12,195 3,329 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeueeerecrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |12/02/2016|11/30/2018 .......... 7,276 | ........1905,811 | ......261.9200 35,072 [ coovvvveermmmennmnmnnnns | seveessssssessssseessnns | cvvveeesneens 43,252 | .o | oo 43,252 | ... 11,281 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeuceesescccsecs VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/02/2016|11/30/2018] .......... 1,802 | oo 449,619 | .......249.4500 | ... 18,403 25,650 25,650 | covvenene 7,030 003
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Statement as of September 30, 2017 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps

and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNE97. |12/02/2016|11/30/2018 ............. 325 | e 85,485 | ......263.0700 | ............ 1,449 1,750 1,750 | oo 446 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ceeeeereerccrecs VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNES7. |12/02/2016|11/30/2018] ........ 11,946 | .........3,102,919 | ......259.7400 66,421 84,859 84,859 22,869 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccueuceesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co TH6GLXDRUGQFU57RNE7. |12/02/2016|11/30/2018 ............. 177 45,980 259.6400 992 1,268 1,268 342 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNES7. |12/02/2016|11/30/2018 | .. 171,820 | ......261.2000 3,329 4,152 4,152 1,096 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co 7TH6GLXDRUGQFU57RNE7. |12/02/2016 | 11/30/2018 8,944 2,316,044 258.9500 52,322 67,578 67,578 | ... 18,365 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 12/02/2016 | 11/30/2018| ........ 10,500 | .........2,697,225 | .......256.8700 | .......... 70,037 92,688 92,688 25,586 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFUS7RNE7. |12/02/2016|11/30/2018 ............. 558 | oo 143,048 | ......256.5700 3,786 5,029 5,029 | oo 1,391 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeuuuuuercrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |12/02/2016|11/30/2018 ......... 1,354 | oo 341,59 | ......252.2200 | ........... 11,864 | oo | ermnnnsnmmmnnnsssnnnnes | cvessseesses 16,344 | .| oo 16,344 4,536 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFUS7RNES7. | 12/02/2016|11/29/2019| .......... 1484 | ..o 388,268 | ......261.6500 | ........... 10,684 | ..ooovvvvvvevcvvvceeees [ viiniisisiniisiiininns | v 1,761 || v 11,761 2,892 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. |12/02/2016|11/29/2019| .......... 2815 | oo 702,130 | .......249.3900 35,192 [ oovvveeermmnennnnnnnnns | ceveeesssssesssssssssnns | cvveeserneen 43,288 | .. | ooerereren 43,288 | ... 10,295 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFUS7RNES7. | 12/02/2016|11/29/2019| ........ 10,663 | ........2,674,829 | ......250.8500 | ......... 125,398 | oovvovevvveceercveenens [ viinniiisinniiiinninns | s 152,926 |...| oo 152,926 | ......... 36,745 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 12/02/2016|11/29/2019| ........ 14,660 ...3,895,253 | ......265.7100 86,200 89,532 89,532 ..21,564 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccccs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co TH6GLXDRUGQFUS7RNES7. | 12/02/2016|11/29/2019| ........ 80,190 | .......20,156,440 | ......251.3600 922,981 11210792 | | 1,121,792 | ... 270,387 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccccreucceresuccsec VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co 7HBGLXDRUGQFU57RNEY7. | 12/02/2016|11/29/2019| .......... 7,556 | ........1,981,274 262.2200 52,890 57,808 57,808 | ......... 14,190 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co TH6GLXDRUGQFUS7RNES7. |12/02/2016|11/29/2019] .....106,989 | ........27,859,995 | ......260.4000 .817,398 ..914,927 914,927 225,543 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. | 12/02/2016|11/29/2019| ........ 46,842 | ......12,232,29 | ......261.1400 | ........ 345,693 383,045 383,045 | ......... 94,303 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. (12/02/2016 [ 11/29/2019] .......... 7,440 | .........1,942,098 | .......261.0400 55,129 61,210 61,210 | ......... 15,073 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeccecsescccrccs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |12/02/2016|11/29/2019| ........ 18,660 | .........4,739,893 | ......254.0100 | ......... 191,454 268,179 268,179 95,636 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccccccccccsuccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co 7TH6GLXDRUGQFUS7RNES7. | 12/02/2016|11/30/2018| .......... 1,363 | oo 341,715 | ......250.6200 | ........... 13,062 | covvveveveeeeerevveeeees | oveennmsssmnmsnssinnnns | eeesseesess 18,131 || v 18,131 5,003 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceececesescccaccs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co TH6GLXDRUGQFU57RNES7. | 12/02/2016|11/29/2019| ........ 30,601 | ..........7,956,071 259.9900 238,691 228,279 228,279 26,249 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeueeerecrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |12/02/2016|11/29/2019] .....191,973 | .......49,319,786 | ......256.9100 | ...... 727,757 | coovevevevevevererenenes | covessns 002,008,676 | ... | ... 2,008,676 | ....... 494,775 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeuceesescccsecs VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. |12/02/2016|11/29/2019 ........ 40,532 | .......10,513,580 259.3900 325,066 368,028 | ... | worrrern 368,028 | ......... 90,833 003
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Statement as of September 30, 2017 of the NATlONWlDE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.veeerrrereeerns VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/02/2016] 11/30/2018] .......... 3,034 | v 760,923 | ......250.8300 28,728 39,842 39,842 | ........ 11,005 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. | 12/02/2016 11/30/2018] .. ...32,285 | .......261.5200 611 759 759 ..199 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 12/02/2016] 11/30/2018] .......... 4336 | ........1,133,294 | ......261.3600 | ........... 21,681 27,012 27,012 | ........7,115 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co TH6GLXDRUGQFUS7RNES7. | 12/02/2016(11/30/2018] .......cccc.. 161 | o 40,489 | ......251.9400 | ... 1,430 1,973 1,973 547 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/02/2016] 11/30/2018] ............ 272 | coccvvcrcrc 68,837 | .......253.1600 2,260 3,092 3,092 860 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 12/02/2016( 11/30/2018| ......... 6,827 | ........1,770,627 259.3600 38913 e 89,965 || 49,965 | ........ 13,522 003
Equity/I
Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life.............. N/A......... ndex | Societe Generale. O2RNE8IBXP4R0OTD8PUA41.... | 12/16/201612/15/2017| .39,200,229 [ ........39,200,229 | ....2,262.0300 | ...... 1,372,008 | oo [ o cn4,491,239 ......4,491,239 |...3,373,323 003
Equity/I
Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... NAA......... ndex | Societe Generale. O2RNE8IBXP4ROTD8PUA41.... | 12/16/2016|12/15/2017 .15,636,100 | ........15,636,100 | ....2,262.0300 | ......... LSIeT 2 Y O 001,938,555 [ | e 1,938,555 | ....1,436,211 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............ccoeuncrvvuveennes VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/29/2016] 12/28/2018] ............903 | ............. 231,563 | ......256.4600 | ............7,097 8,342 8,342 2,290 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 12/29/2016( 12/28/2018| .......... 7,706 ...2,032,462 | ......263.7400 38,609 v BOAAT L] 40,447 | ........ 10,203 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7THBGLXDRUGQFU57RNEY7. | 12/29/2016| 12/28/2018| ..........8,873 ...2,310,490 | .......260.4000 55,012 61,267 61,267 | ........ 16,302 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/29/2016 12/28/2018| ........ 11,345 ...2,992,238 | ......263.7400 56,841 59,548 59,548 | ... 15,023 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........cceressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 12/29/2016 12/28/2018| ....... 31,316 ....8,169,927 | ......260.8900 | ....... 188,520 208,039 208,039 55,016 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccccucccccsucrics VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/29/2016( 12/28/2018| .......... 1311 | 346,398 | .......264.1700 6,386 6,631 6,631 | ..cccco.o.. 1,658 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS.........cccccceereuccesessccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7THBGLXDRUGQFU57RNEY7. | 12/29/2016( 12/28/2018| ......... 3,366 | ...ooverenen 879,357 | ......261.2500 | ........... 19,792 21,728 21,728 | ..o 5,719 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.cerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/29/2016] 12/28/2018] .......... 9,125 ...2,380,952 | ......260.9400 | ........... 54,747 60,377 60,377 | oo 15,957 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeccecresuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/29/2016( 12/27/2019] .......... 3,293 | ..o 841,422 | ......255.5200 35,004 37,519 37,519 9,067 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.ovmvererereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/29/2016]12/27/2019] .......... 9,191 | .........2,355,026 | .......256.2200 | ........... (ST (T [P (SRR I 100,870 | ... | weeereerene 100,870 | ......... 24421 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeuecesescccecc VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 12/29/2016 12/27/2019] ........ 55,926 | .......14,328,923 | ......256.2100 | ......... 576,602 | ..o | v | i 614,088 | .| ..o 614,088 | ...... 148,671 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.veverrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 12/29/2016] 12/28/2018] ............434 | ccooeeccenns 109,999 | .......253.1800 | ............. 4,106 4,988 4988 | .......1,373 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeuccesesccceec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFUS7RNE7. | 12/29/2016 12/27/2019] ........ 28,397 | .........7,490,613 | ......263.7800 | ......... 207,016 200,220 200,220 | ......... 47,994 003
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Showing all Options, Caps, Floors, Collars, Swaps

and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFUS7RNEY7. | 12/29/2016|12/27/2019| ........ 73,839 | ......19,418,185 | ......262.9800 558,967 | ..ovvvrverrsnnnnnnnes [ weveessssnerennnesens | covneened 547,378 | ... | oo 547,378 | ...... 131,740 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ceeeeereerccrecs VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. |12/29/2016|12/27/2019] ......187,284 | .......47,929,719 | ......255.9200 | ...... 1,955,245 | .oovvvveveverererernnes | coversnnennnnens 10erenn2,088,769 | ... | e 2,088,769 | ...... 505,330 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccueuceesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co TH6GLXDRUGQFUS7RNEY7. |12/29/2016|12/27/2019] .....174,025 | .......45,476,281 | ......261.3200 | ...... 1,425,267 | ..oovvvvevevrvvrerinnins | v e 1,427,860 | ... | e 1,427,860 | ....... 345,827 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |12/29/2016|12/27/2019] ......285,393 | .......74,442,033 | ......260.8400 | ...... 2,388,743 crerennn2,409,832 2,409,832 | ...... 584,333 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFUS7RNES7. | 12/29/2016|12/28/2018| .......... 2241 | oo 572,302 | ......255.4100 | ... 18,710 22,246 22,246 | oo 6,125 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. |12/29/2016|12/28/2018 ............. KIS 77,619 | ......256.0400 2,440 2,883 2,883 | v 792 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFUS7RNES7. | 12/29/2016|12/28/2018| .......... 1,603 | .ooov 410,107 | .......255.8900 | ......... 13,014 | oo [ niisiiiiisisiiniins | v 15401 || v 15,401 | ....cccce. 4,236 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........c..cvverveerrnreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. |12/29/2016 | 12/28/2018 | ............. 1Y - 148,174 263.5100 2,862 3,010 3,010 | oo 763 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFUS7RNES7. | 12/29/2016|12/28/2018| .......... 1128 | oo 285,872 | ......253.4600 | ........... 10,501 | oo | ovemmsesmsmsssssinnnnes | oo 12721 || e 12,721 3,503 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. | 12/29/2016|12/28/2018 .......... 1478 | oo 379,101 | ......256.5200 | .......... 1572 | oo | ovmmsssnsmmmassssnnnnns | cvesssessses 13597 || v 13,597 | ..........3,733 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFUS7RNES7. |12/29/2016|12/28/2018 ............. 242 | ) 61,457 | ......253.6500 2,231 2,700 2,700 | oo 744 003
Equity/I | Bank of America
Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life. ndex | Corp B4TYDEB6GKMZO031MB27.. |01/17/2017|01/12/2018|.17,981,281 | .......17,981,281 | ...2,274.6400 ...873,759 <1eren:2,164,000 .2,164,000 | ...1,490,241 003
Equity/I | Bank of America
Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... NAA........ ndex | Corp B4TYDEB6GKMZO031MB27.. |01/17/2017|01/12/2018 | .40,702,628 | ........40,702,628 |...2,274.6400 |.......cccoooesururce. 21,363,945 | c0ereni4,509,986 | ... | ........ 4,509,986 | ....3,146,041 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccccreucceresuccsec VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co 7H6GLXDRUGQFU57RNES7. |01/17/2017|01/11/2019 42 10,759 255.5600 380 417 M7 37 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co TH6GLXDRUGQFUS7RNES7. |01/17/2017|01/11/2019 | .. ..1,215,546 | ......261.3600 29,951 30,142 30,142 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |01/17/2017|01/11/2019| .......... 5,834 1,523,943 | ... 261.2300 | .cooovocoiinceeciiiceens | e 37,861 38,199 38,199 338 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........c..cemrvveerrrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS57RNES7. |01/17/2017|01/11/2019] .......... 5779 ....1,508,601 10261.0700 [ covvovovrecrrerrreens | e 37,849 38,318 38,318 | v 469 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeccecsescccrccs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNEY7. |01/17/2017|01/11/2019 ............. 816 | ..ccooone 213,637 | ......261.7200 5,134 5,141 5,141 7 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccccccccccsuccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co TH6GLXDRUGQFU57RNES7. |01/17/2017|01/10/2020 ............ 308 | oo 78,701 | ......255.8300 3,458 3,463 3,463 5 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceececesescccaccs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7H6GLXDRUGQFU57RNEY7. |01/17/2017|01/10/2020 | .......... 4,806 ...1,231,186 | ......256.1700 53,252 53,133 53,133 [ .o (119) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeueeerecrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |01/17/2017|01/10/2020 | ........ 30,483 17,808,205 | ......256.1500 | ..oovvovrvrrrerrrrrcenns | crrrerens 338,056 337,358 337,358 (698) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeuceesescccsecs VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. |01/17/2017|01/10/2020] ........ 12,077 ...3,182,754 | ......263.5400 96,132 87,156 87,156 (8,976) 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.veeerrrereeerns VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 01/17/2017]01/10/2020] ........ 18,464 | .........4,740,706 | ......256.7500 | ...cooovrvmmecrrerrenns | correnens 199,414 | i | v 197,849 | .| v 197,849 | .......... (1,565) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 01/17/2017{01/10/2020] ........ 34,339 ....263.2000 ....277,800 253,100 253,100 ...(24,700) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. |01/17/2017]01/11/2019] ...........vc.d LT [ 21,279 | .......256.0300 731 797 797 66 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co TH6GLXDRUGQFU57RNES7. | 01/17/2017(01/10/2020] ........ 66,927 | .......17,133,217 | ......256.0000 | .....ccocooucruimumrucec | correnee FLIRETO N [N IOV 746,643 | .| oo 746,643 (258) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 01/17/2017]01/10/2020] ........ 87,062 | ........22,851,931 | ......262.4800 [ ....ccooovrvrrererieene | wovreene 728,706 | .oooovvevercrecrrinrins | vl 670,728 | .| .oovoonent 670,728 ....(57,978) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 01/17/2017{01/10/2020] ........ 59,784 | .......15,350,858 | ......256.7700 | .....ccccooucimimmmieeec | correre 645,672 639,909 639,909 (5,763) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 01/17/2017]01/10/2020] ....... 40,829 | .......10,719,254 | .......262.5400 | .....cccoooimmmmmmunne | corvecrc 340,514 | oo | s 313,400 | ... oo 313,400 ..(27,114) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. |01/17/2017(01/10/2020] ......163,883 | ........42,803,056 | ......261.1800 1455284 | 001,365,381 [ ] s 1,365,381 (89,903) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............ccoeuncrvvuveennes VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 01/17/2017]01/10/2020] ......120,204 | ........31,441,768 | ......261.5700 e 1,048,179 [ | 978,434 | .. ..o 978,434 ....(69,745) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. [01/17/2017(01/11/2019] .......cc. 274 | coccccccccecc 70,000 | .......255.5600 2,473 2,711 2,711 238 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. 01/17/2017(01/11/2019] ............459 | cccccccccccc 117,574 | ......256.1700 covereennnn 4,007 4,359 4,359 352 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFU57RNE7. |01/17/2017(01/11/2019] ............460 | ............. 122,142 | ......265.3300 2,302 2,139 2,139 | oo (163) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........cceressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 01/17/2017{01/11/2019] .......... 5,028 | ... ,285,777 | ..cc...255.7000 | ovovvevevvverevivnnenns | s 45,055 | ..o corrreeenesn 89,306 [ | e 49,306 | ........... 4,251 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccccucccccsucrics VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. |01/17/2017{01/11/2019] .......... ANEA I I— 444,389 | ......256.7400 | ..o | corveiene (LY cirrreennn 15,809 || 15,809 | ......... 1,183 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS.........cccccceereuccesessccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7HBGLXDRUGQFU57RNEY7. | 01/17/2017{01/11/2019] .......... 2,720 | et 710,502 | ......261.2600 | ...oooovvvvecrrrrrrccens [ v 17,622 | oo covreeeeen 11765 || 17,765 | oo 143 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.cerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. | 01/17/2017]01/11/2019] .............988 | wccovveccc 260,825 | .......264.0600 5,363 5,126 5,126 (237) 003
Equity/l
S&P500 Index CALL Spread (SPX) Options........ VAGLB Hedge - Indexed Universal Life............... NA......... ndex | Wells Fargo & Co. KB1H1DSPRFMYMCUFXTO09. | 01/18/2017(01/12/2018| .......... 9,089 | .......20,675,227 | ...2,274.6400 | ......cocoeecevueueninns | e 904,946 | ..o 001,882,563 .| e 1,882,563 | ...... 977,618 003
Equity/I
S&P500 Index CALL Spread (SPX) Options........ VAGLB Hedge - Indexed Universal Life............. N/A......... ndex | Wells Fargo & Co. KB1H1DSPRFMYMCUFXT09. [01/18/2017[01/12/2018 .....cvceovvevevvces | covervevreviiirrrrrcrrnnnns | ...2,274.6400 (0) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 02/06/2017 [ 10/31/2017] ........ 21,763 | ........5,418,151 | ......248.9600 | ......cccoouermmmuuueccc | correre 157,565 226,096 226,096 68,531 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co THE6GLXDRUGQFUS7RNES7. |02/06/2017 [ 10/31/2017 | w.cccvvvvvevevranes | worrerrerrrrviiirennnes | 2000..259.8900 (0) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |02/06/2017 [ 11/30/2017] ........ 44,402 | .......11,120,805 | .......250.4600 KITICT [ IOV 499,233 | .| ..o 499,233 | ...... 140,469 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL SPREAD Options...........c...... VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co THE6GLXDRUGQFUS7RNES7. |02/06/2017 [ 11/30/2017 | ....ccvvvvevevrrnns | worrerrevrvrvecsrcnnnes | 00000..265.7200 (0) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options. .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNE7. |02/06/2017(01/31/2018] ....110,201 | ........28,305,091 | ......256.8500 736,406 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options................. VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co THE6GLXDRUGQFUS7RNES7. |02/06/2017|01/31/2018 ....ccvvvevvvraens | worrrerrcvnervviicrannees | 000 277.5500 (0) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co TH6GLXDRUGQFU57RNE7. |02/06/2017 [ 12/29/2017] ....111,178 | ........28,438,218 | ......255.7900 | .....ccccoouereemumuecec | crrruve UARTCKIST [N DO 811,063 | ... | corercd 811,063 99,524 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options..........cc...... VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 02/06/2017 [ 12/29/2017 | ....ccvvvvvvevvaans | worvrerrcrrnrviiicriennes | 000er.275.9400 (0) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFUS7RNES7. |02/13/2017(02/08/2019] .......... 1,319 | o 339,229 | ......257.2200 | ...ooovvvvvvererrrrrenns | v 13,399 | oo e 11,840 || 11,840 | ..oooove (1,559) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 02/13/2017]02/07/2020] ........ 60,497 | ........15,562,912 | ......257.2500 [ ...ccooovvrvrrercrierne | wovrunene 753,795 637,119 | ... 637,119 | ...... (116,676) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFUS7RNES7. |02/13/2017 | 02/07/2020] .....122,240 | ........32,210,337 [ ......263.5000 | ...........ccc0oec0n.... | ......1,168,618 898,457 | ... 898,457 | ... (270,161) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns............cccesessccsen VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 02/13/2017]02/07/2020] ......222,502 | ........57,249,770 | ......257.3000 | ......ccccoeooueruruuccr | -....2,765,700 2,336,935 | ... 2,336,935 | ...... (428,765) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. |02/13/2017 | 02/07/2020] ......119,898 | ........31,535,682 | ......263.0200 | .............c.cec.... | -.....1,170,209 907,383 | ... 907,383 (262,826) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. |02/13/2017[02/07/2020] .....408,028 | ...... 106,976,718 | ......262.1800 | ...coocvvvrvevervencecns | 00,129,241 | i w3247 877 | ] ... 3,247 877 | ... (881,364) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFUS7RNES7. |02/13/2017(02/08/2019] .......... 2,954 | ... 759,675 | ......257.1700 30,072 26,610 | ... 26,610 (3,462) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........cceressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. |02/13/2017|02/08/2019 .......... 1,605 | oot 413,523 | ......257.7000 | ..ooovevevvmmreermnninns | s 15,886 | .ooovovercrcrercrerene corrreeennn 13,936 || 13,936 | ..ooveven (1,950) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccccucccccsucrics VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. |02/13/2017(02/08/2019] .......... 1,337 | oo 353,872 | ......264.7100 8,903 6,777 | ... 6,777 (2,126) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS.........cccccceereuccesessccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7HBGLXDRUGQFU57RNEY7. |02/13/2017[02/08/2019] ......... 8,936 | .........2,342,636 | ......262.1700 69,072 55,715 | ... 55,715 | .......(13,357) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........c..cemrreeerrrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. [02/13/2017]02/08/2019] ........ 13,087 | .........3,424,651 | ......261.6900 | ...ccoovrrrrrmmreirres | vorreeene 104,039 84,721 | ... 84,721 | ........(19,318) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeccecresuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. |02/13/2017[02/08/2019] ........ 12,240 | ........3,198,955 | ......261.3500 | ..ooooovoveumrievririnns | v 99,145 81,353 | ... 81,353 | ......(17,792) 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.ovmvererereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 02/13/2017]02/08/2019] ............315 | v 82,950 | ......263.7200 2,221 1,731 | ... 1,731 | o (490) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeuecesescccecc VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNES7. |02/13/2017(02/07/2020] ....... 16,560 | .........4,261,473 | ......257.3400 | ..o | worruvens 205,508 | ..o | e 173,551 | .| v 173,551 | .......(31,955) 003
Morgan Stanley &
Equity/l | Co International
Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... NA......... ndex |Ltd 4PQUHN3JPFGFNF3BB653... | 02/16/2017]02/15/2018| .16,186,848 | ........16,186,848 | ....2,349.2500 592,439 01,405,299 [ ) s 1,405,299 | ....... 812,860 003
Morgan Stanley &
Equity/l | Co International
Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... NA........ ndex | Ltd 4PQUHN3JPFGFNF3BB653... | 02/16/2017]02/15/2018] .62,316,885 | ........62,316,885 | ...2,349.2500 | .......coovovvvvvvecenne | 000 2,037,762 | oo 8,708,951 [ L] 4,708,951 | ...2,671,189 003
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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
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I
S&P500 Index CALL Spread (SPX) Options........ VAGLB Hedge - Indexed Universal Life............ N/A......... ndex | Wells Fargo & Co. KB1H1DSPRFMYMCUFXT09. |02/22/2017|02/15/2018] .......... 9,504 | ......22,328,118 | ....2,349.2500 | .......ccccormmeurrrrc | 221,035,025 | covovveorirnnens e 1,661,702 [ | e 1,661,702 626,677 003
Equity/l
S&P500 Index CALL Spread (SPX) Options........ | VAGLB Hedge - Indexed Universal Life. ndex | Wells Fargo & Co. KB1H1DSPRFMYMCUFXTO09. | 02/22/2017|02/15/2018 .. ....2,607.6700 0) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 03/02/2017]02/28/2019] ............ 764 | wccovvecccrns 199,211 | .......260.8700 6,995 5350 | ... 5,350 | oo (1,645) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co TH6GLXDRUGQFUS7RNES7. |03/02/2017 | 02/28/2020] ........ 35,574 | .........9,505,148 | ......267.1900 | ....cccocooucrummuuieeec | correre 311,633 209,980 | ... 209,980 | ...... (101,653) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 03/02/2017]02/28/2020] ........ 89,652 | ........23,857,304 | ......266.1100 [ ...ccooovrrmrrercrrerne | wovrunene 824,799 567,080 | ... 567,080 | ...... (257,719) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. |03/02/2017 | 02/28/2019] .......... 1,652 | oo 431,613 | ... 261.2700 | ..ooovevevvevreerinninns | v 14,802 | cooovovereiccrcrcie e 11231 ] 11,231 (3,571) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 03/02/2017]02/28/2019] .......... 2,373 | e 630,395 | .......265.7000 | .....ccoocvvemmerrrrins | crvrrrinnns 16,537 | covovvvevereeerereinins corrreeenen 11,322 || 11,322 (5,215) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFU57RNES7. |03/02/2017(02/28/2019] ............937 | ............ 248,530 | .......265.2400 6,709 4647 | ... 4,647 (2,062) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns............cccesessccsen VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 03/02/2017]02/28/2019] .......... 5962 | ..........1,583,455 | .......265.6100 | .....ccccooeommummmrri | cevrrrirens 41,791 28,665 | ... 28,665 | .......(13,126) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co 7TH6GLXDRUGQFUS7RNES7. |03/02/2017 | 02/28/2020] ......... 4,630 | .........1,210,699 | ......261.4800 | .....cccccoocrmimmmcicc | crrrurcic 51,997 38,801 | ... 38,801 | .......(13,196) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7THBGLXDRUGQFU57RNEY7. | 03/02/2017 | 02/28/2020] ........ 13,178 | .....3,442,364 | ......261.2300 | ..ooovovvovmerivrmnninns [ e 149,433 | ..oovvevvvvvvrivnnininns | e 112,041 || e 112,041 | .......(37,392) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 03/02/2017 | 02/28/2020] ........ 31,048 | .........8,310,388 | ......267.6600 | ......ccccoooomemurieccc | crrrere PLTRCIZ [N IS 177,754 | .| e 177,754 (88,640) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........cceressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7HBGLXDRUGQFU57RNEY7. | 03/02/2017 | 02/28/2020] ........ 59,998 | .......15,661,794 | ......261.0400 | ....cccooommermmmmuruucc | correre GRINAKT R IR 515,751 | .| coved 515,751 | ..... (170,022) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccccucccccsucrics VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFU57RNE7. |03/02/2017(02/28/2019] ............... 61 | e 21,267 | .......347.8900 727 723 | .. 723 4) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS.........cccccceereuccesessccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7THBGLXDRUGQFU57RNEY7. | 03/02/2017 | 02/28/2019 ........ 28,415 | .......10,048,442 | ......353.6300 | ......ccoooocrmmmmuruiec | correne 264,545 | oo | e 246,749 | .| e 246,749 | .......(17,796) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........c..cemrreeerrrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS57RNEY7. |03/02/2017)02/28/2019] .......... 1,489 | oo 531,042 | .......356.6700 | ..cooovrerrrrrrerrrns | e 12,090 | oo e 10,818 | | v 10,818 | coovveeeod (1,272) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeccecresuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. |03/02/2017 | 02/28/2019 .......... 2,803 | ..........1,003,457 | ......357.9800 | ....cccooomucrmmmmmrunec | correrere 21416 | oo correeeennn 18,800 [ | o 18,800 (2,616) 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.ovmvererereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 03/02/2017]02/28/2019] ......... 20,006 | .........7,055,319 | ......352.6600 [ ....coooorrrrewerieree | wevrurnne 194,458 | ..ooovvvvevvcrens | v 183,496 |...| oo 183,496 | .......(10,962) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeuecesescccecc VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co THBGLXDRUGQFU57RNEY7. | 03/02/2017 [ 02/28/2019] ........ 17,390 | .........6,129,538 | .......352.4700 | ....coooeoemerevvvmriens | ovrianns 170,424 | ..ooovevvvvriiiininns | v 161,203 | ... | cccccce 161,203 (9,221) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.veverrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 03/02/2017]02/28/2019] .......... 1,810 | e 642,282 | ......354.7600 | ..oovorvrrrerrrerrrenens | cverererens 16,041 | oo RSSO, V1 £ ) OO ISP 14,731 | e (1,310) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeuccesesccceec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |03/02/2017[02/28/2019] .......... 4217 | ........ 1,489,290 | ......353.1700 | ..cooooooomvcruiimnacac | ot 40,061 37,586 | ... 37,586 (2,475) 003
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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
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7H6GLXDRUGQFU57RNE97. |03/02/2017 |02/28/2019 9,904 3,515,980 355.0100 86,758 | ... | o 79419 || e 79419 | e (7,339) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ceeeeereerccrecs VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNES7. |03/02/2017|02/28/2019| ........ 12,343 | ... 4,345,180 | .......352.0300 | ..ooovereermememmmrnenes | comrenene 123,309 [ .ooovveeeeemmeennnmnenes | s 17,242 || oo 117,242 | ........ (6,067) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccueuceesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co TH6GLXDRUGQFU57RNEY7. |03/02/2017|02/28/2020 | ........ 29,722 | ......10,301,939 | .....346.6100 | ....cccoooomermmmmuuuuee | correre 465,149 | .ooovvvrvveeerrieniens | i 435,999 | ... [ .o 435,999 (29,150) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNE97. |03/02/2017 |02/28/2019)| .. ..398,127 | ......344.0700 ..16,038 ....16,486 .16,486 ..A448 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFU57RNES7. |03/02/2017|02/28/2020 | ........ 52,598 | .......18,255,146 | ......347.0700 | ....ccccoomermmmmmuuee | crrrene 811,585 | i | e 757,740 | .| oo 757,740 (53,845) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |03/02/2017 |02/28/2020 ........ 66,832 | .......23,697,970 | ......354.5900 | ...ccoevemmmermmmmururns | correree 809,336 | e | e 703,342 |...| o 703,342 | ... (105,994) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFUS7RNES7. |03/02/2017|02/28/2020 | ........ 81,570 | .......28,225,577 | ......346.0300 | ......cccoumirurunue 201,299,406 | ..o 1223949 || 1,223,949 | ........(75,457) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeuuuuuercrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |03/02/2017|02/28/2020 | ........ 63,236 | ........22,400,170 | ......354.2300 | ..ccooerevrrermrmrurerns | correree VEET (TN Y D 676,118 | .. [ overeren 676,118 |.......(99,158) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNES7. |03/02/2017|02/28/2020 | ......174,049 | ........61,435,989 | ......352.9800 2,222,612 001,964,837 || s 1,964,837 | ... (257,775) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. |03/02/2017|02/28/2019| .......... 2,735 | oo 948,339 | ......346.6900 | ...ooovvrvrvrrrerrrernns | crererirenn 34,165 34,354 | .. 34,354 | oo 189 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co 7TH6GLXDRUGQFU57RNES7. |03/02/2017|02/28/2019| .......... 1511 | 517,709 | ......342.7200 22,055 22,906 | ... 22,906 851 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. |03/02/2017|02/28/2019 | .. 616,989 | ......348.0600 20,935 20,783 | ... 20,783 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccccs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co 7TH6GLXDRUGQFUS7RNES7. |03/02/2017|02/28/2019| ......... 6425 | ........2,230,374 | .....347.1200 | ...ccocoooocimimmmuiec | corrmrenens eI N ISR 78,990 | ... 78,990 86 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccccreucceresuccsec VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co 7HBGLXDRUGQFU57RNEY7. |03/02/2017|02/28/2019| .......... 5926 | ........2,032,249 | ......342.9100 85,934 89,093 |.. 89,093 | ......... 3,159 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co TH6GLXDRUGQFUS7RNES7. |03/02/2017|02/28/2019| ........ 10,537 ...3,660,941 | ......347.4400 127 475 (232) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNE97. |03/02/2017|02/28/2019 ............. 389 | oo 138,374 355.8900 3,270 2,960 |... 2,960 (310) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. |03/02/2017 {02/28/2018] ........ 49,411 | ........12,989,721 | ......262.8900 | ....cooomrrrerrmmrrerrs | v 250,021 | oo | eevernenns 155,928 | ... | covvrrens 155,928 | ........(94,093) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |03/02/2017 | 02/28/2018| ........ 89,451 | .......23,201,886 | ......259.3800 | .....ccoooomcrmmmmuruues | correre 628,843 | ... | e 463,350 | ... [ .o 463,350 |..... (165,493) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options................. VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co TH6GLXDRUGQFUS7RNES7. |03/02/201702/28/2018 | .......ocooovvvverce | covvsvsvscsscisssssiscscs | 20002787300 0) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7TH6GLXDRUGQFU57RNES7. |03/02/2017 | 02/28/2018 | .....ccvvvvvvvvvereas | covvrvcvscsssisssssiscscas | 200....280.5700 0) 003
Equity/I | Bank of America
Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... N/A......... ndex | Corp B4TYDEB6GKMZO031MB27.. |03/16/2017|03/15/2018 | .36,763,230 | ........36,763,230 | ....2,385.2600 | ......ccouverrerrerrre 1,227,892 2,336,779 | ... 2,336,779 | ....1,108,887 003
Equity/l | Bank of America
Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... NA......... ndex | Corp B4TYDEB6GKMZO031MB27.. |03/16/201703/15/2018 | .14,060,965 | ........14,060,965 | ....2,385.2600 538,535 001,026,631 | | s 1,026,631 | ....... 488,096 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.veeerrrereeerns VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 03/127/2017]03/22/2019] .......... 2,263 | oo 793,445 | ......350.5900 | ...oooovcvvermerrrrrs | e 21,002 23,604 | ... 23,604 2,602 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNE7. | 03/27/2017 | 03/22/2019 ........ 21,070 ...1,438,437 | ......353.0300 ..192,699 192,699 .17,605 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 03/27/2017]03/22/2019] ........ 10,040 | ..........3,605,604 | .......359.1100 62,351 64,386 | ... 64,386 2,035 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co TH6GLXDRUGQFUS7RNE7. | 03/27/2017 | 03/23/2020] ........ 41,571 | ... 14,461,304 | ......347.8700 | ..ooovvrvrrmcrrrrrrcnnns | v 566,197 585,122 | ... 585,122 | ......... 18,925 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 03/27/2017]03/23/2020] ........ 50,565 | ........17,581,287 | ......347.7000 692,734 [ oo | e 716,491 | .| v 716,491 | ......... 23,757 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. |03/27/2017 | 03/23/2020] ......108,008 | ........38,408,565 | ......355.6100 | ......ccccoccoeemunucccc | 1,132,999 | i 1,100,352 [ ] s 1,100,352 (32,647) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 03/27/2017]03/23/2020] ......153,055 | ........53,198,850 | .......347.5800 | .....ccccooumrrrrericrc | 10002,104,506 | coooovvvrvviriiinane 2 179,022 | 0] 2,179,022 | e 74,516 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFUS7RNESY7. | 03/27/2017 | 03/23/2020] ........ 89,469 | .......31,765,823 | ......355.0500 | .....ccccooocimimumieecc | corrur 957,314 934,182 | ... 934,182 (23,132) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............ccoeuncrvvuveennes VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 03/27/2017]03/23/2020] ......247,826 | ........87,705,452 | ......353.9000 | ....cccccoommrrrrviiec | 002,758,298 | wooovovviviriiis 2,720,109 [ ... ........2,720,109 | ........(38,189) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 03/27/2017 | 03/22/2019] .......... 1494 | .. 519,902 | ......348.0700 | ..oooovvvvvvmrvrrrrcerns | v 15,474 | oo e 1TT28 ] 17,728 2,254 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co THBGLXDRUGQFU57RNE97. |03/27/2017(03/22/2019] ......... 1,781 | .ccccccccl 618,828 | ......347.5100 | ..oooorvrvrmrrrerrrcnnns [ wvvrerinens 18,894 21,732 | ... 21,732 2,838 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFUS7RNE7. |03/27/2017(03/22/2019] ............706 | ............. 251,837 | ......356.7600 | ....ocovvvvvrvrvrcrrrnns | 4,920 5217 | ... 5217 297 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........cceressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. |03/27/2017[03/22/2019] .......... 6,923 | ........2,407,068 | ......347.6900 [ .....ccooocomrcrrrrices | correrere 72,900 83,736 | ... 83,736 | ......... 10,836 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccccucccccsucrics VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNE97. |03/27/2017(03/22/2019] ............768 | .......... 278,511 | ......362.4700 | ..ooovvvvvvevrrcrcrrrcns | i 4,026 3,980 | ... 3,980 (46) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS.........cccccceereuccesessccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7THBGLXDRUGQFU57RNEY7. | 03/27/2017 [ 03/22/2019 ........ 44,156 | .......15,613,127 | ......353.5900 | ....ocovrrrmcrrrrrrrncns | crvrenn 357,222 391,490 | ... 391,490 | ......... 34,268 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........c..cemrreeerrrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. [03/27/2017]03/22/2019] ........ 15,886 | .........5,633,161 | .......354.6000 | ....coovrrrrrmmrerrres | vorreeene 122,640 | covvveveereerenrneins | cevrreis 133,066 | ... | cooveernene 133,066 | ......... 10,426 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeccecresuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. |03/27/2017(03/22/2019 .......... 1157 | o 414,095 | .......358.0000 | ....ocoouerueeeermrnnens | corcreecnenna 7,588 7,938 | ... 7,938 350 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.ovmvererereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 04/04/2017]03/29/2019] .......... 2,256 | oo 785,264 | ......348.0100 27,280 26,967 | ... 26,967 (313) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeuecesescccecc VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNE97. | 04/04/2017(03/29/2019] ...........353 | ccccevccccc 122,815 | ......347.8400 | ..o | 4,301 4,255 | ... 4,255 (46) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.veverrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 04/04/2017]03/29/2019] ............293 | wecvvvecccnns 105,328 | .......359.7400 2,111 1,820 | ... 1,820 (291) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeuccesesccceec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. | 04/04/2017[03/29/2019] .......... 5842 | .........2,036,608 | .......348.6400 | .......ccccooccrmicce | coorerel 68,872 67,649 | ... 67,649 | ... (1,223) 003
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Statement as of September 30, 2017 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps

and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |04/04/2017|03/29/2019| ........ 32,428 | .......11,504,870 | ......354.7800 293,799 270,524 270,524 (23,275) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ceeeeereerccrecs VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNE97. | 04/04/2017 [03/29/2019| .......... 6,686 | ........ 2,369,315 | .......354.3500 | ...oovererrrcrermrmreres | correrercd 61,715 57,148 57,148 | ......... (4,567) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccueuceesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co TH6GLXDRUGQFU57RNES7. |04/04/2017|03/29/2019 ............. 188 67,379 358.3400 | .coovveverrecrecenieeies | oviiiiiiinns 1,448 1,274 1,274 | e (174) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 04/04/2017 |03/29/2019| .. ..2,514,501 | ......353.2600 64,637 64,637 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFU57RNES7. |04/04/2017|03/31/2020 ........ 52,017 | .....18,121,721 | ......348.3800 | .....cccoooucemumumuuuce | crrrure 784,938 | ... | e 719547 | .| oo 719,547 (65,391) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 04/04/2017 |03/31/2020 ........ 43,239 | .......15,384,712 | ......355.8100 | ..ooovrrrrrmrrrrrrrcnnns [ crvreren 512,809 | oo | e 438,461 | ... [ coovererens 438,461 ...(74,348) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFU57RNES7. |04/04/2017|03/31/2020 ......114,757 | .......40,693,831 | ......354.6100 |.....cccoooeruruneccc L LMT244 | 01,226,275 | | s 1,226,275 | ... (190,969) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeuuuuuercrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |04/04/2017|03/31/2020 | ........ 11,484 | ........3,998,377 | ......348.1800 | ...ooveveermerevrmrrenns | wrvrenene VLT RIS I 160,113 | .o | e 160,113 | .......(14,324) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFUS7RNEY7. |04/04/2017|03/29/2019 ............... 31 | s 10,609 | .......346.8100 388 388 388 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. |04/04/2017|03/31/2020 | ........ 16,512 | 5,752,511 | .......348.3900 | .oooovevevvvevevnenninns | rvrenenn 249,162 228,314 228,314 |.......(20,848) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFUS7RNES7. |04/04/2017|03/31/2020 | ........ 55,677 | ......19,842,280 | ......356.3800 | .....cccooooeimmmmmiuuce | crrrere 647,527 550,552 550,552 |........(96,975) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co TH6GLXDRUGQFU57RNES7. |04/04/2017|03/29/2019 | .. ..50,401 | ......261.1200 1,438 1,357 1,357 (81) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccccs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co TH6GLXDRUGQFUS7RNES7. |04/04/2017|03/31/2020 | ........ 15,740 | ........4,179,567 | ......265.5300 | ....cccccoomirrrvrriiccs | orvevs 126,868 | .....ooovevvvvvvriininns | v 105,294 | .| ......... 105,294 | .......(21,574) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccccreucceresuccsec VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |04/04/2017|03/31/2020 | ........ 45,357 | .......12,007,430 | ......264.7300 | ...oooorrrrmcrrrnrncanns | o 379,640 | oo | e 318611 | ... | oo 318,611 ...(61,029) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co TH6GLXDRUGQFUS7RNES7. | 04/04/2017|03/29/2019 | .. ..15,277 | ......267.6400 284 239 239 (45) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNEY7. |04/04/2017|03/29/2019 ............. 492 | oo 130,570 | .......265.1500 2,876 2,539 2,539 (337) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. 04/04/2017 [03/29/2019 ............ 641 | e 170,655 | .......266.2900 3,480 3,010 3,010 | e (470) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeccecsescccrccs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNEY7. |04/04/2017|03/29/2019 ............. 786 209,063 265.9500 | ..oovvvveernereesssnns | onereennes 4,363 3,797 3,797 (566) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccccccccccsuccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co TH6GLXDRUGQFUS7RNES7. |04/04/2017|03/31/2020 | .......... 4,100 1,069,011 | ......260.7400 | .oooooevvrvvereeecereees | v 40,999 36,365 36,365 | ....ocoe. (4,634) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceececesescccaccs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |04/04/2017|03/31/2020 | ........ 11,841 ..3,079,717 | ......260.0800 | ..ooovovrvrvcrrrrcrrcnns | crvrinns 121,848 | ..oooveeeeevvviiiiininns | v 108,977 | .| e 108,977 |.......(12,871) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeueeerecrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |04/04/2017|03/31/2020 | ........ 18,280 ...4,869,685 | ......266.4000 | ...oocovvrrreerrrrreenns | crrrennne 141,484 | oo | v 115,856 | ... | coovevene 115,856 (25,628) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeuceesescccsecs VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. |04/04/2017|03/31/2020] ........ 20,066 ...5,218,008 | ......260.0500 | ....occoovvvcrrrrrirecns | o PLVLCR T4 T IO 184,974 | .| e 184,974 | .......(21,904) 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL SPREAD Options...........c...... VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 04/07/2017]04/06/2018] ......278,084 | ........72,171,052 | .......259.5300 1,543,364 | e 1,496,339 || s 1,496,339 | ........(47,025) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options. .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 04/07/2017 [ 04/06/2018 .. ....280.8100 0) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 04/18/2017]04/12/2019] .......... 8,785 ...3,065,564 | ......348.9500 | ...coccommrrerrvirries | wrrrirnnd 93,298 | ooovvvvveereirreeneens [ e 100,989 | .| oo 100,989 | ...........7,691 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co TH6GLXDRUGQFUS7RNEY7. | 04/18/2017 | 04/12/2019] ........ 12,146 ...4,308,394 | ......354.7200 99,839 [ oo | e 102,898 | .| .ccccccee 102,898 3,059 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 04/18/2017]04/12/2019] .......... 3,387 ...1,219,853 | ......360.1500 | ...oovrvevrerrvivrirs | wrviirerenn 21,474 20,870 20,870 (604) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 04/18/2017 04/13/2020] .......... 2,374 | oo 829,652 | .......349.4800 32,262 31,580 31,580 (682) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 04/18/2017]04/13/2020] ........ 26,273 ...9,172,286 | ......349.1100 B [ 361,521 354,703 354,703 (6,818) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 04/18/2017 [ 04/13/2020] ......... 27,912 ...9,745,642 | ......349.1600 383,506 | ... | e 376,073 | .| v 376,073 | .......... (7,433) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............ccoeuncrvvuveennes VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS57RNES7. | 04/18/2017]04/13/2020] ........ 11,654 ...4,162,676 | ......357.1800 B [ 122,253 | oo | i 112,001 || o 112,001 | .......(10,252) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 04/18/2017 [ 04/13/2020] ........ 46,445 | ........16,563,198 | .......356.6200 B [ 496,497 | .ooovvvvvvvveervrvecnens | i 457,571 | .| oo 457,571 | .......(38,926) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7THBGLXDRUGQFU57RNEY7. | 04/18/2017 | 04/13/2020] ....... 51,291 | .......18,284,223 | .......356.4800 B [ 551,378 508,446 508,446 | ........(42,932) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFU57RNES7. |04/18/2017|04/12/2019 561 201,820 359.9100 3,600 3,506 3,506 (94) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........cceressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/18/2017 [ 04/13/2020] .....184,871 | ........65,701,290 | .......355.3900 00002,063,160 | .ooovovirrninens 1,922,164 [ ) e 1,922,164 | ..... (140,996) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccccucccccsucrics VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. |04/18/2017(04/12/2019] ........... 134 | ccccccccccccc 46,709 | .......348.0800 IR ] 1,611 1611 | o 132 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS.........cccccceereuccesessccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7HBGLXDRUGQFU57RNEY7. | 04/18/2017 | 04/12/2019 .......... 4,770 ...1,662,823 | ......348.5900 | ...oooooorrvcrerrrrccens | e 51,422 55,828 55,828 | ...ooooven 4,406 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.cerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 04/18/2017]04/12/2019] ............ 108 | w.ooorrvccc 38,679 | .......359.7400 696 679 679 (17) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeccecresuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 04/18/2017 | 04/12/2019] .......... 7,357 ...2,568,949 | ......349.1800 | ...oovoorrrvcrrcrriceens | e 77,323 83,604 83,604 6,281 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.ovmvererereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS57RNES7. | 04/18/2017]04/12/2019] ......... 27,438 9,746,103 355.2100 220,324 226,148 226,148 5,824 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeuecesescccecc VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 04/18/2017 | 04/12/2019] .......... 1143 | 405,907 355.2300 9,176 9,408 9,408 232 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.veverrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 04/27/2017]04/26/2019] ............... (SIS I 24,077 | .......349.2000 899 789 789 | oo (110) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeuccesesccceec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. | 04/27/2017 [ 04/26/2019] .......... 4,128 ....1,466,638 | ......355.3100 | ..ooooovvvvvcrecrrnrcccs | v 41,856 34,244 34244 | ........ (7,612) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |04/27/2017 | 04/26/2019| .......... 1214 | o 435,352 | .......358.4800 | ......ocoouummeuemininns | s 10,724 8,401 |.. 8,401 (2,323) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ceeeeereerccrecs VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |04/27/2017 | 04/24/2020 | .......... 7,834 | ........2,740,803 | .......349.8600 | .....cooeermererrmmmenes | wonrenene P27 T S I 103,052 | ... | cooverrene 103,052 |.......(21,274) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccueuceesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co TH6GLXDRUGQFU57RNEY7. |04/27/2017 | 04/24/2020 | ........ 15,628 | ........5460,890 | ......349.4200 | .....cccccomirriiiccs | ourevene 251,462 209,219 |.. 209,219 |.......(42,243) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNES7. |04/27/2017 | 04/24/2020 | ........ 41672 | .......14,580,525 | ......349.8900 ....660,914 547,511 547,511 | ... (113,403) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co 7TH6GLXDRUGQFUS7RNES7. |04/27/2017 | 04/24/2020 | .......... 5176 | ........1,857,085 | .......358.7800 | .....cccccocrrriimiiccs | comverernd 61,803 | oo | e 46,582 | ... [ oo 46,582 |.......(15,221) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |04/27/2017 | 04/24/2020 | ........ 95,871 | .......33,553,073 | ......349.9800 | ....ccoooeorrrrrrerrrr U I3 [ 1< rere 1,255,005 | .. | e 1,255,095 |...... (261,591) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFUS7RNES7. |04/27/2017 | 04/24/2020 | ........ 62,253 | .......22,238,142 | ......357.2200 | ....ccooomcrmmmumuuuns | crrrene 77 N O 600,724 | ... | .o 600,724 | ..... (181,801) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeuuuuuercrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |04/27/2017 | 04/24/2020 | ........ 58,99 | .......21,066,778 | ......357.0900 | ...cooeremmmermmmmurerne | correree TA4,526 | o | e 572571 | .| oo 572,571 | ... (171,955) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFUS7RNES7. |04/27/2017 | 04/24/2020 ......160,598 | ........57,166,461 | ......355.9600 |.........cocoooururecc 02,103,834 | s 001,637,816 | | s 1,637,816 | ... (466,018) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. |04/27/2017 | 04/26/2019| .......... 6,293 | ..........2,205,088 | ......350.3900 | ...ccoeoeremerermmmreres | cerrererene 78,288 67,849 |.. 67,849 |.......(10,439) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFUS7RNES7. |04/27/2017 | 04/26/2019 ............. 669 | ............. 233,552 | .......349.0700 8,772 7,708 |.. 7,708 | ... (1,064) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co TH6GLXDRUGQFU57RNEY7. |04/27/2017 | 04/26/2019 | .. ..1,918,803 350.3000 68,415 59,326 |... 59,326 (9,089) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccccs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co 7TH6GLXDRUGQFUS7RNES7. |04/27/2017 | 04/26/2019| .......... 7,001 | ........2,457,110 | ......350.9500 85,136 | oococecccccscscscies | v 73,352 | .| oo 73,352 | ......(11,784) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccccreucceresuccsec VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |04/27/2017 | 04/26/2019)| ........ 29,224 | .......10,388,020 | ......355.4600 | ......ccooooermmmmuruune | correne 294,580 | .o | e 240,421 | .| e 240,421 | .......(54,159) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co TH6GLXDRUGQFUS7RNES7. |04/27/2017 | 04/26/2019 | .. ...35,656 | .......357.3500 926 737 | .. 737 .(189) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |04/27/2017 | 04/26/2019| ........ 10,634 3,788,880 356.3000 | ..oooveveveneeecennceens | e 103,362 83444 |.. 83,444 |......(19,918) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........c..cemrvveerrrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS57RNEY7. |04/27/2017 |04/26/2019 ............. 695 | .o 249,492 | .......358.8000 6,050 4720 |... 4720 | ... (1,330) 003
Equity/l
Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... NA......... ndex |Societe Generale. O2RNE8IBXP4ROTD8PUA41.... |04/19/2017|04/13/2018|.25,911,968 | ........25,911,968 |...2,328.9500 |.....ccccourrsururucce 21,039,070 | oo 000002,806,226 | ... | ........ 2,606,226 | ...1,567,156 003
Equity/l | Goldman Sachs
Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... NA...... ndex | Group FOR8UP27PHTHYVLBNG30.. |04/19/2017 | 05/15/2018 | .36,706,608 | .......36,706,608 | ....2,402.3200 |.......ccccccooeeerecc 21,335,633 | s 3,311,891 || 3,311,891 | ...1,976,357 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceececesescccaccs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |04/18/2017|04/12/2019| .......... 5,181 | 1,838,175 | ... 354.7600 | ..ooovevevevevevvvininns | cranens 42,488 | i | e 43,799 | .| e 43,799 | ........c.. 1,311 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeueeerecrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |05/08/2017|05/03/2019| .......... 2,989 | ..........1,053,445 | ......352.4900 | ...ccocoermmermrmmmerne | cerrerrrens 34,877 29,040 | ... 29,040 (5,837) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeuceesescccsecs VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |05/08/2017|05/03/2019 ........ 10,500 | .........3,760,022 | ......358.1100 96,492 | i | e 74,750 | .| oo 74,750 |.......(21,742) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.veeerrrereeerns VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/08/2017]05/04/2020] .......... 3298 | .........1,163,664 | .......352.8200 | ....cccoormmmmrrrrrr | crrrrrinnns 48,549 38,620 | ... 38,620 (9,929) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 05/08/2017 [ 05/04/2020] ....... 15,074 ..5,314,196 | ......352.5300 ....224,006 ..178,643 178,643 | ........(45,363) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co THBGLXDRUGQFUS7RNES7. | 05/08/2017 [ 05/04/2020] ......... 28,818 | ........10,162,907 | .......352.6600 [ ......coovrrrrewrrreree | wovrennns 426,504 | ..o | i 339,682 | ... oo 339,682 | ........(86,822) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co TH6GLXDRUGQFU57RNES7. |05/08/2017[05/04/2020] ............ 174 | ccccccccccl 62,796 | ......360.9400 | .....orrrrrercnnns | viinnr 1,966 1427 | ... 1,427 (539) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/08/2017]05/04/2020] .......... 3224 | ......1,137,468 | .......352.8500 | ....cccooommmmmmmmrri | crrrrrinnns 47,420 37,700 | ... 37,700 (9,720) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/08/2017 [ 05/04/2020] ........ 12,049 | .........4,346,326 | ......360.7200 | ... | e 137,238 99,862 | ... 99,862 | ........(37,376) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/08/2017]05/04/2020] ........ 70,540 | ........24,873,868 | ......352.6200 | ......ccccoovrvrirecrce | ... 1,044,700 832,848 | ... 832,848 | ...... (211,852) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/08/2017 [ 05/04/2020] ........ 47,187 | ... 17,013,219 | ......360.5500 | ....ocovvvvmvrrrrrrccrns | crvrin 540,289 394,153 | ... 394,153 | ..... (146,136) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns............cccesessccsen VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/08/2017]05/04/2020] ........ 34,754 | .......12,509,735 | ......359.9500 [ ....cccoovrvrrircrreene | vovrunna: 406,275 298,387 | ... 298,387 | ...... (107,888) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFU57RNES7. |05/08/2017(05/03/2019] ............ 154 | ccccccccccccc 54,198 | ......352.3900 | .....ccrrrrcrcrnns | o 1,803 1,502 | ... 1,502 (301) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7HBGLXDRUGQFU57RNE97. |05/08/2017 | 05/04/2020 9,914 3,563,041 359.3800 | ..oovveverrnerecrnneenns [ v 118,081 87,355 | ... 87,355 (30,726) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFU57RNE7. |05/08/2017 | 05/04/2020] ......106,016 | ........38,069,131 | ......359.0000 | ......ccccoccoeieemcecc | e 1,275,367 | oo | v 946,417 | .| oo 946,417 | ..... (328,950) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........cceressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 05/08/2017 [ 05/03/2019 .......... 1,634 576,048 KISV KIIV NN (S 19,037 | oo covrreennnn 15,845 || 15,845 (3,192) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccccucccccsucrics VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. | 05/08/2017 | 05/03/2019] .......... 5688 | .........2,006,567 | .......352.7900 65,579 54,400 | ... 54,400 | .......(11,179) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS.........cccccceereuccesessccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co THBGLXDRUGQFU57RNE97. |05/08/2017[05/03/2019] ............875 | ccccccecc 314,593 | ......359.7400 | ....ooovvverrvererrnnns | i ,468 5,655 | ... 5655 | ... (1,813) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........c..cemrreeerrrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. [ 05/08/2017]05/03/2019] ........ 18,319 | .........6,570,005 | .......358.6500 | .....ooovrrrrerrerrres | vorreeene TCERCHICI (SR S 126,366 | ... | .o 126,366 | ........(37,953) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeccecresuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNE97. |05/08/2017 | 05/03/2019 679 243,713 358.8500 6,038 4,630 |... 4,630 | ......... (1,408) 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.ovmvererereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/08/2017]05/03/2019] .......... 5517 | ..........1,976,356 | .......358.2400 50,424 38,980 | ... 38,980 | ......(11,444) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeuecesescccecc VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. |05/08/2017(05/03/2019] ............047 | ......... 235,341 | ......363.7300 | ..ooovvvvvverrrcrerrrcns | rrennnnn4,600 3,269 | ... 3,269 | ......... (1,331) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.veverrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 04/18/2017]04/13/2020] ........ 73,357 | ........25,608,234 | ......349.0900 | .....ccooevrrrririnree | ... 1,010,127 991,146 | ... 991,146 | .......(18,981) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeuccesesccceec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNES7. |05/23/2017[05/17/2019] ............ 192 | ..ccccccc.... 67,976 | ......353.7100 2,335 1,769 | ... 1,769 (566) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |05/23/2017|05/17/2019| ........ 32,309 | ......11,617,164 | .....359.5600 | ......ccooouermmmmuruuee | correre 306,939 | oo | e 214,339 | .. | e 214,339 |.......(92,600) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ceeeeereerccrecs VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |05/23/2017 [05/17/2019| .......... 3,002 | ........1,079,905 | .......359.7200 2T V0 R R IS 19,729 || v 19,729 (8,611) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccueuceesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co TH6GLXDRUGQFU57RNEY7. |05/23/2017|05/17/2019| ........ 16,538 | ........5,940,101 | .......359.1700 | ....cooooeememeummrnanns | ovrenene 159,761 | ..oooveevevvvvivviininns | v 112,253 | .| v 112,253 | ........(47,508) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. |05/23/2017 |05/17/2019| .. ...51,087 | .......364.1000 1,087 705 | ... 705 (382) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFU57RNEY7. |05/23/2017|05/17/2019| ........ 10,913 3,921,798 359.3700 | .ooovverervecrecirnrenes [ v 104,546 | ...oooovvvvvveeiiiininns | cveseresese 73,209 |...| o 73,209 |.......(31,337) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |05/23/2017|05/17/2019| ......... 1,957 | oo 711,906 | .......363.7500 | ovovvvvvvvercrernrceens | evererinens 15,422 | .ooovveeevernnivinnninns | cvverreseene 10,059 | ..o | v 10,059 (5,363) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFU57RNE7. |05/23/2017|05/18/2020 ............. 425 | . 150,102 | .......352.8900 6,708 4,99 |... 4,99 | .......... (1,712) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeuuuuuercrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |05/23/2017 |05/18/2020| ........ 15,210 5,372,869 353.2400 237432 | oo | e 176,093 | ... | coovocene 176,093 | .......(61,339) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNEY7. |05/23/2017|05/18/2020 | ........ 25,105 | .........8,882,170 | ......353.8000 385,112 283,963 | .. 283,963 | ... (101,149) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. |05/23/2017|05/18/2020 | ........ 29,747 | .......10,515,327 | ......353.4900 | ...ccoevemmmermmmmurerns | correre 460,784 | ..oovvvvvvvverrreeerens | eviininins 340,839 |...| correre 340,839 | ... (119,945) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFU57RNES7. |05/23/2017|05/17/2019 ............. 226 | oo 80,265 | .......354.8900 2,619 1954 |.. 1,954 (665) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. |05/23/2017|05/18/2020 | .. ...2,866,250 | ......361.9300 ..93,607 (30,987) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccccs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co TH6GLXDRUGQFU57RNE7. |05/23/2017 | 05/18/2020 22,860 8,075,066 353.2400 | .oovvvvvrveerececirens | v 356,845 264,656 | ... 264,656 | .......(92,189) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccccreucceresuccsec VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |05/23/2017|05/18/2020 | ........ 25,973 | ..........9,391,757 | ......361.6000 | ..ooocroirmcrmrsraracss | correee 310,375 208,534 | ... 208,534 | ... (101,841) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co TH6GLXDRUGQFUS7RNES7. |05/23/2017|05/18/2020] ......110,599 | ........39,119,990 | ......353.7100 ....1,701,013 <....1,255,688 11,255,688 | ...... (445,325) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7THBGLXDRUGQFU57RNEY7. |05/23/2017|05/18/2020 | ........ 54,005 | .......19,556,792 | ......361.5300 | ...ccocoommmermmmmuruuns | correne 648,052 | ... | e 435,727 | .o | oo 435727 |..... (212,325) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........c..cemrvveerrrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. |05/23/2017 |05/18/2020 ........ 52,740 | .......19,049,533 | .......361.2000 | ..ccoorrrrrmmrrerrmrmres | crrrnnnnd 638,676 | vooovrrerrrrririens | cerernnnns 431,319 | | e 431,319 |..... (207,357) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeccecsescccrccs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNE97. |05/23/2017|05/18/2020 ............. 489 | .o 175,972 359.9200 6,175 4,239 | ... 4,239 | ..o (1,936) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccccccccccsuccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co TH6GLXDRUGQFUS7RNES7. |05/23/2017|05/18/2020 ........ 33,987 | .......12,253,897 | ......360.5500 | ......ccccoooomimmmiuire | crrrere 420,415 286,347 | ... 286,347 | ... (134,068) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceececesescccaccs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |05/23/2017|05/18/2020] ......169,085 | ........60,853,864 | ......359.9000 |......cccooousumerurc 137,240 | e e 1,467,251 || s 1,467,251 | ..... (669,989) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeueeerecrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |05/23/2017 [05/17/2019| .......... 8,442 2,986,972 353.8400 | coovvvvveveeeeeeeeieees | v 101,974 [ cooooveeevvnvvveinnninns | cerrrrersee 77458 || oo 77,158 |.......(24,816) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeuceesescccsecs VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co TH6GLXDRUGQFU57RNE97. |05/23/2017|05/17/2019 ............. 685 | ... 243,001 | ......354.8600 | .....coooovvcrvrrvncenns | oviiiiiinnns 7,937 5925 |.. 5925 (2,012) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.veeerrrereeerns VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/23/2017]05/17/2019] .......... 6,085 | ..........2,151,605 | .......353.5800 | .....cccoooemmmmmrrrrr | corrrrerens 74,300 56,39 | ... 56,394 | ........(17,906) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 05/23/2017 | 05/17/2019] .. ..218,398 | ......363.5300 4,782 3,131 | ... 3,131 ...(1,651) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co THE6GLXDRUGQFU57RNES7. | 05/23/2017]05/17/2019] .......... 8,460 | ..........2,989,175 | .......353.3500 | ..coovvreecrrmmmcrrenne | corvece 104,221 | oo v 19,357 || 79,357 | ........(24,864) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 05/23/2017(05/17/2019] .......... 6,581 | ........2,374,219 | ......360.7600 59,296 coireeennnnn 80,654 || 40,654 | .......(18,642) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/23/2017]05/17/2019] ............596 | ...oocecc 219,391 | .......367.8400 3,877 2,349 | ... 2,349 | oo (1,528) 003
Equity/l | Bank of America
S&P500 Index CALL Spread (SPX) Options........ VAGLB Hedge - Indexed Universal Life............... NAA......... ndex | Corp B4TYDEB6GKMZO031MB27.. | 05/17/2017 | 05/15/2018| ....... 12,808 | .......30,767,882 | ...2,402.3200 | .....ccccoooocvviriiies | 21,215,951 | o 0000 1,930,846 ... | e 1,930,846 | ....... 714,895 003
Equity/I | Bank of America
S&P500 Index CALL Spread (SPX) Options........ VAGLB Hedge - Indexed Universal Life.............. N/A......... ndex | Corp BATYDEB6GKMZO031MB27.. | 05/17/2017]05/15/2018] ........oooovecvvees | o | -...2,666.5800 (0) 003
Morgan Stanley &
Equity/l | Co International
Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... N/A......... ndex |Ltd 4PQUHN3JPFGFNF3BB653... [ 05/16/2017 [ 05/15/2018| .39,649,165 | ........39,649,165 | ...2,402.3200 | .....ccocovcvemrenee | 01,280,668 | oo 2,149,335 | ] ......2,149,335 | ... 868,667 003
Equity/I
Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... NAA......... ndex | Societe Generale. O2RNE8IBXP4ROTD8PUA41.... |05/16/2017|05/15/2018( .23,058,212 | ........23,058,212 | ...2,402.3200 | ...coovvvvrvervrrvurccns | crvrene 841,164 | .ccccoovcvevcvcrcnen. e 1,431,607 [ ) s 1,431,607 | ....... 590,443 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ccesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/31/2017]05/30/2019] ...........913 | ccccccccc 323,660 | ......354.5600 | ....ocoovvrverrerrrencns | evvririnens 11,328 8,109 | ... 8,109 (3,219) 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. |05/31/2017|05/30/2019] .......... 5675 | ........2,051,039 | ......361.4000 52,950 34,230 | ... 34,230 | .......(18,720) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........ceccerreseccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7THBGLXDRUGQFU57RNEY7. |05/31/2017[05/30/2019] ........c... 576 | wooveverevee 209,988 | ......364.4300 | ...coovvrvverrvererrrnns [ e, 702 2885 | ... 2,885 | ........ (1,817) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeeccevcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 05/31/2017 | 05/29/2020] ......... 1829 | ..o 649,749 | ......355.1800 28,099 19,624 || 19,624 (8,475) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeuecesesuccaee VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7THBGLXDRUGQFU57RNEY7. | 05/31/2017 [ 05/29/2020] ....... 10,010 | .........3,560,894 | .......355.7500 | ...ocoooeeeuvreummnnenns | wovrinnns 151,044 | ..ooovevveevieniinnnns | e 104,810 | .o e 104,810 | ........(46,234) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccccsuccrcas VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 05/31/2017 | 05/29/2020] ......... 29,248 | .......10,390,965 | ......355.2700 | .....ccccooocimimmmiucnc | correr: YL ST (SO 312,558 | .| oo 312,558 | ..... (135,230) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNs..........ccccceeveuccerescccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7THBGLXDRUGQFU57RNEY7. | 05/31/2017 | 05/29/2020] .......... 8,565 | .........3,042,366 | .......355.2000 [ ... | worrenene 131,476 91,803 | ... 91,803 (39,673) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccccoccccvcruciics VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 05/31/2017 [ 05/29/2020] ....... 10,021 | .........3,654,285 | ......364.6500 | ..o | v ERKRT VN - covvieennennn 10,243 || 70,243 | .......(43,299) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeucceresucceees VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 05/31/2017 [ 05/29/2020] ........ 43,409 | .......15,440,581 | ......355.7000 (ISR TV [N IOV 455,504 | .| ..ooooeren 455504 | ...... (200,406) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.veecrrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/31/2017]05/29/2020] ......... 28,551 | ........10,387,314 | ......363.8100 332,625 208,257 | ... 208,257 | ...... (124,368) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeuccesescccsec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 05/31/2017 | 05/29/2020] ........ 56,398 | .......20,044,959 | ......355.4200 | ......cccooocommmuiuccc | corren 859,505 598,878 | ... 598,878 | ...... (260,627) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............crveecrrreveeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 05/31/2017]05/30/2019] .......... 1,196 | oo 425,022 | ......355.3100 | ..ocooovverrvrreecrens | e 14414 | s e 10,207 || 10,207 | ........ (4,207) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |05/31/2017|05/29/2020 | ........ 47,246 | ... 17,175,724 | ......363.5400 555,610 | .oovvvererreessssirins | cerereeens 349,025 | ... | oerrre 349,025 | ... (206,585) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ceeeeereerccrecs VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 05/31/2017 |05/29/2020| ......... 20,961 | ....... 7,613,180 | .......363.2000 | ...orererrrerrrrrsrerss | correree 249,231 | oo | e 157,341 || e 157,341 | .......(91,890) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccueuceesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |05/31/2017|05/29/2020 | ........ 39,418 | ......14,285,586 | ......362.4100 | .....ccoooomcmmmmmmuues | correre 481,297 306,976 306,976 | ...... (174,321) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. |05/31/2017 |05/29/2020 ........ 92,032 | .......33,318,247 | ......362.0300 1,137,512 ..7129,420 729,420 | ... (408,092) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co 7TH6GLXDRUGQFU57RNES7. |05/31/2017|05/30/2019| .......... 1,379 | oo 489,530 | .......355.0100 | ....ooooeumueuvermrninns | s 16,809 | ..ooovvevvvvvviviiiniens | e 11,958 | .| oo 11,958 | .......... (4,851) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |05/31/2017 |05/30/2019| .......... 4,719 +..1,680,521 | ......356.1400 | .coovvovrrrrceerrrrreces | evvreriren 54,973 38,485 38,485 |.......(16,488) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFU57RNES7. |05/31/2017|05/30/2019 ............. 896 | ..o 319,484 | ......356.6500 | .....cooovvvcrurrricenns | o 10,221 7,103 7,103 (3,118) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeuuuuuercrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |05/31/2017|05/30/2019| ........ 10,207 ...3,703,385 | ......362.8400 89,410 56,415 56,415 (32,995) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNES7. |05/31/2017|05/30/2019| ........ 18,991 ...6,875,187 | ......362.0200 | ...ooocvvrrvererrrrrerns | crvrinee 172,440 | ..o | e 110,346 |...| ........... 110,346 (62,094) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. |05/31/2017|05/30/2019| .......... 8,759 13,170,940 | ......362.0100 | .coovvovrrrrevrrrrrrenes | wvvrerirens 79,622 50,925 50,925 (28,697) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFU57RNES7. |05/31/2017|05/30/2019| ........ 10,802 | .........3,898,899 | .......360.9300 | .....ccccoorrrrrriiccs | rrere 102,839 67,007 67,007 |.......(35,832) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options. .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co 7H6GLXDRUGQFU57RNEY7. |05/31/2017|05/30/2018 ......128,775 | .......33,527,841 | ......260.3600 ...715,989 652,797 652,797 (63,192) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options................. VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co TH6GLXDRUGQFU57RNES7. |05/31/2017|05/30/2018 | .....284,385 | ........73,564,665 | ......258.6800 |.........cooouvunee. 1,896,847 | s e 1787691 || s 1,787,691 | ... (109,156) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co 7THBGLXDRUGQFUS7RNES7. |05/31/201705/30/2018 | ....covovvvvveuerees | covvrressessessssssssssess | 2000...278.0900 0) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options. .| VAGLB Hedge - Fixed Indexed Annuity... ndex [&Co TH6GLXDRUGQFUS7RNEY7. |05/31/2017|05/30/2018 | .. ....281.5600 0) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNE97. |06/14/2017|06/13/2019 ............. 756 270,549 358.0300 9,121 5619 5619 (3,502) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........c..cemrvveerrrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. |06/14/2017 |06/13/2019] ........ 12,413 | ... 4,519,862 | .......364.1200 | .oooovovrvvrerrirrres | cerreeens 116,187 64,507 64,507 |........(51,680) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeccecsescccrccs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNE97. |06/14/2017|06/13/2019 ............. 194 | 71,159 | ......367.1000 | .ooovovvvvecrecicicens | oviiiiiinens 1,591 834 834 | .. (757) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccccccccccsuccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co 7TH6GLXDRUGQFUS7RNEY7. |06/14/2017|06/13/2019 .......... 2,148 | .. 782,710 | ......364.3700 | ..ooovvvvvreererrcereees | v 19,892 [ .oooovevevvvviviiiininns | v 10,992 | .| oo 10,992 (8,900) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceececesescccaccs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co TH6GLXDRUGQFU57RNEY7. |06/14/2017|06/13/2019 ............. 365 | oo 134,217 | ......367.8900 2,889 1,492 1,492 | oo (1,397) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeueeerecrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |06/14/2017 | 06/12/2020 8,379 3,004,487 RETSXY (V[V I IS I 126,524 | ..ooovvvvvervrienrnninns | cvrerresenne 78,235 | ...| oo 78,235 | .......(48,289) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeuceesescccsecs VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |06/14/2017|06/12/2020] ........ 31,562 | ......11,301,614 | ......358.0800 | .....ccoooomermmmmmuuuee | corrure 483,841 301,067 301,067 |..... (182,774) 003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.veeerrrereeerns VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 06/14/2017]06/12/2020] ......... 27,678 | .........9,908,667 | ......358.0000 [ ....ccooerrrrreerrreree | wovrunnns 425,408 264,939 264,939 | ... (160,469) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/14/2017|06/12/2020] ..........4,956 ..1,773,483 | ......357.8600 ..76,468 ..A47,728 47728 | .......(28,740) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 06/14/2017]06/12/2020] ......... 21,500 | .........7,891,433 | ......367.0400 [ ...ccooovrrmrrererreree | worrnne 247,682 | coovvveeervcrrrnris | v 135,725 | .| v 135,725 | ..... (111,957) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 06/14/2017 [ 06/12/2020] ........ 52,333 | .......18,746,878 | ......358.2200 | .....ccccooceummumuecec | correre 798,608 | ..o | e 496,171 | .| oo 496,171 | ...... (302,437) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 06/14/2017]06/13/2019] .......... 1,941 | oo 695,783 | ......358.4200 23,062 corvreeenen 18122 || 14,122 (8,940) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/14/2017 | 06/12/2020] ........ 61,015 | .......22,355,911 | ......366.4000 | ......ccccoocomumumieecc | corrure 718,147 397,299 397,299 | ..... (320,848) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 06/14/2017]06/12/2020] ........ 38,061 | ........13,632,301 | ......358.1700 [ ...ccooovrrmrrcrcrierne | wovrurene 581,952 361,642 361,642 | ...... (220,310) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 06/14/2017 | 06/12/2020] ....... 72,268 | ........26,454,567 | ......366.0600 859,994 | oo | e 478,344 | .| oo 478,344 | ... (381,650) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..............ccoeuncrvvuveennes VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 06/14/2017]06/12/2020] ....... 13,49 | .........4,936,632 | ......365.7900 | ....ccccoommmmerrurrne | corrinies 162,085 90,494 90,494 | .......(71,591) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/14/2017[06/12/2020] ....111,972 | ........40,830,521 | ......364.6500 1,395,169 | s | s 792,656 |...| oo 792,656 | ...... (602,513) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7THBGLXDRUGQFU57RNEY7. | 06/14/2017 | 06/12/2020] ....... 49,020 | .......17,870,332 | ......364.5500 | .....ccoovrrrrrrrrrcerns | crvrennnd YD EK T [ D 348,660 | ... | oo 348,660 | ...... (264,093) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFUS7RNEY7. | 06/14/2017|06/13/2019] ......... 2,739 | oo 981,140 | .......358.1600 32,873 20,221 20,221 ...(12,652) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........cceressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 06/14/2017[06/13/2019] .......... 3,898 11,395,679 | ......358.0400 | ...oovovvrrvcrerrrrrerns | v 47,011 28,969 28,969 ...(18,042) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccccucccccsucrics VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFU57RNEY7. |06/14/2017(06/13/2019] ............... 45 [ . 16,752 | .......369.3900 335 168 168 | ...ooveveed (167) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS.........cccccceereuccesessccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co THBGLXDRUGQFU57RNE97. | 06/14/2017[06/13/2019] ............670 | ............. 239,557 | .......357.5100 8,255 5,129 5,129 (3,126) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.cerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 06/14/2017]06/13/2019] ......... 22,782 ...8,318,683 | ......365.1500 | ....ovevrrrreerrrreres [ wevrennne 203,895 | ooovvveeercrrrnrens | cevereienns 111,039 || e 111,039 ....(92,856) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeccecresuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 06/14/2017[06/13/2019] ........ 11,486 ..4,185,661 | ......364.4300 | ...oooovrrvvcrnrnriccnns | o 106,126 58,553 58,553 ..(47,573) 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options..........c..cvrreeerrrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/14/2017]06/13/2019] ........ 16,388 ..5,973,375 | ......364.5000 | ....oovorrererrerrri | s 150,932 83,182 83,182 ....(67,750) 003
Morgan Stanley &
Equity/I | Co International
Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life.............. N/A......... ndex |Ltd 4PQUHN3JPFGFNF3BB653... [ 06/16/2017 [ 06/15/2018| 21,160,383 | ........21,160,383 | ...2,432.4600 | .....cooovvvrrerrcrrerne | wovrunnne 831,603 | .ooovoveeerrerrinnens 1,006,601 || oo 1,006,601 | ....... 174,998 003
Equity/l
Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... NA......... ndex | Wells Fargo & Co. KB1H1DSPRFMYMCUFXTO09. | 06/16/2017|06/15/2018 .42,192,158 | ........42,192,158 | ....2,432.4600 ] 1,434,533 | e 2,143,001 [ ) 2,143,091 | ...... 708,557 003
Morgan Stanley &
Equity/l | Co International
S&P500 Index CALL Spread (SPX) Options........ VAGLB Hedge - Indexed Universal Life............... NA........ ndex | Ltd 4PQUHN3JPFGFNF3BB653... | 06/20/2017] 06/15/2018] .......... 6,212 | .......15,110,296 | ....2,432.4600 | .......ccooocoocccmriccc | v 619,268 | ... | e 770,822 | .| e 770,822 | ....... 151,554 003
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Statement as of September 30, 2017 of the NATlONWlDE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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 Change in | (Amortization| Hedged|  Potential | Reference| and at Year-
Description Generation or Replicated Identifier a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/I | Bank of America
S&P500 Index CALL Spread (SPX) Options........ VAGLB Hedge - Indexed Universal Life............ N/A......... ndex | Corp BATYDEB6GKMZO031MB27.. | 06/20/2017| 06/15/2018( ........ 10,424 | ........25,355,112 | ....2,432.4600 e 1,162,758 | 1,442,068 | ... | ooeoeee 1,442,068 | ........ 279,309 003
Morgan Stanley &
Equity/l | Co International
S&P500 Index CALL Spread (SPX) Options........ VAGLB Hedge - Indexed Universal Life............. NA......... ndex |Ltd 4PQUHN3JPFGFNF3BB653... [ 06/20/2017 [ 06/15/2018 ....ccvvovvuvucrrens | coverrerveiieirrrsverrnnnes | ..2,651.3800 (0) 003
Equity/l | Bank of America
S&P500 Index CALL Spread (SPX) Options........ VAGLB Hedge - Indexed Universal Life............... N/A......... ndex | Corp B4TYDEB6GKMZO031MB27.. | 06/20/2017 [ 06/15/2018 .......vcvovvvvvevees | covvvvcvecscciscscsiccacas | ..2,700.0300 0) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............covererrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 06/28/2017]06/27/2019] .......... 3599 | .........1,286,898 | .......357.5500 | .....ccooremmmerrrrrn | corrrrennns 38,080 27,827 27,827 | .......(10,253) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceeuccccesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/28/2017 | 06/27/2019] .......... 1,627 | oo 594,033 | ......365.1900 | ....ocovvvvevrerrrrrenns | v 12,281 8,052 8,052 | ......... (4,229) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.ccceunerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 06/28/2017]06/27/2019] ............651 | oo 236,205 | .......363.0800 5,406 3,662 3,662 | .......... (1,744) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucccsescccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/28/2017 [ 06/26/2020] .......... 5599 | ........2,004,326 | ......357.9800 [ .....ccccoccorvrrriiccs | corvereres 76,482 54,035 54,035 (22,447) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuncrvveveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/28/2017]06/26/2020] ........ 23,922 | .........8,545,524 | ......357.2300 [ ...ccooovrrmrrercrieene | worrnne 334,424 238,422 238,422 | .......(96,002) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 06/28/2017 [ 06/26/2020] ........ 29,541 | .......10,548,348 | ......357.0700 | .....ccoooomeimimmmieucc | correre 415,352 296,451 296,451 | ...... (118,901) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ccesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 06/28/2017]06/26/2020] .........1,677 | ............. 599,294 | ......357.4500 23,288 corveeeennn 16,554 || 16,554 (6,734) 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 06/28/2017 [ 06/26/2020] ........ 23814 | ........8,715,382 | ......365.9800 | .....cccoooeerimumicicc | crrrere PZISKCICIC T [N ISR 159,859 | .| ccccccce 159,859 (89,710) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........ceccerreseccsens VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 06/28/2017 | 06/26/2020] ....... 84,272 | .......30,097,659 | .......357.1500 e 1,181,490 | s | s 842,794 | .| e 842,79% | ..... (338,696) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeeccevcccccecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 06/28/2017 [ 06/26/2020] ........ 67,825 | .......24,779,328 | ......365.3400 | ....cccoooomimunicccc | crrrer 727,088 [ oo | e 469,337 | .| oo 469,337 | ...... (257,751) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeuecesesuccaee VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/28/2017 [ 06/26/2020] ....... 20,698 | ..........7,390,589 | ......357.0600 | .....coooomermmmmuruenc | correnee 291,020 207,800 207,800 (83,220) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccccsuccrcas VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 06/28/2017 | 06/27/2019] .......... 1198 | ... 428,256 | ......357.6100 | ..cccccccvccinns | o 12,634 9,228 9,228 (3,406) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNs..........ccccceeveuccerescccrec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7THBGLXDRUGQFU57RNEY7. | 06/28/2017 [ 06/26/2020] ....... 58,400 | .......21,324,502 | ......365.0900 | .....ccoooomcmmmmmmuunc | correre GRAITV [V [ IOV 408,973 | .| oo 408,973 (222,427) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccccoccccvcruciics VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 06/28/2017 [ 06/26/2020] ......... 7,653 | ........2,792,051 | .......364.8100 83,499 54,299 54,299 | .......(29,200) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeucceresucceees VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNE7. | 06/28/2017 [ 06/26/2020] ......161,060 | ........58,593,803 | ......363.8000 1818373 | e 1,197,834 [ ) 1,197,834 | ..... (620,539) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........c..ccmrrveerrrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 06/28/2017]06/26/2020] ......... 38,601 ...14,043,080 | .......363.8000 | ...oovvvrrmerrerirenns | crvrnnnnc 435,806 287,083 287,083 | ...... (148,723) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeuccesescccsec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 06/28/2017[06/27/2019] .......... 6,279 | ........2,245,394 | ......357.6100 66,242 correeennenn 88,385 | | 48,385 | .......(17,857) 003
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Showing all Options, Caps, Floors, Collars, Swaps

and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |06/28/2017 | 06/27/2019| ........ 12,368 | ........4,425468 | ......357.8200 | ....cccccoomriiiiicce | v 129,368 94,212 94,212 (35,156) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ceeeeereerccrecs VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |06/28/2017|06/27/2019 ............. 518 [ oo 185,002 | ......357.2500 5,546 4,070 4,070 | ovvveren (1,476) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccueuceesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co TH6GLXDRUGQFU57RNEY7. |06/28/2017 | 06/27/2019| ........ 14,278 ...5,198,803 | ......364.1100 | ..ooovovrrrvcrrrrcicccns | o 113,225 | .ooooveeevvvviiiiiininns | cveseeesees 75,526 | ... | wovceeeeeens 75,526 | .......(37,699) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. |06/28/2017 {06/27/2019 | .. ..1,122,463 | .......363.4400 25,263 (8,249) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFU57RNEY7. |06/28/2017 | 06/27/2019| ........ 11,939 ....4,336,603 | ......363.2200 98,619 66,648 66,648 |.......(31,971) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |06/28/2017 |06/27/2019| ......... 20,335 11,387,938 | ......363.3100 | .ooovvorrrrreerrrrreenns [ crvrernne 167,358 | .ooovvevevemnvennnnnenes | s 112,902 | .| e 112,902 | ........(54,456) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFU57RNE7. |07/10/2017|07/05/2019 ............. 322 | o 113,850 353.5700 3,220 3,091 3,091 | oo (129) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeuuuuuercrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |07/10/2017|07/05/2019| .......... 1,759 | oo 627,483 | ......356.6400 | ...ooovvvvrvevrerrrcenns | crererirens 15,360 [ .oovvvvevvvrmvvnnnnnenes | cevsrreseee 14,387 | .| oo 14,387 (973) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNES7. |07/10/2017|07/07/2020 | .......... 5233 ...1,838,795 | ......351.4100 | .cooovorrrvvcrericircees | v 74,004 66,547 66,547 | .......... (7,547) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. |07/10/2017|07/07/2020 | ........ 14,585 ...5,128,615 | ......351.6300 | ..oovvovrrrrcrrrrrrrenns [ crvreren 205,089 | e | e 183,889 | ... | coovecene 183,889 | .......(21,180) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFU57RNES7. |07/10/2017|07/07/2020 | ........ 24,418 ...8,594,572 | ......351.9700 | ..oovvorvrrverrrrrirenns | v 339,661 303,751 303,751 (35,910 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co 7HBGLXDRUGQFU57RNEY7. |07/10/2017|07/07/2020 | ..........2,198 771,545 | ......351.0200 ..31,519 28,385 28,385 (3,134) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccccs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co TH6GLXDRUGQFU57RNES7. |07/10/2017|07/07/2020 ............. 562 | oo 201,392 | ......358.6300 6,273 5,300 5,300 (973) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccccreucceresuccsec VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |07/10/2017|07/07/2020 | ........ 19,442 ...6,994,904 | ......359.7900 | ..ooooorrrrmcrernnicenns | crvvene 208,609 | ..o | e 174,459 | .| . 174,459 | ........(34,150) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co TH6GLXDRUGQFUS7RNES7. |07/10/2017|07/07/2020 | ........ 50,237 | .......17,629,997 | ......350.9400 ....721,899 650,783 650,783 | .......(71,116) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |07/10/2017|07/07/2020 | ........ 60,632 | ......21,772,442 | ......359.0900 | ...cccooommemmmmmmruuns | correre 666,349 | ... | e 560,983 |...| oo 560,983 | ...... (105,366) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. (07/10/2017 {07/07/2020 .......... 4,950 | ........1,740,877 | ......351.7200 69,394 62,183 62,183 | ......... (7,211) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeccecsescccrccs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNE7. |07/10/2017 | 07/05/2019 ............... 39 | s 13,610 | .......351.2300 428 418 418 (10) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccccccccccsuccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co TH6GLXDRUGQFUS7RNES7. |07/10/2017|07/07/2020 | ........ 44,980 | ........16,143,225 | ......358.9000 | ....oocrvrverrrrrrrreres | crvrene AT AT | oo | i 419,612 | .. [ oo 419,612 |.......(77,864) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceececesescccaccs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7H6GLXDRUGQFU57RNEY7. |07/10/2017|07/07/2020 | .......... 1,155 | oo 414,880 | .......359.1600 | ......oooommmmeeemmvenns | v 12,672 | ooooveeevvieiiviiininns | v 10,655 | ... | oo 10,655 (2,017) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeueeerecrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFU57RNES7. |07/10/2017|07/07/2020 ............. 691 | oo 246,729 | ......356.8600 8,193 7,039 7,039 | .......... (1,154) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeuceesescccsecs VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. |07/10/2017|07/07/2020] ......108,981 | ........38,958,474 | ......357.4800 | .......cccoooovuuuruccc 201,265,268 | ..o 001,080,709 || s 1,080,709 | ...... (184,559) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.veeerrrereeerns VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 07/10/2017]07/07/2020] ........ 10,085 | ..........3,600,493 | ......357.0200 | ...ccoccommmmrerrerrenne | corrennns 118,900 | oo | v 101,981 | .| e 101,981 | .......(16,919) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 07/10/2017|07/05/2019 .. ..993,749 | .......351.4200 30,965 30,230 | ... 30,230 .(735) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 07/10/2017]07/05/2019] .......... 4,044 | ......... 1,420,935 | ......351.4000 | ..coooororrrererrmmreres | cerrerrren ZERCHE: N [ e 83270 || 43,270 | ......... (1,048) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co TH6GLXDRUGQFU57RNE97. |07/10/2017[07/05/2019] ...........393 | occevcvccec 138,061 | ......351.2300 | ..ocoocooorcvicircriacsc | vorirnnnnnd,340 4241 | ... 4,241 (99) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 07/10/2017]07/05/2019] .......... 5990 | .........2,146,161 [ .......358.2900 | .....cccoooemmmmmmmrr | crrrrrirnns ZEH A covreeeeeen BATTT ] 44777 (3,742) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. |07/10/2017|07/05/2019] .......... 1,808 | ........... 648,971 | ......358.9300 | ...ooovvvvrvererrrrrerns [ v 14211 | o cirreeennnn 13,045 | ] 13,045 | ...oocnon (1,166) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 07/10/2017]07/05/2019] .......... 3,336 | .........1,190,419 | .......356.8200 28,891 27,018 | ... 27,018 | ........ (1,873) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 07/10/2017|07/05/2019 ........ 10,741 | .........3,830,738 | .......356.6300 93,773 87,881 | ... 87,881 (5,892) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 07/12/2017]07/06/2018] ......253,607 | ........66,214,199 | ......261.0900 | .....ccccooumrrrrviee | e 1,176,736 | oo e 1,289,160 | ... ........1,289,160 | ....... 112,424 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options................. VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 07/12/2017|07/06/2018| ....... 59,243 | .......14,726,558 | ......248.5800 | ......ccccoooomimumieicc | correre VARSI [ ISR 850,890 | .| coovvcd 850,890 | ....... 139,385 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7THBGLXDRUGQFU57RNES7. |07/12/2017[07/06/2018 ....covvvvvveeeerens | covvvrevecsccrsccccrscccas | .....281.6700 (0) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options................. VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFU57RNE7. |07/12/2017(07/06/2018 285.2000 0) 003
Equity/l
S&P500 Index CALL Spread (SPX) Options........ VAGLB Hedge - Indexed Universal Life............... NA........ ndex | Wells Fargo & Co. KB1H1DSPRFMYMCUFXTO09. | 07/19/2017(07/13/2018( .......... 9,161 | .......22,528,438 | ...2,459.2700 [ .....ccccoooervvcrvricee | 01,008,752 | covovvvevevivnrerirnrnns 1,188,724 [ L) 1,188,724 | ....... 181,972 003
Equity/I
S&P500 Index CALL Spread (SPX) Options........ VAGLB Hedge - Indexed Universal Life............... NA........ ndex | Wells Fargo & Co. KB1H1DSPRFMYMCUFXT09. | 07/19/2017(07/13/2018( .......... 4,959 | .......12,194,807 | ...2,459.2700 | ......ccccoooomimmmiuicc | crrrer 491,706 | oo | i 577,356 | ...| oo 577,356 | ......... 85,650 003
Equity/l
S&P500 Index CALL Spread (SPX) Options........ VAGLB Hedge - Indexed Universal Life............... NA......... ndex | Wells Fargo & Co. KB1H1DSPRFMYMCUFXTO09. | 07/19/201707/13/2018 .....c.ocovvcveccces | covvevssssscsiscscicicccaces | -..2,729.7900 (0) 003
Equity/l
S&P500 Index CALL Spread (SPX) Options........ VAGLB Hedge - Indexed Universal Life.............. N/A......... ndex | Wells Fargo & Co. KB1H1DSPRFMYMCUFXTO9. |07/19/2017[07/13/2018] ....vvevvvvvvrreees | cvvervrrenreerrsrrrernnnns | +...2,680.6000 (0) 003
Equity/l | Goldman Sachs
Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... NA......... ndex | Group FOR8UP27PHTHYVLBNG30.. [07/18/2017]| 07/13/2018] .18,060,199 | ........18,060,199 | ...2,459.2700 | .......ccccorcccvcrcce | worrucesd YT [ 849,023 |...| e 849,023 | ....... 173,752 003
Equity/l | Goldman Sachs
Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... N/A......... ndex | Group FOR8UP27PHTHYVLBNG30.. | 07/18/2017|07/13/2018] .33,751,073 | .......33,751,073 | ....2,459.2700 | ...cocvveeccrivrmervcnne | 01,113,448 | oo 1,391,407 || s 1,391,407 | ........ 277,959 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeuecesescccecc VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNE97. |07/24/2017[07/19/2019] ............... 89 | oo 31,061 | ......349.7900 | ..ooovvvvvvvrrrvrercncs | 1,234 1,035 | ... 1,035 | oo (199) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.veverrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 07/24/2017]07/19/2019] .......... 3524 | ..........1,268,050 | .......359.8000 32,424 24539 | ... 24539 | ......... (7,885) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeuccesesccceec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNE97. |07/24/2017|07/19/2019 579 208,171 359.6100 5372 4,073 | ... 4,073 | ... (1,299) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |07/24/2017|07/19/2019| .......... 7,125 2,555,460 358.6500 68,901 52,869 52,869 |.......(16,032) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ceeeeereerccrecs VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |07/24/2017|07/19/2019 ......... 7,736 | 2,778,294 | .......359.1300 [ coooovevevemevevnnnnenns | cvrrenene 73,262 55,906 55,906 |........(17,356) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccueuceesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co TH6GLXDRUGQFU57RNE97. |07/24/2017|07/19/2019 ............. 781 | oo 282,879 | ......362.2100 6,451 4741 4741 | (1,710) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co 7H6GLXDRUGQFU57RNEY7. | 07/24/2017 |07/19/2019| .. .130,773 | ......359.8300 3,340 2,526 2,526 (814) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFUS7RNE7. |07/24/2017|07/19/2019 ............. 618 | oo 222,536 | .......360.1600 5,592 4,216 4216 | .......... (1,376) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |07/24/2017|07/21/2020 | .......... 1,548 | oo 543,900 | .......351.4000 P2 1700 N IS 19,794 || s 19,794 (5,358) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFUS7RNES7. |07/24/2017|07/21/2020 | .......... 6,092 ....2,152,036 353.2700 93,509 | i | e 72,348 | .| oo 72,348 |......(21,161) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeuuuuuercrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |07/24/2017|07/21/2020 | ........ 18,414 ...8,509,735 | ......353.5300 | .coovvorrrrrerrrrrrrenns [ crvreren 280,438 | oo | e 216,415 | ... | coovereren 216,415 | .......(64,023) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFUS7RNEY7. |07/24/2017|07/19/2019 ............. AT | s 165,769 | ......352.1000 5979 4,909 4,909 | ......... (1,070) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. |07/24/2017|07/21/2020 | .......... 7,532 2,753,105 365.5100 | coovvveveerreverreneeens | cvvrerirens 77,582 52,623 52,623 |........(24,959) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFUS7RNES7. |07/24/2017|07/21/2020 | ........ 24,771 ....8,760,600 | ......353.6600 | ...ooocovvvvererrrircrns | crvvine 375,780 289,618 289,618 |.......(86,162) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. |07/24/2017|07/21/2020 | ........ 24,633 ..8,680,201 | ......352.3800 ....388,710 303,109 303,109 (85,601) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccccs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co TH6GLXDRUGQFUS7RNE97. |07/24/2017|07/21/2020 ............. 534 | e 188,645 352.9700 8,279 6,424 6,424 | ... (1,855) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccccreucceresuccsec VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |07/24/2017|07/21/2020 | ........ 23,982 BATATBT | ......353.3800 | ..ooovorrrrmcrerrciceens | o 366,926 283,566 283,566 (83,360) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co TH6GLXDRUGQFUS7RNES7. |07/24/2017|07/21/2020 | ........ 25,664 ..9,299,101 | ......362.3400 ....294,366 207,312 207,312 | .......(87,054) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |07/24/2017|07/21/2020 | ........ 25,135 9,112,410 | ......362.5400 | .cooocooerevccerinicee | v 286,287 201,220 201,220 (85,067) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........c..cemrvveerrrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. |07/24/2017 {07/21/2020| ........ 16,701 ...6,041,267 | ......361.7300 [ .oooovorrverrrerrreens | v RS04 2 O 138,645 | ... | cvvrrens 138,645 (56,757) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeccecsescccrccs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNES7. |07/24/2017|07/21/2020 | ....... 69,335 | .......24,508,702 | ......353.4800 | .......cccocoumurene w000 1,057,366 | ooooveevevieiiiiiininns | v 816,541 | .. [ .o 816,541 | ..... (240,825) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccccccccccsuccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co TH6GLXDRUGQFUS7RNES7. |07/24/2017|07/21/2020 | ........ 77,988 | ......28,151,426 | .....360.9700 935,859 | ... | e 669,644 | ... [ ......... 669,644 | ... (266,215) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceececesescccaccs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |07/24/2017|07/19/2019| .......... 2,518 | oo 892,439 | ......354.3900 29,161 23412 23412 (5,749) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeueeerecrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |07/24/2017|07/21/2020 6,393 2,262,564 353.9000 | oovvveveerrerenreneeees | erererinen 96,282 | s | v 74,028 74,028 (22,254) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeuceesescccsecs VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co TH6GLXDRUGQFUS7RNEY7. |07/24/2017|07/21/2020 ........ 63,325 | .......22,850,103 | ......360.8400 | ......cccooocommmmuuuuee | correre 763,063 | ..o | e 546,867 | ... | oo 546,867 | ...... (216,196) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.veeerrrereeerns VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 07/24/2017]07/21/2020 954 343,287 359.9000 | .oovvvevrrrreverrereeees | ererererens 11,856 8,584 | ... 8,584 (3,272) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 07/24/2017|07/21/2020] ........ 48,910 | ........17,644,200 | .......360.7500 ...591,319 ..424,060 424,060 | ...... (167,259) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 07/24/2017]07/21/2020] ......157,871 | ........56,748,180 | .......359.4600 | .....ccccoommrrrrericre | 001,990,749 | i 1,448,204 | | s 1,448,204 | ...... (542,545) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co TH6GLXDRUGQFUS7RNEY7. | 07/24/2017(07/21/2020] ........ 10,583 | .........3,796,685 | .......358.7600 | ......coceomwweumumneens | wovrenens 136,518 | .ooovvevvvvvvvvvinininns | v 100,060 | ... | ..cccccc 100,060 (36,458) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 07/24/2017]07/19/2019] ............... (1< [ 35,969 | .......367.7400 624 425 | ... 425 | e (199) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 07/24/2017(07/19/2019] ......... 3,092 | .........1,090,438 | ......352.6700 38,371 31,346 | ... 31,346 | ......... (7,025) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 07/24/2017]07/19/2019] ............ 286 | wccovvecccrns 100,282 | .......350.3900 3,887 3242 | .. 3,242 (645) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 07/24/2017(07/19/2019] .......... 5804 | .........2,046,077 | ......352.5100 [ ... | corvereres 72,496 59,312 | ... 59,312 | .......(13,184) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns............cccesessccsen VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 07/24/2017]07/19/2019] .......... 6,873 | ..........2,484,882 | .......361.5300 58,560 e 43,393 || 43,393 | .......(15,167) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 07/24/2017(07/19/2019] ........ 10,033 | .........3,609,994 | .......359.8300 92,199 69,736 | ... 69,736 (22,463) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |08/07/2017[08/02/2019] ...ovvvvveee 112 | e 39,649 | ......354.8300 | ...evererrrererrnnns | e 1,401 1,026 | ... 1,026 (375) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 08/07/2017 | 08/02/2019] ........ 10,509 | .........3,804,784 | ......362.0600 | ......cccoooorrrrrriccs | corverent 97,521 65,287 | ... 65,287 (32,234) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........cceressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 08/07/2017 | 08/02/2019] .......... 9,551 | ....vrr.3,454,561 | .......361.6800 [ ...oooovovvvvveveirrinns | e 90,070 | ccoovevevereccrererens cerrreeennnn80,638 || 60,638 (29,432) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccccucccccsucrics VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNEY7. | 08/07/2017 | 08/02/2019] .......... 6,371 | ........2,299,516 | ......360.9100 62,122 coerieenenn B228T || 42,247 | .......(19,875) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS.........cccccceereuccesessccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 08/07/2017 | 08/02/2019 ......... 3244 | ........ 1,170,662 | .......360.8200 [ ......coooouereevuirines | v 31,763 21,622 | ... 21,622 | ......(10,141) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........c..cemrreeerrrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. |08/07/2017)08/02/2019] .......... 1,020 | oo 371,420 | .......363.9800 8,694 5672 |.. 5,672 (3,022) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeccecresuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNE97. |08/07/2017|08/02/2019] ............508 | ..cccccccccc 185,298 | ......364.7100 | ..o | o4, 192 2,705 | ... 2,705 | .o (1,487) 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.ovmvererereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 08/07/2017]08/04/2020] ........... 2,982 | .........1,060,284 | ......355.5400 | ...ccccommrrrrrrerrrins | worrrrnrnns 46,075 32,496 | ... 32,496 | .......(13,579) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeuecesescccecc VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/07/2017 [ 08/04/2020] ....... 15,803 | ........5,616,793 | .......355.4300 | ....cccoccomiivirriicc | worruvens 244,944 | oo | 172,976 | .| . 172,976 | .......(71,968) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.veverrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 08/07/2017]08/04/2020] ......... 23,788 | .........8/454,585 | ......355.4100 [ ...ccooovvrmrreririmnne | wovrennne 368,956 260,597 | ... 260,597 | ...... (108,359) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeuccesesccceec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/07/2017 [ 08/04/2020] ........ 20,017 | .........7,353,280 | ......367.3600 | .....ccooooucrmumuuuuccc | correce PATVRCTZ Y VN 129,482 | .| ...cccc. 129,482 | .......(81,492) 003
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Statement as of September 30, 2017 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps

and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |08/07/2017|08/02/2019)| .......... 1,823 | oo 647,559 | ......355.1500 Y2757 (< T N IS 16,467 | ... | oo 16,467 (6,106) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ceeeeereerccrecs VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 08/07/2017 |08/04/2020| ........ 13,508 | ..o, 798,479 | .......355.2300 [ .ovovvevvermeneenmrneens | rvvenene 210,726 | cooveveereeeersrresriens | cevvreeenns 149,072 | .| v 149,072 | ........(61,654) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccueuceesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |08/07/2017 | 08/04/2020 | ........ 11,970 | ..nd,251,923 | ......355.2200 | .oooovevvevevreviinninns | ovrenens 186,729 | ..ooovevvvvvvviviiinnnns | v 132,150 | .| v 132,150 |........(54,579) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 08/07/2017 |08/04/2020 ......... 52,529 | .......18,666,677 | ......355.3600 ...816,299 576,626 576,626 | ...... (239,673) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFU57RNEY7. |08/07/2017 | 08/04/2020 | ........ 39,678 | .......14,460,618 | ......364.4500 | ......ccccoocommmmmuuee | correne 461,454 293,853 293,853 | ...... (167,601) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........c.ccvrrveernrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. |08/07/2017 | 08/04/2020 ........ 16,519 6,005,664 363.5700 | ..ooovovreereeneirs | v 197,728 | oo | e 127,332 || v 127,332 | ........(70,396) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFU57RNES7. |08/07/2017 | 08/04/2020 | ........ 31,597 | ......11,485,622 | ......363.5000 | .....ccccooocrremmmieene | crrrure 379,168 | oo | e 244336 | ... | . 244,336 | ...... (134,832) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeuuuuuercrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |08/07/2017 | 08/04/2020 | ........ 50,864 | .......18,062,223 | ......355.1100 | ..ccooerermmermmmrurerns | correree 796,526 564,074 564,074 (232,452) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNES7. |08/07/2017 | 08/04/2020 | ........ 46,202 | ........16,782,807 | ......363.2500 559,042 361,325 361,325 | ... (197,717) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. |08/07/2017 |08/04/2020| ......... 24,236 8,786,668 362.5400 | ccoovevvverrrereris | e 300,047 | oo | e 195,680 | ... | ccoveceene 195,680 | ... (104,367) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFU57RNES7. |08/07/2017 | 08/04/2020 | ........ 89,464 | ......32,435,032 | ......362.5500 |.......ccoooouuren 1,107,559 | s | s 721,990 | .| oo 721,990 | ... (385,569) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co 7HBGLXDRUGQFU57RNEY7. |08/07/2017|08/02/2019| ..........1,049 372,609 | ......355.1300 ..13,000 9,486 9,486 (3,514) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccccs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co TH6GLXDRUGQFU57RNES7. |08/07/2017 | 08/04/2020] ......108,290 | ........39,181,661 | ......361.8200 |.......cccoooerururrcc ...1,373,123 902,785 902,785 | ...... (470,338) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccccreucceresuccsec VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |08/07/2017|08/02/2019| .......... 2,022 | oot 718,848 | ......355.4800 | ....oooovovvcrecnciccens | v W23 & I N IS 17,956 | ... | ccovcrvccee 17,956 (6,755) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co TH6GLXDRUGQFU57RNEY7. |08/07/2017 | 08/02/2019 | .. ..243,119 | ......354.8200 8,599 6,293 6,293 (2,306) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |08/07/2017|08/02/2019| .......... 6453 | ........2,290,610 | ......354.9600 80,535 58,849 58,849 |......(21,686) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........c..cemrvveerrrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. |08/07/2017 |08/02/2019] .......... 8,945 | .........3,243,085 | ......362.5600 | .....ccooorrrrrrmmrrer | crrrrrernns 81,131 54,001 54,001 |........(27,130) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeccecsescccrccs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNE97. |08/07/2017 | 08/02/2019 ............. 166 | oo 60,998 | ......367.3900 | ...oocovvvrvcrnrrrnrenns | oviiiiininns 1,210 751 751 | e (459) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccccccccccsuccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co TH6GLXDRUGQFU57RNES7. |08/07/2017|08/02/2019| .......... 3578 | ......1,313,278 | ......367.0200 26,550 | .o | v 16,564 | .| oo 16,564 (9,986) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co 7H6GLXDRUGQFU57RNEY7. |08/08/2017 | 08/07/2018 ......159,009 | .......41,297,864 | ......259.7200 955,645 874,108 | ... | . 874,108 .(81,537) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |08/08/2017|08/07/2018 ........ 55,684 | ......13,894,174 | ......249.5200 | ...ccoevevrmermmmmurenns | correree 726,671 | coooeveereseessesesrinns | e 740,398 | ... | v 740,398 | ......... 13,727 003
Equity/l | JPMorgan Chase
Mozaic Index CALL SPREAD Options.................. VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |08/08/2017 | 08/07/2018 | ......cocoovvvvverees | covvsrcvecscsissssssscssar | 200022761900 0) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL SPREAD Options...........c...... VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 08/08/2017|08/07/2018] .......ovvevevreees | worrerrerrerveciirennnes | 0000 279.7800 (0) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/16/2017|08/15/2019 .............353 .125,789 | ......355.8900 4,425 3,102 | ... 3,102 ..(1,323) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 08/16/2017]08/14/2020] ........ 19,694 | ..........7,010,143 | ......355.9500 | ...ccooorvmmrerrerrenns | corrennes 309,986 | ..oovvveeerevrerrrrrens | cevereiinnn 211,941 || s 211,941 | ........(98,045) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co TH6GLXDRUGQFU57RNEY7. | 08/16/2017 [ 08/14/2020] ........ 15413 | ........5,671,984 | ......367.9900 | ....cccooooeercvrrriiccs | orreves 164,769 97,476 | ... 97,476 | .......(67,293) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 08/16/2017|08/14/2020 863 308,147 KISIOReV[V[V N SO (B, 13,201 8,935 | ... 8935 | ........ (4,266) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/16/2017 [ 08/14/2020] ........ 64,519 | .......22,959,147 | ......355.8500 | .........c.cccoeoeeee... | ......1,018,758 697,179 | ... 697,179 | ..... (321,579) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 08/16/2017]08/14/2020] ....... 54,994 | ........20,084,847 | ......365.2200 | ...ccooovrrmrrercrieune | worrnnns 645,078 395,710 | ... 395,710 | ..... (249,368) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFU57RNE7. |08/16/2017[08/14/2020] ............ 172 | ccccccccccccsl 62,632 | .......364.6900 2,051 1,266 | ... 1,266 | ........... (785) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns............cccesessccsen VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 08/16/2017]08/14/2020] ........ 40,063 | .......14,601,394 | .......364.4600 | ......ccccooommmummurrs | corrucic 481,959 298,456 | ... 298,456 | ...... (183,503) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/16/2017 [ 08/14/2020] ......... 9,347 | .........3,330,041 | ......356.2700 [ ....cccocovmcrrrriiiicc | v 145,719 99,275 | ... 99,275 | .......(46,444) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co THBGLXDRUGQFU57RNEY7. | 08/16/2017|08/14/2020] .........9,823 | ..........3,579,294 | ......364.3800 | ......ccoooverummmuruuec | correr 118,465 | ..oovvvevevevrrerirnrens e (3444 | ] 73,444 | .......(45,021) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFU57RNE7. | 08/16/2017|08/14/2020] ............750 | ............. 273,756 | .......364.9400 8,882 5467 | .. 5,467 (3,415) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........cceressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 08/16/2017|08/15/2019] .......... 1,028 | ... 365,398 | ......355.4800 | ....cooovvrvrrrerrncnnns [ v 13,085 9213 | ... 9,213 (3,872) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccccucccccsucrics VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. |08/16/2017(08/14/2020] .....104,383 | ........37,939,154 | ......363.4600 | .......ccccccooooeurcicc | ... 1,297,484 | oo | s 813,575 | .| cored 813,575 | ..... (483,909) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS.........cccccceereuccesessccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. | 08/16/2017 | 08/14/2020] .......... 9,482 | ........3,444,114 | ......363.2200 [ ....ooooeeemererrmininns | i 118,812 | oo covvreeeeeen TAT05 | ] 74,705 | .......(44,107) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........c..cemrreeerrrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. |08/16/2017)08/15/2019] ........... 2,246 | ........... 799,706 | .......356.0500 27,941 rrverennnen 19,952 || i 19,552 (8,389) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeccecresuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. | 08/16/2017 | 08/15/2019] ......... 7,187 | ........2,610,996 | ......363.2700 66,197 correeeeeenn82,225 || 42,225 (23,972) 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.ovmvererereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 08/16/2017]08/15/2019] .......... 5752 | .........2,086,193 [ .......362.6900 | .....cccoooemmmmrmrrr | corrrrerens 54,356 34934 |.. 34,934 | .......(19,422) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeuecesescccecc VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/16/2017 | 08/15/2019] ........ 11,665 | .........4,229,462 | ......362.5700 | ....coooveeuereuvmmninns | e 110,703 | oo covreeenneen 11,333 || 71,333 (39,370) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.veverrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 08/16/2017]08/15/2019] ............559 | ..covvecc 203,446 | ......364.2400 | ..ooovvvrerervrererrrnns | 4,932 3,102 |... 3,102 | et (1,830) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeuccesesccceec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. | 08/16/2017 | 08/14/2020] .......... 3,998 | ........1,425,601 | .......356.5500 | ......ccccoooccrrmricee | cooveren 61,814 | oo e 81979 | ] 41,979 | .......(19,835) 003
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Showing all Options, Caps, Floors, Collars, Swaps

and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |08/16/2017|08/14/2020 | ........ 16,936 | .........6,030,264 356.0600 265,727 | ccooveverreesssssiins | cerereeens 181,439 | .o | v 181,439 |........(84,288) 003
Equity/I | Bank of America
Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... N/A......... ndex | Corp B4TYDEB6GKMZO031MB27.. |08/16/2017|08/15/2018 | .25,394,665 | ........25,394,665 | ...2,464.6100 | ....oocovvrerrrrrerre. 1,027,722 | e e 1,110,748 | | e 1,110,748 | ......... 83,026 003
Equity/l | Bank of America
Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... NA........ ndex | Corp B4TYDEB6GKMZO031MB27.. |08/16/2017|08/15/2018 | .38,954,492 | ........38,954,492 | ...2,464.6100 | .......cccouerrurerecc 21,398,077 | s e 1,497,867 | | e 1,497,867 | ........ 99,790 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. 08/29/2017 {08/28/2019| .. 194,244 | .......356.2600 6,586 4,741 4,741 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co 7TH6GLXDRUGQFU57RNES7. |08/29/2017 | 08/28/2020 | .......... 4,556 ...1,619,558 | ......355.5000 | ...ooocoovvvcrirrinreces | e 71,661 50,241 50,241 | .......(21,420) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |08/29/2017 |08/28/2020| ......... 22,750 ...8,098,211 | ......355.9600 | ..ooovovrrrrerrrrrrrenns | crvrernn 352,858 | e | e 246,251 | ... | coovereren 246,251 | ..... (106,607) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFU57RNEY7. |08/29/2017 | 08/28/2020 | ........ 26,196 9,315,599 355.6100 | .ooovvevevencrececnrenes [ o 410,493 287,608 287,608 | ...... (122,885) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeuuuuuercrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |08/29/2017 | 08/28/2020 | ........ 22,938 8434462 | ......367.7100 | ..oovvorrrrrcrrrrrreenns | crvreren 2R (VR Y IS 148485 | ... | oo 148,485 | ........(94,885) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |08/29/2017 | 08/28/2020 83 29,460 355.0700 | .ooovveverveerereeirenes | ovviviininns 1,322 931 931 (391) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. |08/29/2017 | 08/28/2020 | ........ 66,186 | .......23,547,577 | ......355.7800 | ...cccoovrrmrrrrrerrree 01,031,836 [ cooooeeenennniinnininnns | e 721,662 |...| oo 721,662 | ..... (310,174) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFUS7RNEY7. |08/29/2017 | 08/28/2020 | ........ 67,234 | ......24,521,468 | ......364.7200 | ......ccccoocomimumuiec | corren 788,651 | .o | o 499447 | .| oo 499,447 | ... (289,204) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co 7HBGLXDRUGQFU57RNEY7. |08/29/2017|08/28/2020 | ..........1,013 370,741 365.9400 11,418 7,119 7,119 ...(4,299) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccccs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co TH6GLXDRUGQFUS7RNEY7. |08/29/2017 | 08/28/2020 | ........ 54,563 | .......19,875,046 | ......364.2600 | ......ccccoocomimmmuine | correr 649,843 | oo | e 413,823 | .. [ oo 413,823 | ... (236,020) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccccreucceresuccsec VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |08/29/2017 | 08/28/2020 | .......... 1,866 | .oooverd 661,502 | .......354.5500 30,188 21,377 21,377 (8,811) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co TH6GLXDRUGQFUS7RNES7. |08/29/2017 | 08/28/2019 | .. ..799,698 355.0000 28,609 20,875 20,875 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNEY7. |08/29/2017 | 08/28/2020 ............. 446 | ... 162,744 | ......364.5300 5273 3,345 3,345 | ..o (1,928) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............cccerrrereeeres VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. |08/29/2017 |08/28/2020 ............. 547 | o 198,183 | .......362.2500 6,959 4,537 4,537 (2,422) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeccecsescccrccs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |08/29/2017 | 08/28/2020 ......160,713 | ........58,350,051 | ......363.0700 | ....ccooourirurururc 1,991,233 | s e 1,285492 | | 1,285,492 | ... (705,741) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccccccccccsuccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co 7TH6GLXDRUGQFUS7RNEY7. |08/29/2017 | 08/28/2020 | .......... 2,981 | ........1,078,998 | ......361.9500 38,307 25,052 25,052 |.......(13,255) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceececesescccaccs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co TH6GLXDRUGQFU57RNE7. |08/29/2017 | 08/28/2019 ............... 46 | . 17,033 | ......370.7700 293 174 174 | oo (119) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeueeerecrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |08/29/2017|08/28/2019| .......... 4,428 | ........1576,883 | ......356.1500 53,707 38,714 38,714 | .......(14,993) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeuceesescccsecs VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co TH6GLXDRUGQFU57RNE7. |08/29/2017|08/28/2019 ............. 931 | oo 330,000 | ......354.5300 | ....ocoovvrmrrurrrrcenns | e 12,035 8,830 8,830 (3,205) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.veeerrrereeerns VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 08/29/2017]08/28/2019] .......... 8584 | ..........3,115,932 [ .......362.9900 | .....cccoeommmmemmrrr | corrrrerens 78,115 51,943 | ... 51,943 (26,172) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 08/29/2017 [ 08/28/2019] .. ...57,661 | .......366.0100 1,252 800 | ... 800 .(452) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 08/29/2017]08/28/2019] ........ 11,188 | .........4,056,145 | .......362.5400 | ....ccccoommmrerrerrre | correnees 103,826 69,443 | ... 69,443 | ........(34,383) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. | 08/29/2017 | 08/28/2019] ........ 13,490 | .........4,888,182 | ......362.3600 | ....cccocoooercrvrriicc | wourunene 126,265 84,580 | ... 84,580 | ........(41,685) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 09/12/2017]09/11/2019] .......... 1,399 | oo 503,964 | .......360.2600 | .....cccoooommmmrmrrr | covvrrinnns 15,528 9,972 | .. 9,972 (5,556) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFU57RNEY7. |09/12/2017(09/11/2019] ...........298 | .ccecevccc 110,296 | .......369.6000 2,202 1,242 | ... 1,242 (960) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 09/12/2017]09/11/2019] ............425 | ccooceccenns 157,436 | .......370.7600 2,968 1645 | ... 1,645 | ... (1,323) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFU57RNE7. |09/12/2017(09/11/2020] ............596 | ............. 214,610 | .......360.0000 8,662 5491 | .. 5491 (3,171) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns............cccesessccsen VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 09/12/2017]09/11/2020] .......... 1,386 | oot 497,434 359.0000 20,756 e 13313 | ] 13,313 | .....c.uud (7,443) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 09/12/2017(09/11/2020] ......... 1,256 | ............ 452,361 | .......360.1400 | ...cccccvccvcciins | v 18,163 | oo covreeenen 11501 ] 11,501 | oo (6,662) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7THBGLXDRUGQFU57RNEY7. | 09/12/2017[09/11/2020] ....... 12,643 | ........4,552,994 | ......360.1300 | ...ocoooeeemereermmninns | e EYACKIT [T I 115809 | ... [ oo 115,809 | ........(67,130) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 09/12/2017(09/11/2020] ......... 29,743 | .......10,700,302 | ......359.7600 | ......ccccooeemimumieecc | crrrere 435,436 276,764 | ... 276,764 | ..... (158,672) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS...........cceressccrens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co 7HBGLXDRUGQFU57RNEY7. | 09/12/2017[09/11/2020] ....... 31,661 | ....... 11,759,286 | ......371.4100 | ..cccoooovmcrmmmuruccc | correre KUTCHCH VN [ IO 173,700 | oo | oo 173,700 | ...... (142,912) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccccucccccsucrics VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 09/12/2017(09/11/2020] ......... 1151 | o 435,195 | ......377.9800 9,130 4,546 | ... 4,546 | ... (4,584) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNS.........cccccceereuccesessccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7HBGLXDRUGQFU57RNEY7. | 09/12/2017[09/11/2020] .......... 1,901 | oo 684,386 | .......360.0400 27,581 e 1TAT ] 17,479 | .......(10,102) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........c..cemrreeerrrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS57RNES7. |09/12/2017]09/11/2019] .......... 1,333 | e 480,004 | .......360.0900 | ..covvvvrremrrrerrirnnes | werrrrrnns 14,890 9,590 | ... 9,590 (5,300) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceeccecresuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co 7H6GLXDRUGQFU57RNEY7. | 09/12/2017(09/11/2020] .......... 6,118 | ........2,261,364 | .......369.6000 65,100 36,606 | ... 36,606 (28,494) 003
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.ovmvererereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 09/12/2017(09/11/2020] ........ 58,435 | ........21,027,139 359.8400 853,146 [ oo | v 541,907 | ... oo 541,907 | ...... (311,239) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeuecesescccecc VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co THBGLXDRUGQFU57RNEY7. | 09/12/2017[09/11/2020] ........ 63,352 | .......23,371,853 | ......368.9200 | ......cccoooeimmmmuuueec | corrure 689,904 391,407 | ... 391,407 | ...... (298,497) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.veverrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. | 09/12/2017{09/11/2020] ......... 479 | ........ 1,770,742 | ......369.1800 | ..ccoovvevrerrveerires | wovvrrnnans 51,753 29,273 | ... 29273 (22,480) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccceeuccesesccceec VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co 7TH6GLXDRUGQFU57RNES7. |09/12/2017[09/11/2020] ........ 56,483 | .......20,797,778 | ......368.2100 629,791 360,782 | ... 360,782 | ...... (269,009) 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule| of Date of Rate of Index | Premium Premium 0 Valuation | Exchange Year's 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) | BJA.CV. | )/Accretion | Items Exposure Entity end (b)
Equity/l | JPMorgan Chase
Mozaic Index CALL OptoNs.........ccccccceeeucceresuccuee VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7H6GLXDRUGQFU57RNES7. |09/12/2017|09/11/2020 | ........ 15,156 | ... 5,571,715 | .cc...367.6200 | .ooovvevvvevvriivvnneins | ovrevens 172,326 99,504 99,504 |.......(72,822) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNS............ceeeeereerccrecs VAGLB Hedge - Fixed Indexed Annuity............... N/A......... ndex |&Co 7H6GLXDRUGQFU57RNES7. |09/12/2017|09/11/2020 ......147,370 | ........54,114,389 | ......367.2000 | ...ccooevererrrrrerrre .....1,699,180 986,517 986,517 | ..... (712,663) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........cccccueuceesescccrecs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co TH6GLXDRUGQFU57RNES7. |09/12/2017|09/11/2019 ............. 472 | . 170,000 | ......360.0700 5278 3,400 3400 | ... (1,878) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNES7. (09/12/2017{09/11/2019 | .. ..2,324,451 | .......359.5500 ..73,829 (25,958) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co TH6GLXDRUGQFU57RNES7. |09/12/2017|09/11/2019| ........ 16,033 ....5,882,585 | ......366.9000 | .....ccoovvvcrururirenns | v 133,717 [ ooeeevivvniiiiiininns | v 78,541 | .| o 78,541 (55,176) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cueeuuueueercrnens VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co 7H6GLXDRUGQFU57RNEY7. |09/12/2017|09/11/2019| ......... 1,334 | o 492,016 | .......368.8000 | .....cooweemeveermrrenes | cverrens 10,219 5831 5831 | .o (4,388) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........ccccccceeuccescsscceccs VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7TH6GLXDRUGQFU57RNES7. |09/12/2017|09/11/2019 .......... 8,921 .3,272,445 | ......366.8200 | ...oooooovvvcrerrrnrecns | v L7V N IO 43,909 | .. | oo 43,909 (30,761) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeuuuuuercrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co TH6GLXDRUGQFU57RNES7. |09/12/2017{09/11/2019 ............. 395 | covvererernns 144,849 | ......366.6500 3,334 1,964 1,964 | ..o (1,370) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co TH6GLXDRUGQFU57RNES7. |09/12/2017|09/11/2019| ........ 11,716 L A277,662 | ......365.1200 | oo [ i 105,793 63,691 63,691 ...(42,102) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccceueuumercrnene VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co TH6GLXDRUGQFU57RNEY7. |09/21/2017|09/20/2019 ..........v.. 155 | oo 55,233 | .......355.2900 | ..oovvvvvererrrrrernnnns w1719 1,442 1,442 (277) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex [&Co 7TH6GLXDRUGQFUS7RNES7. |09/21/2017|09/20/2019| .......... 5,221 ..1,892,618 | ......362.5100 | ..ooovrrrrrverericiceces | v 42,185 33,191 33,191 (8,994) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex |[&Co 7TH6GLXDRUGQFU57RNEY7. |09/21/2017|09/20/2019 | .. ..889,482 | ......364.8200 17,701 ...(4,086) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceucccvcccccccs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex [&Co TH6GLXDRUGQFU57RNES7. |09/21/2017|09/18/2020 ............. 810 | oo 287,912 | ......355.5300 | ..oooovvvvvvererrrirenns | v 11,475 9,000 9,000 (2,475) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccccreucceresuccsec VAGLB Hedge - Fixed Indexed Annuity................ NA....... ndex [&Co 7HBGLXDRUGQFU57RNEY7. |09/21/2017|09/18/2020 | .......... 3,768 ....1,340,964 355.9200 52,746 | ..ooveeeeerreeeninniinns | crererere: 41,221 | | e 41,221 ...(11,525) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... . | VAGLB Hedge - Fixed Indexed Annuity.. ndex [&Co TH6GLXDRUGQFU57RNEY7. |09/21/2017|09/18/2020 | .........6,068 ..2,161,429 | ......356.2100 ..84,161 65,615 65,615 | .......(18,546) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeecccesesuccree VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7TH6GLXDRUGQFU57RNEY7. |09/21/2017|09/18/2020 | ........ 18,366 ...8,551,575 | ......356.7300 | ..ooovorrrrnceernriceens | o 250,507 | oo | e 194,454 | .| ..ccccc 194,454 (56,053) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........c..cemrvveerrrreennes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNEY7. |09/21/2017 {09/18/2020 ........ 11,213 4,129,415 | ......368.2700 [ .vvooveveeererrriens [ s 103,720 | covvvvrreeeerevrnee | cevvverinnens VA 44 T I 71,779 ....(31,941) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeccecsescccrccs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |09/21/2017|09/18/2020 | .......... 6,706 2,511,143 | L 3TAAT00 | oo | i 49,556 31,850 31,850 |.......(17,706) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccccccccccsuccics VAGLB Hedge - Fixed Indexed Annuity................ NA...... ndex [&Co TH6GLXDRUGQFUS7RNES7. |09/21/2017|09/18/2020 | ........ 13,893 ..4,954,116 | ......356.5800 | ...oooorevvvcrerrrercees | i 190,479 | .ooooveeevevvvivvinninns | v 148,002 | .| ccccccee 148,002 | .......(42,477) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...........ccccceececesescccaccs VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex [&Co TH6GLXDRUGQFU57RNEY7. |09/21/2017|09/18/2020 | ........ 15,935 ...5,827,728 | ......365.7100 | ..ooovorrrrvcrrrrrnrccns | v 161,266 | ..ooovevvvvvveeeviininns | v 114,726 | .| . 114,726 | ........(46,540) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS..........ccueeueeerecrnene VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex [&Co 7H6GLXDRUGQFU57RNEY7. |09/21/2017|09/20/2019| .......... 1,109 | e 394,278 | ......355.6800 | ...ocoovrvrvrrrrrrrenens | crererirens 12,061 [ cooooveeevvnvveeennnines | corrrreseee 10,085 | ... | ccoverrrerne 10,085 | ... (1,976) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........cccccceeeuceesescccsecs VAGLB Hedge - Fixed Indexed Annuity............... NA......... ndex |&Co 7TH6GLXDRUGQFU57RNEY7. |09/21/2017|09/18/2020 ........ 48,818 | ......17,402,787 | ......356.4800 | .....ormmmmmcucns | covrencd 671,253 522,162 522,162 | ...... (149,091) 003
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Statement as of September 30, 2017 of the NATlONWlDE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Equity/I | JPMorgan Chase
Mozaic Index CALL Options.............c.veeerrrereeerns VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFUS7RNES7. |09/21/2017[09/18/2020] ........ 35,210 ...12,882,114 | ......365.8700 B [ 314,069 251,659 251,659 ...(62,410) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options... .| VAGLB Hedge - Fixed Indexed Annuity.. ndex |&Co TH6GLXDRUGQFU57RNEY7. | 09/21/2017[09/18/2020] ....... 16,059 ..5,854,582 | ......364.5700 ....168,939 ..121,693 121,693 ..(47,246) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.............c.crvemcrrrereeerns VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 09/21/2017]09/18/2020] ......... 28,224 ....10,297,388 | .......364.8500 B [ A0S TI N [N IS 211,215 | .| v 211,215 (82,875) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccceeucccsessccsecs VAGLB Hedge - Fixed Indexed Annuity................ NA......... ndex |[&Co TH6GLXDRUGQFU57RNEY7. | 09/21/2017|09/18/2020] ......... 25,325 | .........9,212,320 | .......363.7600 B VALV [ DN 198,949 | .| .......... 198,949 ...(75,070) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccoeuenervreveennes VAGLB Hedge - Fixed Indexed Annuiy................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 09/21/2017]09/18/2020] ........ 76,478 ...27,841,153 | ......364.0400 B [ 819,847 593,385 593,385 | ...... (226,462) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeccccvesscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co TH6GLXDRUGQFU57RNES7. |09/21/2017(09/20/2019] ............968 | ............ 345,513 | ......357.0900 9,918 8,200 8,200 | oo (1,718) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options...............ccouuemerrreveeenes VAGLB Hedge - Fixed Indexed Annuity................ N/A......... ndex |&Co TH6GLXDRUGQFU57RNES7. | 09/21/2017]09/20/2019] ............ 269 | woccrvcrcr 95,528 | .......355.4000 2,959 2,480 2480 | .o (479) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options..........ccccccceeucceccsscceccs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFUS7RNES7. |09/21/2017|09/20/2019] .......... 1,508 | ............ 536,160 | ......355.5600 | .....cccoovvevurvvrccrcs | wovvirinnns 16,482 | oo L3801 || 13,801 (2,681) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptioNns............cccesessccsen VAGLB Hedge - Fixed Indexed Annuity................ N/A........ ndex |&Co TH6GLXDRUGQFU57RNES7. | 09/21/2017]09/20/2019] .......... 2,323 [ o 828,602 | ......356.7300 | ..oooovvrvrerrrerrrcenns | ervrerinen 24,180 20,047 20,047 | ..ooveve (4,133) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options........cccccccceucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA........ ndex |&Co TH6GLXDRUGQFUS7RNES7. | 09/21/2017[09/20/2019] ........ 15,064 | .........5468,775 | ......363.0300 | ..o | v 118,857 93,048 93,048 ...(25,809) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL OptONS...........cccceesessccsens VAGLB Hedge - Fixed Indexed Annuity................ NA........ ndex |&Co THBGLXDRUGQFU57RNE7. |09/21/2017[09/20/2019] ..........2,099 | .ccecevccec 767,229 | ......365.5300 | ..oooovvvvvvrcrerrrcnnns [ evererinens 14735 | oo L A1283 | 11,253 (3,482) 003
Equity/l | JPMorgan Chase
Mozaic Index CALL Options.........cccccccccucccvccsccecs VAGLB Hedge - Fixed Indexed Annuity................ NAA......... ndex |&Co 7TH6GLXDRUGQFUS7RNES7. | 09/21/2017{09/20/2019] .......... 6,922 | ........2,508,816 | .......362.4200 56,141 LAL22T | 44,227 ..(11,914) 003
Equity/l | Goldman Sachs
Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... NA........ ndex | Group FOR8UP27PHTHYVLBNG30.. | 09/18/2017| 09/14/2018] .30,293,962 ....30,293,962 | ....2,500.2300 1,167,529 | e 1122574 | ) 1,122,574 ...(44,955) 003
Equity/l | Goldman Sachs
Equity Basket Options CALL - Rainbow Options. | VAGLB Hedge - Indexed Universal Life............... NA........ ndex | Group FOR8UP27PHTHYVLBNG30.. | 09/18/2017| 09/14/2018] .45,147,060 ...45,147,060 | ....2,500.2300 1,540,869 | e e LATTT32 [ ] 1,477,732 (63,138) 003
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrants ..162,840,533 | 164,989,293 0 |...500,902,534 |XX] ....500,902,534 | ..81,788,501 0 0f...0 0 XXX XXX
0149999. Total-Purchased Options-Hedging Other. ..162,840,533 | 164,989,293 0 |...500,902,534 |XX] ....500.902,534 | ..81,788,501 0 0f...0 0 XXX XXX
0369999. Total-Purchased Options-Call Options and Warrants. ..162,840,533 | 164,989,293 0 |...500,902,534 |XX] ....500.902,534 | ..81,788,501 0 0f...0 0 XXX XXX
0429999. Total-Purchased Options. ..162,840,533 | 164,989,293 0 |...500,902,534 [XX] ....500,902,534 | ..81,788,501 0 0 .0 0 XXX XXX
Swaps - Hedging Effective - Foreign Exchange
Pay Fixed EUR Receive Fixed USD Currency Currenc| Merrill Lynch 3.78 USD
Swap AFS Bond -- L2836*AAT........cccovvcrvvuncnncencnenncnncneees | D T y Capital Services  GDWTXX03601TB7DW3U69. | 12/04/2014(02/03/2024| ..........coccooevec | . 43,347,500 | (1.966 EUR)| ..o | v [ v 617,373 | .......1,998,500 |...| ....... 1,100,318 | .cocccvcvcvcvcvcens 1.(4,539,500) | ...oovvvevevvrerinnnns [ i | v 546,073 | ..o 100/100......
Pay Fixed GBP Receive Fixed USD Currency Currenc| 3.4125USD
Swap AFS Bond - G6750%ACS .........coooeuvrrvvevericrenrecnn | D T y Citibank NA.......... E570DZWZ7FF32TWEFAT6... | 02/26/2015] 04/29/2025] ..................... | ......30,800,000 (2.84 GBP) 220,851 | .......4,004,000 | ... [ ... RRCIELR L N (2,116,000) | ..o | e | e 424,089 | ...cooveveee. 100/100......
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Statement as of September 30, 2017 of the NATlONWlDE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
Pay Fixed EUR Receive Fixed USD Currency Currenc| HSBC Bank USA 4.407 USD
Swap AFS Bond - L8367H#ADS...........cooomeeerrrrvieriiirncernns D1 y NA 1IE8VN30JCEQV1HAR804...... | 06/04/2015] 06/25/2025] ........oocvvvvvevees | vven 12,400,300 (2.62 EUR)| .oooovvveceverriininns | e | cevininns 162,813 | ..ovoeeen (595,100) | ... [ crerere(1,090,221) | covoveveveverererinene (1,426,700) | cooovvevevenerenennnes [ e | evevee VP IN — 100/100......
Pay Fixed EUR Receive Fixed USD Currency Currenc| HSBC Bank USA 4.522 USD
Swap AFS Bond -- LB367#AES.... Ay NA 11IE8VN30JCEQV1H4R804...... | 06/04/2015 06/25/2027 | .. ....12,400,300 (277 EUR)| ... ..159,364 (595,100) | ... | ......(1,121,194) ] ... .(1,426,700)] .... 193,498 .| 100/100......
Pay Fixed CHF Receive Fixed USD Currency Currenc| 3.545 USD
Swap AFS Bond - Q1297#AHT........coovvvveernererreeriiiir D1 y Citibank NA.......... E570DZWZ7FF32TWEFAT6...|09/11/2015| 10/08/2023] ......ccvvvvvvvvvrers | 20000ei49,129,990 | (0.755 CHF)| covovvevevvvvvevennnenes | evvverrsssssrssssscssaes | e 1,021,356 | .......... (441,424) ] ... [ oo (CA VT VAl [ (2,466,409) | ...oovvvevenerennnnnes [ v | v 602,952 | ..occovererrene 100/100......
Pay Fixed GBP Receive Fixed USD Currency Currenc| JPMorgan Chase 3.3725 USD
Swap AFS Bond -- GO369@AXA.........cocowvevevevevirerevrnenenes | D T y &Co TH6GLXDRUGQFUS7RNE7. |01/28/2016(04/27/2026] ...........cccccuvee. | ......28,784,000 (VK JC1212)] NN NPT I 145,862 | ........1,988,000 | ...| ..ccoveven ORI (2,116,000) | ..ooovevevvnerevennnes [ s | e 421518 | oo 100/100......
Pay Fixed GBP Receive Fixed USD Currency Currenc| 3.66 USD
Swap AFS Bond -- 78467KBH3..........coovvcerereerrsrrsrcsrcsses D1 y Citibank NA.......... E570DZWZ7FF32TWEFAT6... | 03/08/2016| 06/06/2026] .............ccvcccc. | -.......48,178,000 (3.05 GBP) 298,451 2,624,800 |...| .o 1,224,651 | oo 1(3,597,200) [ .ooovvevevenerenennnes [ e | e 710,020 | ...oooovvvvrenene 100/100......
Pay Fixed GBP Receive Fixed USD Currency Currenc| 3.4625 USD
Swap AFS Bond -- G4622#AL3..........cccocceceviveveccreririrans D 1. y Citibank NA.......... E570DZWZ7FF32TWEFATS...|07/21/2016| 09/14/2031] .......ccovvvvvvvvees | venne. 17,141,800 [V:Z1212)] T NPT I 177,161 | .......... (275,600) | ... [ ccveveved (VAL — ..(1,375,400) 320,286 100/100......
Pay Fixed GBP Receive Fixed USD Currency Currenc| 3.387 USD
Swap AFS Bond - G2479@ACS3..........cccoouemmmemrvvrireerenne | D 1o y BNP Paribas......... ROMUWSFPUBMPROBK5P83 |08/12/2016] 11/14/2026] ..........cocvvvvec. | -.......29,831,000 (2.28 GBP) 236,915 | ......... (984,400) | ... [ cevereeed (CATRCETA ) [— (2,433,400) | ..oovovoeecrnnns [ e | e 450,655 | ..o 100/100......
Pay Fixed EUR Receive Fixed USD Currency Currenc| 3.143 USD
Swap AFS Bond -- 92927KB@0..........ccccoeeeceeesccrevscmveveene | D T y Citibank NA.......... E570DZWZT7FF32TWEFATS...|09/27/2016| 11/15/2026] ............ccc0vvee. | -....... 16,218,250 (1.2 EUR) 229,487 | ......... (912,050) ] ... [ .......(1,026,633) | ....ccvvvvvvviririnens 1.(1,880,650) | ...oovvvevevvverennnes [ s | v 245,045 | ........c.ccc... 100/100......
Pay Fixed GBP Receive Fixed USD Currency Currenc| 3.2225 USD
Swap AFS Bond -- G1591#AVA..........covveeeveveveeerererirennnns | D T y Citibank NA.......... E570DZWZ7FF32TWEFAT6...| 11/01/2016]| 02/20/2027] .........ccccvvvvvees | ... 10,994,400 (2.52 GBP)| . | cvvvirrrevensvevevinnnes [ ovviiennns 37,811 | ......(1,063,800) | ... [ cccccrs(1,511,878) | covoverevevereririrens | o ((CI720[0) ) [NV SV I 168,516 | ..cvvveverevenens 100/100......
Pay Fixed JPY Receive Fixed USD Currency Currenc| Royal Bank of 3.91USD
Swap AFS Bond -- G294A@ AE9............ooccvevcvvvvvvrrrrrenne | D T y Scotland PLC RR3QWICWWIPCS8A4S074.. [03/09/2017]03/15/2029] ........covvvvvvvvecc | -.....15,672,616 (0.58 JPY) 263,451 (325,961) ] ... [ .oovvevens 403,264 | ....oovvvvvvvereriinns | o (325,962) 265,314 100/100......
Pay Fixed JPY Receive Fixed USD Currency Currenc| Royal Bank of 3.805 USD|
Swap AFS Bond -- G294A@ AD1........cccoeeeemvevermvereneecnes | D T y Scotland PLC RR3QWICWWIPCS8A4S074.. [03/09/2017| 03/15/2027] .......ccvvvvvvvvvees | e 15,672,616 (0.49 JPY) 262,542 (325,961) ] ... | ceoorvnneas 311,846 (325,962) | ..vvvvvvvvverrrrrrnens | v [ ovrinens 241,026 | .coccoverernene 100/100......
Pay Fixed JPY Receive Fixed USD Currency Currenc| 3.356 USD
Swap AFS Bond -- L228#AAD..........ccooooccirircricircrciries D1..... y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 05/02/2017| 05/11/2027] .....cccvvvvvvvvvvec | -......29,946,524 (0.3 JPY), 355,994 82,515 [ .| v 763,669 82,509 | ..o [ o | e 464,327 | oo 100/100......
Pay Fixed EUR Receive Fixed USD Currency Currenc| 3.748 USD|
Swap AFS Bond -- G7996#AA8..........coooeewvvveveenrerviirenenns | D T y Citibank NA.......... E570DZWZ7FF32TWEFATS...| 05/24/2017| 08/17/2027] ......ccvvvvvvvvvvers | ....32,436,500 [(AA=IV 3] [N INVPTPHPHPPTIIT IR 74471 | ......(1,824,100) | ... [ cc0ccrs(2,112,678) | cooovvvvveviriririinns (1,824,100) | cooovvevevevvrevivnnes [ s | e 509,907 | ..occovererene 100/100......
Pay Fixed EUR Receive Fixed USD Currency Currenc| 3.748 USD
Swap AFS Bond -- G7T996#AAS............cocomvmvvvvvmrvrrirrernnns | D T y Citibank NA.......... E570DZWZ7FF32TWEFATS... | 05/24/2017| 08/17/2027] ....ccvvvvvvvvvvvvecs | vvvveer...3,355,500 (G AA=IV13] N ISR [ 7704 | ... (188,700) | ... [ coveveve (VATRSISK) ) [ (188,700) 52,749 100/100......
Pay Fixed GBP Receive Fixed USD Currency Currenc| 3.99 USD (2.8}
Swap AFS Bond -- GBI70*AK2..........cccccvecerevevsvcverescreees | D T y BNP Paribas......... ROMUWSFPUSMPRO8K5P83 |06/02/2017|06/26/2029] ............cccovvee. | -.......45,052,000 [€1212)] [NV ISVPRIRPOPPPPPPOIOOITY (VPPN 127,873 | ......(1,841,000) | ... | .....(1,576,787) | ccoevercvcrrrcrcrincns (1,841,000) | cooovvevevevererevnnes [ s | e 771,995 | oo 100/100......
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.9875 USD
Swap AFS Bond -- G2616#AM3...........ccccococcecvvecccmieveceees | D T y PLC G5GSEF7VJP5I70UKS5573..... | 06/08/2017[09/13/2027] .......cooovvvvvvvees | ......34,782,000 (1.96 EUR) 33,456 | .......(1,841,400) | ... [ ......(2,071,544) | ...oocvvvvvvrrririne (1,841,400) | oo [ v | v 548,821 | .o 100/100......
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.973 USD|
Swap AFS Bond -- 887389E@9...........ccooeurcrerrrcrccerrncneens | D T y G5GSEF7VJP5I70UK5573..... | 08/22/2017[09/07/2027] .....covovvvvvvvvvees | v.0...23,516,000 (2.02 EUR)| oo | covvennrevensveneninnnes [ ovviiinnns 30467 | ......... (112,000) | ... [ covereecd (269,892) [ ...ovvveveverereviinns [ o (112,000) | covvvevvveveererrreees | v | ovrennns KY(VNZ T 100/100......
Pay Fixed GBP Receive Fixed USD Currency Currenc| JPMorgan Chase 3.89 USD
Swap AFS Bond - G2956@APE..........ccvewewerevemmrererrnenenes | D T y &Co TH6GLXDRUGQFU57RNEY7. | 06/25/2015|09/23/2025] ...........coccoeeeee | ... 15,750,000 (343 GBP)| .ocovvvvevcerervevrinne | e | ceviienns 118,804 | .......2,352,000 |...| e 2,013,148 | oo ..(1,058,000) 222,548 100/100......
0879999. Total-Swaps-Hedging Effective-Foreign Exchange 0 0. 4,582,204 | .......1,723.219 [XX] ......(2,973,736) 0 |(31,764,773) 0]....01...7702577 XXX XXX
0909999. Total-Swaps-Hedging Effective 0 0. 4,582,204 | .......1,723,219 [XX]......(2,973,736) 0 |(31,764,773) 0]....01...7702577 XXX XXX
1179999. Total-Swaps-Foreign Exchange 0 0. 4,582,204 | ......1,723.219 [XX] ......(2,973,736) 0 |(31,764,773) 0]....01...7702577 XXX XXX
1209999. Total-Swap: 0 0. 4,582,204 | ......1,723,219 [XX].......(2,973,736) 0 |(31,764,773) 0]....01...7702577 XXX XXX
1399999. Total-Hedging Effective. 0 0]... 4,582,204 | ......1,723,219 [XX].......(2,973,736) 0 1(31,764,773) 0 ...0]....7,702,577 XXX XXX
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Statement as of September 30, 2017 of the NATlONWlDE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Adjustm
Cumulative entto
Prior Year(s) | Current Year Total Carryin Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Foreign Current | g Value Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's 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) BJ/A.C.V. | )/Accretion | Items Exposure Entity end (b)
1409999. Total-Hedging Other. ..162,840,533 | ..164,989,293 0 |...500,902,534 |XX] ....500,902,534 |..81,788,501 0 0 .0 0 XXX XXX
1449999. TOTAL... ..1..162,840,533 | ..164,989.293 | ...... 4,582,204 | ....502,625,753 [XX] ....497,928,799 | ..81,788,501 | (31,764,773) .0 ..0]...7,702,577 XXX XXX

Code

Description of Hedged Risk(s)

REBALANCES PORTFOLIO DURATION

MANAGES CASH FLOW RISK

HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF AN ASSET

HEDGES THE INTEREST RATE RISK OF A LIABILITY

HEDGES THE CREDIT RISK OF AN ASSET

REPLICATION OF AN INDEX

HEDGES THE CURRENCY RISK OF AN ASSET

© [0 [~ |o |o |& [ [~

HEDGES THE CURRENCY RISK OF A LIABILITY




030

Statement as of September 30, 2017 of the NATlONWlDE LlFE AND ANNU'TY |NSURANCE COMPANY
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Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 2
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule| Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade | Transaction | Reporting Book/Adjusted | Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts| —Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Long Futures
Hedging Other
S&P 500 Mini Futures VAGLB Hedge - Indexed Equity / SNZ20JLFK8MNNCLQOF3
ESZ7.....| ... 607 | 74,863,706 | Contract Futures Universal Life N/A......... Index |12/15/2017| CME...........ccccevuneue 9 09/15/2017|..2,466.6790 |..2,516.1000 | ........ 254,940 | ..o [ e [ e [ s | s 1,499,929 | ....... 1,499,929 | ... 3,368,924 | ..o 1] s 50
S&P 500 Mini Futures VAGLB Hedge - Fixed Indexed Equity / SNZ20JLFK8MNNCLQOF3
ESZ7..... ... 2,762 |340,559,156 | Contract Futures Annuity N/A......... Index |12/15/2017| CME...........ccccevuueee 9 09/15/2017| ..2,466.0330 |..2,516.1000 | ..... 1,150,952 | oo | e | v | ceveessinnsenens | oo 6,914,254 | ....... 6,914,254 |....15,329,438 | ..coocvvvvrirnnnnes 1] s 50
VAGLB Hedge - Fixed Indexed Equity /
MFZ7..... |..... 1,506 [146,028,500 | MSCI EAFE Mini Index Futures| Annuity N/A......... Index | 12/15/2017 . 5493004R83R1LVX2IL36.... |09/15/2017] ..1,939.2895 |..1,978.4000 | ........ 903,961 o s | | 2,945,020 | ....... 2,945,020 | ... 1,501,478 | ..o I I 50
12829999. Total-LoNG FUIUTES-HEAGING ONET........ oo et e84 & eEEE L0 E L0040 | cries 2,309,852 | .ooooviiiiiiinnienns (VT (N P 0 .0 [...11,359,203 | .... 11,359,203 |....20,199,840 XXX XXX
1329999, TOMAI-LONG FULUTES..... ...k oL R LR £EEEE LR LR fLEEEeEEE LR oL eEEE oL LE L 4EEE L EEE L Lk | oo 2,309,852 | ..ovvveiiiiiinns 0 | s 0 | i 0 | i 0]...11,359,203 | ..... 11,359,203 |....20,199,840 XXX XXX
Short Futures
Hedging Other
NASDAQ 100 Mini Futures VAGLB Hedge - Indexed Equity / SNZ20JLFK8MNNCLQOF3
NQZ7..... | oo 7| 834,753 | Futures Universal Life N/A......... Index  [12/15/2017| CME.......c..coouvven 9 09/15/2017| ..5,962.5220 |..5,982.5000 | ........... (7,715) | e [ e [ e [ e | e (2,797) | oo (2,797) 2,779 1 20
Dow Jones Industrial Average |VVAGLB Hedge - Indexed Equity /
DMZ7..... | s 7] 762,105 | Mini Futures Futures Universal Life N/A......... Index  |12/15/2017| CBT.....ccocoovvvannes 549300EX04Q2QBFQTQ27 |09/15/2017] .....217.7442 | ... 223.4600 | ..oovvooeen(910) | oo | | s || cnii (20,005) | ........... (20,005) | .......... 19,985 | ..o 1] 500
13429999, Total-Short FUUIES-HEAGING OtNET. ...ttt ettt etttk se | shssessess st entenb st en et sens st ensensansentenssssantenssnsansssssenssnsssnsenssnsssnsenssenanssnssensnssessensssssnnenssnssnns | connrenees(§,825) [ onrsrrrerisnnnrennd0 | vvvivsrinnienn0 | visriisiisinnendd | evnisnisinnnnnndd [ (22,802)] ...........(22,802) | .......... 22,764 XXX XXX
1389999. Total-Short FUtUres...........coocrvicriiiiiniccrice, .(22,802) (22,802) ..22,764 XXX XXX
1409999. Total-Hedging Other............ccccocoouriiiiniiiinnieeas . . .0 [...11,336,401 | ..... 11,336,401 |....20,222,604 XXX XXX
1449999, TOTAL. sk Ees 1 fhesoeEE e e s LR LR LR LR eLEEfeeEEE e CeLEREeLEEEeLEE LR oL R LR LR LR | s 2,301,227 | oo () () 0 | i 0]...11,336,401 | ..... 11,336,401 |....20,222,604 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
Bank of America ...17,991,000 | ....... 2,231,604 |....20,222,604
TORAI INEE CASN DEPOSIES. ... e e eEEEE£EEE 14 fhffoEEEEoEEEEeLEEEeEEEEeLEEEeLEEfeEE L eEE R eEEEffeEEEEeLEEfeLEEEfeEEEfeLEE LR oL L feEEE oL L eEEE oL L feEEEeEEEfeEEE eeLLEeeEL e oEEEE oL eEEE oL oL L L LR LR ....17,991,000 | ....... 2,231,604 |....20,222,604

Code

Description of Hedged Risk(s)

HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF A LIABILITY

REBALANCES PORTFOLIO CURRENCY EXPOSURE

REBALANCES PORTFOLIO DURATION

(3 B E FOUR L O B

HEDGES THE EQUITY RISK OF AN ASSET




Statement as of September 30, 2017 of the NAT|0NW|DE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

8030

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 I XXX 20,222,604 | 20,222,604 2,309,852 | . (8,625) | [T 2,309,852 | ... ....20,222,604 | .. .20,222,604
NAIC 1 Desig
Bank of America Corp........ BATYDEB6GKMZO031MB27 | Y Y. 15,528,000 ....17,654,308 2,126,308 | . 17,654,308 | ....cooveeeeeeieercreecereinee | veeees 2,126,308 0
BNP Paribas...........coeeveerninerirnins ROMUWSFPUBMPROB8K5P8Y Y Yoo [ e (2,825,400) 0 (2,493,484) 0 21,222,650 | s 0
Citibank NA E570DZWZT7FF32TWEFAT6 | Y.. Y [ 1,368,000 [ 6,711,315 | (4,705,674) 647,642 5,384,215 (5,974,065) 0 23,497,890 | oo 3,497,890
Goldman Sachs Grou FOR8UP27PHTHYVLBNG30 | Y. Y. 378,626 8,152,626 0
HSBC Bank USA NA. . 1IE8VN30JCEQV1H4R804... | Y. Y. . (1,190,200) 0 (2,211,415) (U 365,988 | ..o 0
JPMOrGan Chase & CO.........ccuuuuuiiiiiiiiiiiiissis s TH6GLXDRUGQFUS57RNEI7| Y......ccovvenee. Yoo | s 443,222,000 | .....coooounenn 440,337,156 0 438,844,179 [V N 644,066 | ..o 0
Morgan Stanley & Co International Ltd.............ccoeviiieininiieireene e 4PQUHN3JPFGFNF3BB653. | Y Y. 14,467,000 ....14,626,011 159,011 |. 14,626,011 | oo | v 159,011 0
Royal Bank of Scotland PLC RR3QWICWWIPCS8A4S074 | Y | (U DR 790,000 ...(651,923) 0 715,111 (VI N 506,340 | ..o 0
Societe Generale... O2RNESIBXP4R0OTD8PUA41.. | Y Y. 16,840,000 ...17,018,997 178,997 |. 17,018,997 178,997 0
WEIIS FATGO & CO0....ouvveirieiiisiii ettt KB1H1DSPRFMYMCUFXTO9| Y.........cc..... | TSN RO 6,875,000 | ...ocoovrerierernnn. 7,453,436 578,436 7,453,436 |.... 578,436 0
Barclays Bank PLC G5GSEF7VJP5I7OUK5573... | Y. | TR (1,953,400) 0 (2,341,436) (L RN 919,570
0299999, TOtal NAIC 1 DESIGNAHON. ...ttt et ses s8££ bbbt | neres 506,854,000 | ...coorvrnrenns 511,953,849 | .cooviivinn (11,326,597) 4,069,019 509,848,882 | ....cocovriiiins (13,020,401) ] ........ 3,421,378 ..7,156,504
NAIC 2 Desi
Merrill Lynch Capital Services GDWTXX03601TB7DW3UB9| Y......cccovenee | FTTNINY [T 1,531,000 | .ovoirniiiinnens 1,998,500 467,500 1,100,318 [ 546,073 | .o 546,073
0399999, Total NAIC 2 DESIGNAHON. ...ttt ettt | bonnssneenssninesan 1,531,000 | .ooovviiininnnns 1,998,500 0 467,500 1,100,318 0 (U R 546,073 | .o 546,073
0999999, GrOSS TOAIS. .....vvrerireireieerisreste sttt 508,385,000 | ...coooveerenn 534,174,953 | ..oovvvivini (11,326,597) 24,759,123 513,259,052 | ..covvvnrinienns (13,029,026) | ..oovvvvercrinines 5,731,230 | oo 27,925,181 | .o 24,266,567
1. OffSet PET SSAP NO. B4......o.ieieieiiiieriisisiesi st snses
2. Net after right Of OffSEE PEI SSAP IND. B4.......... oottt ettt ettt e st e stsetessesseesstesses | e8eesetasseeseeseeseseesee et eeseeseEseeeeseeseE et eeEeeseE e e eeseEseEeEeeEeEseE et eeses et et entes et et ensansessnsantensnsns | sesessssssessess 534,174,953 | ......cc.cooc.... (11,326,597)
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Statement as of September 30, 2017 of the NAT|0NW|DE LlFE AND ANNU'TY |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
Bank of America Corp = CBT........occuvvererreeerinensenineens 549300EX04Q2QBFQTQ27.... | CASh.....oucvvureeiririerieiseeiseie et CaSN. ettt | erbis 19,985 | oo 19,985 | oo 19,985 | oo [ e [
Bank of America Corp - CME ... SNZ20JLFK8MNNCLQOF39..| Cash Cash 18,701,141
Bank of America Corp - ICE... . 5493004R83R1LVX2IL36........ Cash Cash 1,501,478
HSBC Bank - OTC......... 1IE8VN30JCEQV1H4R804..... Cash Cash 2,070,000
Barclays Bank PLC - OTC.. ... G5GSEF7VJP5I70UK5573..... | Cash Cash 2,275,000 ..
BNP Paribas - OTC . ROMUWSFPUBMPRO8K5P83 | Cash Cash . 2,540,000 . ..2,540,000
0199999, TOHAIS. ... eeertstiseess s eee s st eEE 8 £ £EEEEE LR R R R SRR LR E SRR EE R LR LR R LR LR R LR R R LR LR R LR LR LR R R LR LR AR R HeEEeEEEEEE LR LR R EEE LRttt | criene s 27,107,604 | ..o 27,107,604 | oo 27,107,604
Collateral Pledged to Reporting Entity
Bank of America Corp - OTC......c..couvuevirrerneenerinerienienes B4TYDEB6GKMZO031MB27.. | Cash Cash 15,528,000 XXX
Societe General - OTC O2RNESIBXP4R0OTD8PUA41.... | Cash Cash 16,840,000 XXX
Citibank NA - OTC..... E570DZWZT7FF32TWEFATS.. | Cash Cash 1,358,000 XXX
Goldman Sachs Group - OTC.... ... FOR8UP27PHTHYVLBNG30.. | Cash Cash . 7,774,000 7,774,000 XXX
JPMorgan Chase & Co - OTC.... ... TH6GLXDRUGQFU57RNEY7. | Cash CSN. et | entieneneeias 443,222,000 | ... ....443,222,000 XXX
Merrill Lynch Capital SVS = OTC.......ccoovieerierineirisirneii GDWTXX03601TB7DW3U69. | Cash Cash 1,531,000 | ..covvvrerirennns 1,531,000 XXX
Morgan Stanley & Co International Ltd - OTC. .... 4PQUHN3JPFGFNF3BB653... | Cash Cash 14,467,000 ..14,467,000 XXX
Royal Bank of Scotland - OTC .. RR3QWICWWIPCS8A4S074.. | Cash Cash 790,000 790,000 XXX
Wells Fargo - OTC..... KB1H1DSPRFMYMCUFXT09. | Cash Cash . 6,875,000 | ..coovivvriarnnad 6,875,000 XXX
0209999, TOMAIS........veueeeseersieaesseeeseessee s s es st es s s es a8 s bR s e b e Eseeis S448eeE8eeE R R R e AR R RS E LA R R AR R4 EE R £ SRR AR E R R R4 R 4R e AR AR R R R84 R R LR R R LRSS ReE R e R R eRRe 4eEReEReER LR R e R LR E LR E LR AR AR bbbttt | ceseninniias 508,385,000 ....508,385,000 XXX




Statement as of September 30, 2017 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
Cash Equivalent: E Part 2 Type)
000000 00 0 |Overnight Repos SEC LENDING ONLY.....cciiuiiiriiriisiniessissssisesnssssssssesssssssssssssssssssssssssasssessessssssssssssssssasssssssnsansns | srnssansnssonns | sosseessnssnsensonss | ansosssosssnssnns 59,266,768 | ......cooennee. 59,266,768 | 10/02/2017.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE).......o e sessesnnenns 59,266,768 59,266,768 XXX
9999999, TOAIS..... ouierieieiiei ittt . 59,266,768 | ................. 59,266,768 XXX

General Interrogatories:

1.
2.
3.

The activity for the year:  Fair Value $.....30,261,528  Book/Adjusted Carrying Value $.....30,261,528
Average balance for the year:  Fair Value $.....54,722,857  Book/Adjusted Carrying Value $.....54,722,857

Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §......... ONAIC 2 §.......... ONAIC3: §.......... 0 NAIC4: §.......... ONAICS: §.......... ONAICE: §........ 0

QE10




Statement as of September 30, 2017 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

General Interrogatories:

1.
2.

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

NONE

QE11




Statement as of September 30, 2017 of the NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest]  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Bank of New York Mellon...........c.cccceveereriververiserennee. NeW York, NY. 2,133,892 307,269 150,782 | XXX
JPMorgan Chase New York, NY. 36,809,643 | ..ooccor 13,449,596 | .ovovovnns 11,156,746 | XXX
US Bank Minneapolis, MN 314,393 524,882 501,834 | XXX
0199998. Deposits in.....1 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX 962 845 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 39,258,890 ..11,810,207 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 39,258,890 11,810,207 | XXX
0599999. Total Cash, XXX XXX 0 0 39,258,890 | ............14,283,038 | .............. 11,810,207 | XXX

QE12
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Statement as of September 30, 2017 of the NATlONWlDE LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

NONE
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