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Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS...cvteeeieietie st | srieneieas 11,303,894,155 | ....ovvvevereirirreincrinnnnes | veevirenens 11,303,894,155 | ........... 11,267,648,732
2. Stocks:
2.1 Preferred SHOCKS. .......cvuureeericcicrieciiiesi it ssss e | eeesesriessieenes 2,194,672 | ..ovoevereernerieenieens | v 2,194,672 | ccoovvrrerrs 2,196,710
22 COMMON SIOCKS. ...evuvereeercereeieceieeei et sess sttt seess st ssssnsnes | srenssssnens 8,674,312,787 | oo 19,743,310 | oo 8,654,569,477 | ............. 8,816,281,641
3. Mortgage loans on real estate:
B T 1 OO PSSO DTN 1,260,012,927 | ..ovoreeeeecernerirseeineninnes | rveeveneens 1,260,012,927 | oo 1,219,332,775
3.2 Other than firSt IENS.........c.eieuiiiierieieie ettt sesies | cebsssssbsstsss s sssnsbnnies | eebonsssnsinssnssnssnsinsinsins | connsansssnessssssness s 0 [
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBTANCES).......ocvivieeieteiieiete ettt s st s snans | senbessessesanes 543,474,705 | ..o | e 543,474,705 | ......cove.. 540,595,076
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES).......ocvuiviieiitiee ettt bbb besaesessans | sebssssassassaes 33,756,776 | oo | cvereieeienaenas 33,756,776 | ..coovverree 34,585,649
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......veorerverereeeieeseeeneeseiseesnnennens | seeeeseesseeneennes 1,432,186 | ..o | et 1,432,186 | oo 983,195
5. Cash ($.....(296,441,457)), cash equivalents ($.....32,631,394)
and short-term investments (3.....351,093,129)............orurrurreeeeeeeeeeeeee e ssesssessaenneas | eereeriineinnes 87,283,064 | ... | e 87,283,064 | ... 460,758,079
6. Contract loans (including §.......... 0 PrEMIUM NOLES)....vvveverereereirseeneeseeseesssesetseessssssessesessesses | eesessesssssssssessessssssssssssesses | sessesssssssssessessssssssessessans | sesessesssssessessessassnssessn [0 U
7. DEIVALVES......ocvieeietceeeie ettt bbbttt stesens | evestenaesesanes 57,886,895 | ...coeviriieiereeieieeieis | e 57,886,895 |...cooevvirireeriieesieienne
8. OtheriNVESIEA @SSELS.......c.ccvieiecicieece ettt saes s sanns | evnssaenes 3,381,644,637 | .cvvvvrrrennn 70,075,329 | ... 3,311,569,308 | ............. 3,216,942,375
9. ReCEIVADIES fOr SECUMHES........cvevverveieceeietcteee ettt eesnns | eveesssssaesenaaes 1,145,358 | oo | e 1,145,358 | oo 81,888
10.  Securities lending reinvested collateral @SSEtS............ccvvveierciireieiceese s | eveeveeieseeseens B1M61,274 | oo | e 31,161,274 | oo 55,880,975
11, Aggregate write-ins for INVESLEA @SSELS...........ccevveveeieeeeieetece et seesens | evisrneenes 1,413,878,680 | ..o, 0] e, 1,413,878,680 | ............. 1,441,033,842
12.  Subtotals, cash and invested assets (LINES 110 11).......ccuevevcreeerierereeeeeseeeee et | cevveienens 26,792,078,117 26,702,259,478 | ........... 27,056,320,937
13. Title plants less §.......... 0 charged off (for Title INSUTEIS ONIY).........cvivereririerneieiissssisrinires | seveiesssssssessssessssssssssenss | eersssessnssssssessssssssssssssessns | sesssssessssssssesssssssssssseses [0 U
14.  Investment income due and @CCTUEM............cuevevieririiieiriciere e senseees | sevveesessssesens 98,828,842 | ..o | e 08,828,842 | ................ 110,177,287
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........c.ceeeees | vevvevrennn 2,255,050,374 | ....cocoevrnee 33,760,825 | ............. 2,221,289,549 | ............. 2,188,463,373
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........cccvvvveerveves | covvrverenens 3,217,928,233 | ...covveverrre 3,808,894 | ............. 3,214,119,339 | ............. 3,244,145,051
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... 0)-enerteeteer ettt snnsans | saeesieesaessaeesaes s e saesssensaens | seeessessaessaessaes st s ssensaentaens | esteesisestaes s es st s teeniae (0 OO
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS..........c.ccuevueievierieieieeie et sssssaesens | oesvesiesissees 368,143,104 | ....oveveeeeeeeeeeeeieee | e 368,143,104 | ......c.co..... 365,651,257
16.2 Funds held by or deposited with reinsured COMPANIES............cccccveviuveveieiereeieeeieies | cereeiriieseinnas 3,057,247 | oo | e 3,057,247 | oo 3,069,571
16.3 Other amounts receivable Under reiNSUrANCE COMMTACES...........c..rvuruerierieriiriierieries | s sisesisenies | sereresesinesisesisesisesisesisenines | erseesssesssssssessessssesseesses 0 [
17. Amounts receivable relating to UNINSUIEA PIANS..........cruuriieiiriiineireiseeeesissieeseieseseeests | eeeessessesssssseesssessessssssess | sessesssssssssssssssesssssssssessesss | sressesssssssssessessassssssnssens [0 RO
18.1 Current federal and foreign income tax recoverable and interest thereon..............ccocveveveees | covevvieicnnes 220,769,560 | ......covevverereirerereeieieen | e 220,769,560 | ......coec.... 292,756,470
18.2 Net deferred taX @SSEL....... .ttt ssnnees | esssseeens 1,897,309,786 | ...cvvvevnv 600,892,310 | oo 1,296,417 476 | ...cconv..... 1,206,122,010
19.  Guaranty funds receivable or 0N dePOSIt...........c.occveiiiriveieieieie et esens | eveeresaes e sesenans 646,060 |.....coerireriiereieiieieieiees | e 646,060 | ....cccovrrrneee 1,609,597
20. Electronic data processing equipment and SOtWAIE.............cc.cuveeiveveiereieieeieesieseesesiens | cveeeeseseens 587,247,482 | ................ 482,326,834 | ....ccoovvee. 104,920,648 | ................ 103,961,745
21, Furniture and equipment, including health care delivery assets ($.......... 1) PSSR ISP 97,949,427 | ... 97,949,427 | oo [0 U
22. Net adjustment in assets and liabilities due to foreign EXChANGE FatES.........c.eirrirriirrirrinines [ crririerireisseiseseissieies | rreesseseseessssessesssssesnssens | seeesssssssssssssessnssssssnssn [0
23. Receivables from parent, subsidiaries and affiliates............coovverriereereeieceeese s | e 431,361,461 | .ovovvvrrirerne 1,318,218 | .overen 430,043,244 | ............... 475,169,304
24. Health care ($..........0) @nd Other aMOUNLS FECEIVADIE..................ovvereeeeeeeeeeseeeeeeeseesseeeseesiens | eoeerseesssesssessssssssssssssssnsnns | eosersssssssssssssssssssssssnsssnsans | onesnsssssssssssssnssssssanees 0
25.  Aggregate write-ins for other than iNvested aSSEtS...........ccccvvvevevcveereieeereeee s | creveeserenans 723,383,471 | ..o 341,420,989 | ................ 381,962,482 | ................ 377,978,525
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............vveuremecereemireierireseseeesessseseesesseesssesssessses | svonesesnns 36,693,753,165 | ............. 1,651,296,135 | ........... 35,042,457,030 | ........... 35,425,425,127
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cuevveueees | ceverreiniieieiieieeeieiesisieis | erseniesesiesssssssesesssssesens | essssessesssssssesssssssessesnes [0 TR
28.  Total (LINES 26 @NA 27)......couurrerrmiererrerriesierieesssesssessisssssssssssesss st ssesssssesssssssssess | seessscsens 36,693,753,165 | ............. 1,651,296,135 | ........... 35,042,457,030 | ........... 35,425,425,127
DETAILS OF WRITE-INS
1101. Corporate owned investment value of life INSUTANCE...........c.cucveevrevrireieieeeee e | cveerinieiens 1,398,392,014 | ..oovieiecveeveeeeies | e 1,398,392,014 | ............. 1,400,585,589
1102. Derivative collateral and reCeIVADIES.............ccvvriiriiriinesrscsese s | cvinesinesinesies 13,821,999 | ..o | e, 13,821,999 | oo 38,155,375
1103. Other iNVEStMENt FECEIVADIES...........coevevcieievcie et enaesens | evsessnsessesnsanes 1,664,667 | ...coveeeeeereeereeeceeeeees | e 1,664,667 | .....ccvveveneee 2,292,878
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccvveveiirrieieiieieieiies | cvveeieieesie s 0 | oo (01 TR 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 8DOVE).......crerirriirrersirieressenisssisesesesssnens | sssseenens 1,413,878,680 | ....oocvvivirririnirinsniinna [V I 1,413,878,680 | ............. 1,441,033,842
2501. Agent benefit investment value of life insurance and annuity contracts..............cceeveveverveees | ceveveieiienns 159,193,262 | ....oevreercevirereeieieiieis | creeirnienienas 159,193,262 | ......cou..... 160,174,827
2502. Deposit and Prepaid @SSELS...........cuciiueiciciiieie ettt | ersssesiennaas 102,584,762 | ......o.c..... 102,584,762 | ..oovvevereeeceran [0 RO
2503. Equities and deposits in pools and aSSOCIALIONS.............c..cceveueireievciiecieieissiese e | cerrssesiesienas 108,709,963 | ....oevreerieireieiereieiieies | cveevreiinienans 108,709,963 | ................ 108,683,076
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccccvvevevveveeeieveesiens | cevevevieiienns 352,895,483 | ................ 238,836,227 | ....cccovvuee 114,059,256 | ................ 109,120,622
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)........crrerrreereessmerssressseesssssssssesnees | corseeesaseenas 723,383,471 | oo 341,420,989 | ...t 381,962,482 | .....ccoooenne 377,978,525




Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decenfber 31
Statement Date Prior Year
1. Losses (current accident year $.....1,238,440,181)..........coevvuerveerrrnereieeseensssssssss e ssssessssessssesssssssssssssssessssssssssssssssssssessssenss | svsesssssssssasssnend 8,959,044,783 | .....cocvvvrrrrnn 9,334,687,935
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES..........vuriiirrerrireinrirrireseiseeeeeseisssesssssseesssssssssssssessesssnass | sesessessnssesssssesenns 968,015,526 | ...ovevvrvrririernenes 985,965,465
3. LOSS AQJUSIMENT BXPENSES. ......couevirieiiiiiieie ittt sttt ettt bbbttt n st entes s tensans | oebessessessesnnaenaes 1,646,572,179 1,655,640,114
4. Commissions payable, contingent commissions and other Similar ChArges...........c.ocvvvivecireeeeicceeece st sessenes | coeveesissessesessessenes 208,334,032 | .ooeverrierieinns 250,721,513
5. Other expenses (excluding taxes, lICENSES AN fEES).........ccviuiieiiiiicieieieese sttt sses b ssesssstnns | sresssssisssessessissassans 94,262,597 | ..ocoovvrrerirerieninns 145,610,309
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........c.cvrvieeieeieirireeeiie et sessesaens | cvveressesessssessesnend 69,552,652 | .veveeireiiienad 91,861,976
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gaiNSs (I0SSES))........cveurrererreriirerireeisiesisiies | vererieiisissiese s sssssssessssssens | sresiesiesese st s s
7.2 Net deferred taX IADIIILY........c..coevieiieeicicceseectee ettt ettt bt s s s sssse s s stessnsnsensesas | nebessesssessessessnssssessessnssstessnssntens | stesesissessesssssssessesnssstessnsntessesas
8.  Borrowed money§$.......... 0 and interest thereon §........... Dttt sttt sttt sttt s st staestsestaentas | ctiensiessaensensenssessnssnssesssnnsannss | eerteesiees ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....2,604,305,727 and including
warranty reserves of $.....9,341,079 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SErviCe ACt)..........ceveievirieciseeseeieeesee s | e 5,442,688,424 | ....oovvevrnnn 5,563,989,747
10, AQVANCE PIBMIUM.....oviveevecveeeretsieie s iseee st s s b s s b s s s b s s s et b s st st ses bbb e s st ss et s st e s st es e bes b s s ssessnsassessnsntensnsas | sesesssinsessesensesens 118,645,114 [ oo 94,570,646
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...ttt an s nenes | senss st s et ennts | seeest et
11,2 POCYNOIAETS. ...ttt ettt nenins | cebsnessssesnest st 7,566,022 | ..o 8,065,476
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........cuvvriririreieiierieieiesss s sessssesssssesses | essessesssssessesens 1,794,460,469 1,782,343,439
13.  Funds held by company Under reiNSUTANCE trEALES..........c.cvuiveiiiiireieeeiees ettt neens | sbessessessssssesssssssenaes 1,211,494 | oo, 1,218,225
14, Amounts withheld or retained by company for aCCOUNt Of OtNETS..........c.evuiviiciceicce e ssesssssesis | evsessesssssiesieneas 1,375,273,220 | wovevevrrerrerrnns 1,555,306,125
15.  Remittances and iteMS NOt @lIOCALEM.............c.cuiuieiiciiieicce ettt bbbttt ssans | evsbessesssssesaeseneaes 28,055,253 | coovieeeee 9,589,423
16.  Provision for reinsurance (including $.......... 0 CEMfIEA).. vttt esssssssaens | essesses e siensen s raees 26,314,177 | oo 26,314,177
17.  Net adjustments in assets and liabilities due to foreign EXChaNGe FAES. ..ot eesssssnens | rerseesssenseeessseseseeessees 32,160 | e 28,269
18, Drafts QUESIANAING. .......cvvivciiciieei ettt bbbt s bbb s s bt s s | Hrestntsbses st st s e s b st et enaentans | nebsessen b s ettt nen
19.  Payable to parent, subsidiaries and affliates...........cccccviuriiiiiiiiiiccee bbb | ettt 89,309,752 | ovevveeeeieia 25,189,178
20, DBIIVALIVES.......vverreesirieceese st ess sttt | eentene bt 18,390,294 | .ooovveririnne 33,796,469
21, PaYADIE fOr SBCUMEIES. ... cveevieieciee ettt sttt s st n s s ssssesassassessessntessesnsnsenes | oevesssssssssssssessesnsad 64,547,500 | ooovvvveereriereene 3,249,000
22, Payable for SBCUMLES IBNAING.........coeiieieiieiiciciei ettt bbb bbbttt es st sses st | evsesssssessessensinsaees 35,368,135 | i 60,082,632
23.  Liability for amounts held UNder UNINSUMEA PIANS...........oreriuriirreeirieeieersesieseseisetsesssseseseesssessss e ssessssssssesssssessssssessessassssssessns | sesessssssssssssasssssssssesssssssessassansns | ressessessssssessessnsssnssessassnsnnssnssns
24. Capital notes §.......... 0 and interest thereon §.......... 0
25.  Aggregate WIte-inS fOr ADINIIES. ..........cc.ccvereeveeieisieessee ettt sses s sesse s sensesassansns | ssessssesnsinsessnsas 1,510,863,564 | ..oocvcvvernne. 1,603,861,687
26. Total liabilities excluding protected cell liabilities (LiNeS 1 through 25).........c.cuiueieincieieeeieiesse e sessssssesesas | cvvesiessssesnenns 22,458,507,344 | ..o 23,232,091,805
27, PrOtECIEA CEIl HIADIEIES. .. .veoveueerereieeesrireiseeseesee st ss et ss s sss st sns s ssess s s st en s s ss st s ssessensessessansensnssessensessns | sosessssssnsnssonssnssessensanssnssessassansss | sressossonssnssessensanssnssessanssnssessassans
28.  Total liabilities (LINES 268 @MU 27).........veriirireierieceiesieesiee e esi bbbttt ess s | stisssssssseessees 22,458,507,344 | ....ccoovcvveenc. 23,232,091,805
29.  Aggregate write-ins for SPECIAl SUMPIUS fUNAS.........cvvviveeiiirceeicetetes ettt sse st ssae s sssssssessssenes | sesissessessesssssse st sesees s senes [0 TR 0
30, COMMON CAPIAI STOCK.........vuveieieieciieteiie ettt bbbt bbb bbb ae st ss st enses e bssessessnns | nebestesssssssessessssessessessnssntessnssntens | stessessssessesssssnsesse s st st es et entensenas
31, Preferred CAPtal STOCK.........ooveviiiecieeiciree ettt ettt bbbt sa st st s tensenas | nebestesstestes st esaessesensentesnsentens | sreserentesess sttt en s
32.  Aggregate write-ins for other than special SUMPIUS fUNGS...........ccveiiiieieicis ettt | eressssssess bbb snans 0 [ 0
33, SUIMIUS NOES.....ceevevcvceie ettt et s b ettt bt s bbb sttt s s bt s s e b sssaess s s sensesntantenes | eresbesessiesinsesanes 2,192,281,375 | .oovvererrrrne 2,192,136,159
34.  Gross paid in and CONMDULEA SUMIUS.........c.euuriuiecieiiereireie ittt ss sttt ss b s bbb bs s st bsnes | oestestsssessessassessessestastsnssestessanes | eesestessssesseesastsesses st et ssesteneas
35.  Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 0.000 shares common (value included in Line 30 §.......... 0) vttt ensstsens | srtess ettt tntas | ersestan e ettt ntns
36.2 .......... 0.000 shares preferred (value included in Line 31 §......... ) eereerrereereeese ettt ss st ssessenses | sesenssnseeensent s sessens st s s st enes | erersessensinesessenssne st ee st ent s
37.  Surplus as regards policyholders (LINES 29 10 35, I8SS 36)........cccuerriruireiiieeieiessesessssse st sessesssssse s ssessss s ssesssssssssessns | sessssessessssssees 12,583,949685 [ ..o 12,193,333,322
38.  Totals (Page 2, LINE 28, €0l 3)......crverrrerreererereeiireeeieeeeseeesseeeseesssesessesssess st ssessssessseesssssssesssssesssesssssesssnssssssssssssassssansssns | soeeesmsssmmesesnes 35,042,457,030 | ...ovvvvrereennes 35,425,425,127
DETAILS OF WRITE-INS
2501, ACCTUEA AEMHVALIVE ADIIIEY. ... . vevoevesceereerseeeseeiseeese s ees sttt ssess sttt essssesssnensnns | sessssssssssssssnsssssenns 10,334,344 | oo 6,948,231
2502. AQENt'S SECUMLY FUNA FTESEIVES.........ouvicveceeieeictee ettt sttt bbb sss b saes st es s sessesassnsns | eventessssissessesanes 1,151,393,237 ...1,161,582,659
2503, CONHNGENE SUIL HADIIHES. .......rvevevererereeeseeeseeeseeseeeesse e sess s ss st ssess s ses sttt sest st aesssanns | eesssnesssessssnesssnssssnes 6,389,107 6,140,624
2598. Summary of remaining write-ins for Line 25 from overflow page. .342,746,876 429,190,173
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ... rvureiurisisearsiseisssesssssssesessesssssssssessesssnsssssesasssnssessessenssssssssesssssssesas 1,510,863,564
2901.
2902. ...
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203, s
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 8D0VE).......ouiuiriieiiiiiesieiitsitesit et sssesessestsssses s snesssesssssssessnsssesssssssensesses | seesssssnssssssssssssassesssansessssansanes 0 ] 0
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Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums eamned:
1.1 Direct.......cccouue. (WIIEEN §.....598,212,206)..........0mrvvrrrierisssiississsssessssssssssss st sssssssss st ssssssssssssssesssssnssss | sesssessssennd 612,570,048 | ... 653,489,310 | ........... 2,551,641,654
1.2 Assumed . (written $ ..4,328,095,197 | .. 4,450,643,152 | .........17,683,005,690
1.3 Ceded............. (Written $.....1,582,510,605)........c0ummrerrriierrireiiresississsssss s ssssses sttt sssssssesnsnns | _sssssassees 1,600,704,434 | ........... 1,645,351,019 | ........... 6,539,086,670
1.4 Net.....oooorennee. (Written $.....3,218,699,025)........ccummrirmriieerisssiesssissisesssss st ssss st sssssnsnns | sesssessens 3,339,960,811 | ........... 3,458,781,443 | ......... 13,695,560,675
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,967,067,925):
2.1 Direct SN I 253,390,078 | ..ovvvnnen. 325,018,203 | ........... 1,387,782,053
2.2 Assumed.... IO I 2,509,993,855 .2,998,560,106 | ......... 13,145,750,965
2.3 CRABA. ...ttt | erenieninees 908,084,909 | .......... 1,033,369,415 | ........... 4,856,851,288
2 INBL. oSSRttt | eieeiieees 1,855,299,024 | ........... 2,290,208,89% | ........... 9,676,681,730
. Loss adjustment EXPENSES INCUITEM............c.cviuiuerieieieies ettt ss sttt es b ss s ssessssntenans | sessesssaseas 336,820,406 | ....cooeoe. 342,268,608 | ........... 1,425,060,868
. Other underwriting expenses incurred ..1,081,674,519 951,358,095 4,180,025,736

0 ~N O OB W

12.

13.

. Aggregate write-ins for underwriting deductions
. Total underwriting deductions (Lines 2 through 5)
. Net income of protected cells
. Net underwriting gain (10ss) (Line 1 MINUS LINE B + LINE 7)......ouueruiurerrirrieeieiseineereiseeseessstseeesssstsessessessessssssessessesenns

INVESTMENT INCOME

. Netinvestment iNCOME BAMEM............cuciiiiece ettt naes
10.
11.

Net realized capital gains (losses) less capital gains tax of $.....16,345,923...........cocoerereerrereerieeeereeeeeeeee s
Net investment gain (I0SS) (LINES 9 # 10).......cuiuiuriiieiereireieeretreise ettt s st ensenis

OTHER INCOME
Net gain or (loss) from agents' or premium balances charged off
(amount recovered $
Finance and service charges not included in premiums.....

....17,645,756 | ..

...24,303,810 |....

................. 66,166,862 | .............(125,054,154)] ..........(1,586,207,658)
.............. 291,518,142 | ............. 118,751,033 | .............500,718,791
................. 32,265,776 41,003120  ..............145,760,132
.............. 323,783,918 | ............159,754,153 | .............646,478,923
B [ (12,193,297) (15,823,846) ............... (59,008,717)

.85,381,738

14. Aggregate write-ins for MiSCEIlANEOUS INCOME...........covuiieriiieieisee et sesss s ssenes [ erses ....29,167,770 |.. ...22,037,470 | ... ...181,638,855
15. Total other income (Lines 12 through 14) 34,620,229 30,517,434 | ..o 208,011,876
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Lines 8 + 11 + 15).... B [P 424,571,009 65,217,433 | ............. (731,716,859)
17. Dividends to policyholders 1,836,527 2,128,006 |...c.cococuencnes 9,060,726
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LINE 16 MINUS LINE 17)......c.ciuiiiiiiieiecice st stes st ssesss s ssesssssssans | sessessassinss 422,734,482 63,089,427 | ............. (740,777,585)
19. Federal and foreign iNCOME taXES INCUITEM...........cc.eiuiuririieiice et b st ses s ssesss s ssenes | sbssssesssssans (28,756,912) (53,468,111 ............. (369,951,722)
20. Netincome (Line 18 minus Ling 19) (10 LINE 22).........ciiiiiiieiineiseeisessesesissiesississsissississssssssssssssssssns | esessessseens 451,491,394 | ............ 116,557,538 | ............ (370,825,863)
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 PHOT YEAT..........ccccueieieieiesieesieie st sssssessssssssesssssssns | evesens 12,193,333,322 | ......... 12,690,337,809 | ......... 12,690,337,809
22. Netincome (from Line 20) B 451,491,3% | ............. 116,557,538 | ....ccouvve. (370,825,863)
23. Net transfers (t0) from Protected Cell ACCOUNLS...........c.ccuiieieciicieiees sttt ssesss s stessssseses | srsessssssesessesssssssssessessnss | sessessisssessessesssessssesssssns | sessessisssessessssssssessessnsas
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....16,819,890 ..(96,589,379)| .. 170,428,650 | ... 659,290,354
25. Change in net unrealized foreign exchange capital gain (I0SS)........ccovuriueieieiieeieieiesseiesssesse e siesssessesssssesssesas | coversesssssnnsnns 4,641,219 [ 5254113 | .o 21,450,470
26. Change in net deferred income tax RO IO (32,181,186) (13,689,465)] ............. (887,006,199)
27. Change in NONAAMItEEA @SSES.........c.cvuiuiieieeicie sttt ettt essssassans | snssssasssessanes 63,385,917 19,097,923 | ...coevnve 302,775,980
28. Change in provision for reinsurance... (10,799,528)
29. Change in surplus notes...... ...525,633
30. Surplus (contributed to) withdrawn from protected cells.
31. Cumulative effect of changes in accounting principles
32. Capital changes:
32.1 Paidin
32.2 Transferred from surplus (Stock Dividend
32.3 TranSfEITEA 10 SUMPIUS.........cvuveceieiiieict ettt bbbttt e nann
33. Surplus adjustments:
33.1 Paidin
33.2 Transferred to capital (Stock Dividend)..
33.3 Transferred from CAPItal...........oirurieii ettt bttt entennnnes | cene
34. Net remittances from or (10) HOME OffiCE.........coiuiieiiiiieccesee ettt sstennnas | orees
35. Dividends to stockholders
36. Change in treasury stock.
37. Aggregate write-ins for gains and losses in surplus... ....(276,820) .. ...15,091,526
38. Change in surplus as regards policyholders (Lines 22 through 37)... ..390,616,362 .312,885,502
39. Surplus as regards policyholders, as of statement date (Lines 21 pluS 38).........cccouevererirereieieeeeeeeeeeeeeeieesiens | eveinns 12,583,949,685 13,003,223,311
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page.
0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above
1401. Change in contingent suit liabilities.........
1402. Other miscellaneous income
1403.
1498. Summary of remaining write-ins for Line 14 from overflow page...
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)...... ...181,638,855
3701. Change in surplus - pension and postretirement benefits net of tax.. ..(125,141,182)
3702. Change in surplus - agent security COMPENSAtION PIAN..........cuevrererrirerninrerressinesssessesessssssseseesssessssssssesssssssssessessenssns | ressessssssessessesssssssssessenss | seresssssssssesssssssssnssnssessanes | sonsesnssnnes (94,738,252)
3703. Change in Surplus - MISCEIIANEOUS..........cccvererrerrirnrrnrereeesesssesnsesssssssssssssssssssesssssssssessssssnssssessesssessessessssssesessesssnsesss | vessnnnessessenss 1,440,800 | rivriiininnnnn 18,701,951 | oo 7,464,100
3798. Summary of remaining write-ins for Line 37 from overflow page... e 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LiN€ 37 aDOVE).......ciirriiiiiiriisississiisnsersssssessssesssnsssssssssssssssssssssssssnssssssssens | sosssssssssssssenss( 20 0,820) | ceererrarnnennsn 19,091,526 | covininnn. (212,415,334)
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Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE...........c.cvcveieeieicee e ss s sss e ssssnnes | evseseesans 3,250,617,064 | ............ 3,015,772,234 | .......... 13,950,721,987
2. NEtINVESIMENTINCOME. ....ceuciuieieeie ittt bbb bbbttt enb s | breniesssninnes 128,141,146 | ....coccoonee. 180,875,511 | coovveeeennd 678,089,318
3. Miscellaneous income ..(67,093,821)] ... ....(10,583,491)] ... ...239,866,804
4. Total (LINES 1 HrOUGN 3).....eouieieriiiiiiieeet ettt sttt | nsisnnians 3,311,664,389 | ............ 3,186,064,255 | ......... 14,868,678,109
5. Benefit and 10SS related PAYMENLS........c.cc.ccveieieiceie ettt st sa s sananes | saessesaenns 2,249,815422 | ............ 2,087,118,977 | ............ 9,040,530,405
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS............ccocevevcueeeiereirieeiies | cererieiieiisieseessssssiesissnns | cresiesesissesessssssssessssenss | essesesissesssssssssssessesinses
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS.............ccocvevevecveiesieeeceeceseee e rniens | cverresenns 1,542,643,841 | ............ 1,454,354,406 | ............ 5,742,700,934
8. Dividends paid t0 POIICYNOIAETS...........couevuiiieeiieicteee ettt ettt ssessaes | sbessessesssseans 2,335,981 | oo, 2,200,162 | ...cooevvereene 11,399,260
9.  Federal and foreign income taxes paid (recovered) net of $.....(32,105,949) tax on capital gains (I0SSeS)..........cceeews | cererrrrernians (84,397,899) | ................ (50,166,360)| ................ (63,219,765)
10. Total (Lines 5 through 9) ..3,710,397,344 .3,493,507,186 .14,731,410,834
11. Net cash from operations (Line 4 MINUS LINE 10)........ccovevriireiericieiesce sttt ssessse s ssessssesenssssessns | sevsesissenes (398,732,955) | .............. (307,442,931) | ...couevuce. 137,267,275
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS....otetiic RS RR Rttt | sbiensnnsnnes 495,103,513 | .oovverrnen. 517,125,312 | ..o 2,942,307,369
1222 SHOCKS. ... veeeeeeeeeeee ettt ettt | et ees 1,286 | oo | e 73,519,062
12,3 MOMGAGE I0BNS......coceuieiecieireie ittt sttt stentnen | sesessestensnens 21,689,442 | ...covvvnnne. 14,264,738 | ..ovvvreenne 132,206,655
124 REAIESIALE. ...t | crees e 413,600 | .ooovvereinne 1,088,344 | .....ovvirieriene
12.5  Other iNVESIEA @SSELS.......c.evieiecicecee ettt st a s besss s snsssaens | evsessesssineas 56,310,196 | ............... 117,876,926 | ............... 497,581,124
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENLS...........cccccvirieeienieeienieenees | e 1,830 | oo 9,027 | oo 198,148
12.7  MISCEIIANEOUS PrOCEEAS........o.vvcveiveiieiectiiiee ettt ettt bbb sae st s s bes s snsnaes | asessesssnnas 126,606,781 | ............... 129,773,450 | ... 100,839,888
12.8 Total investment proceeds (LINES 12.110 12.7).....c.cvieiiiiiieieiseeie ettt ssessssssessessssenss | ssessessssssees 700,126,649 | ............... 780,137,797 | ............ 3,746,652,246
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... 1,860,840,400
132 SHOCKS.....vverierirciiiieste sttt sttt sn st s s snssnssnsnnnns | srsenssenssenssenssenssensies 1D0 | evvensienssensenssensensss 192 | evvisssesans 135,148,774
133 MOMGAGE I0BNS........ouerieeiin ittt bbbttt ettt | cbtnitenntnneas 59,800,000 | ..covvvonrnneee 55,637,853 | ....covvuunns 485,862,470
134 REAIESIALE. ...ttt ent | sesessentensneas 12,243,931 | oo 6,532,007 | ccovvovrerrerens 30,818,762
13.5  Other INVESLEA ASSELS........cuuieriieieicieee et | cbiesiesinees 127,894,364 | ............... 123,686,018 | ............... 735,983,679
13.6  MiSCEIIANEOUS @PPIICATIONS. .......ceeeircierieicitieie ettt ss sttt sssensesnntens | sessssssssssnsssssssnsssssssnsesnes | snnssssessenssssnssnsesssssnsessnsss | sesssessesssnes 26,841,180
13.7 Total investments acquired (LINES 13.110 13.6).......cvuu ittt sttt eesssssensiens | sbesssssnses 526,790,356 | ..oovrvrnnne 485,171,341 | coooveeeve. 3,275,495,265
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LiNE 14)........ccveuervereieieieeseeesee s
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOES, CAPITAI NOTES.........eereucereireie ettt st s bbb ess e bas | Sesbebsetsestess et ebsessestntsns | esbstsessessastastsessestestantsns | esbsesessestassessessensantaneans
16.2 Capital and paid in SUPIUS, 18SS trEASUNY STOCK.........c.evcveieeierriies ettt es st sssssesesse s sssesssses | sossestesissssessssssesssssesnss | sessessesessssessssssesssssesnsns | eesessessessssessesssesssssesensns
16.3 BOITOWEH FUNAS. ... eececeeeeie ettt bbb bbb en b et e tn | Hesbebseesentee b et ebsessentstans | etbstsessessastastessestansantans | esbasesessestasssessessessantanean
16.4 Net deposits on deposit-type contracts and other iNSUraNCe IADINIEIES.............cocvieviiiriieiesceceeee e | et enieess | evesssissesessse s s sssestesens | evessesesisssesessesessesessnaes
16.5 DIVIAENAS 10 STOCKNOIAETS..........oo ettt s sttt et stenen | sestestsessestessassnssessentnenns | esssssessessastasssnssestassansnns | estsesessestasssssessessansnnenns
16.6 Other cash provided (applied)... (148,078,353 ... .(88,252,381) ..(615,755,304)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)......... | ccccoovvenee (148,078,353) | ..cevvrvennne (88,252,381) | ...cvoovenees (615,755,304)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccccevveevee | covrvierennns (373,475,015) | .cvvvneee (100,728,856) | ....cevvvvrenee (7,331,048)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YBAN ...ttt sttt | cbinebsnesneed 460,758,079 | ....cevvunvs 468,089,127 | ..ooovrernes 468,089,127
19.2 End of period (LINE 18 PIUS LINE 19.1).....cuiuriieiereireieeseineises sttt sstesssessessessssssnsss | sssesssssessnens 87,283,064 | ............... 367,360,271 | .ovovverenns 460,758,079
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bond investment to bond INVESIMENL............ccccueiieiece s | sasssesesissenns 54,755,943 | .......cco...... 250,332,092 551,355,650
20.0002  Exchange of bond investment to equity investment...... 4,391,764
20.0003  Exchange of equity investment to equity investment 124,353
20.0004  Capitalized intereSt 0N DONGS........c.iviiieircicieiieie ettt st bbbttt 452,561
20.0005 Capitalized interest on MOMGAGE I0NS.........ccccviuvieireieirieesree s ssssssessesssssssensenes | svenensnnniennen 288 1,148 | i, 2,310,156 | ..overernnn 10,116,589
20.0006  Assets and liabilities transferred settled through investment transfer... 1,912,252,168 | ... 1,912,252,168
20.0007  Intercompany transfer Of SECUMLIES iN..........cvvvviveieicieieiccsie e essssessessesensssssessessssssssnsens | svnnennernessil00,026,412 | coviiiiieiiiisiesesseiieiens | veverenenienns 59,685,878
20.0008  Intercompany transfer Of SECUMHES OUL............cccoiuiveieiiieieisiciieie ettt sss s s e s sssnes | sebssessesssssssessesssssstesnsins | sbessessessesssssssesssssnsesessnss | sesessesesnsns 99,097,255
20.0009  Tax Credit Commitments Liabilities...... (156,583) ..20,452,566 ...3,306,605
20.0010  Deferred gains.. TANTA8B2 | oo | e 421,618
20.0011  COLIBOLL ettt ettt ss skttt s bbb sns s snssnnns | fienssssssnnssnnes (2,193,575) | cvvovviiniinns 25,263,273 84,513,299

Qo5




Statement for March 31, 2018 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A.

Accounting Practices

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

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

Eagle Captive Reinsurance, LLC (Eagle) is a special purpose financial captive insurance company domiciled in the State of Ohio. The Company
has an indirect partial ownership of Eagle through the Company’'s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the
Department, Eagle has applied a prescribed practice which values Eagle’s reserves on an alternative reserving basis from the NAIC’s accounting
practices and procedures manual. The prescribed practice decreased the subsidiary’s valuation by $179.0 million and $174.9 million as of March
31, 2018 and December 31, 2017, respectively.

Olentangy Reinsurance, LLC (Olentangy) is a special purpose financial insurance company domiciled in the State of Vermont. The Company has
an indirect partial ownership of Olentangy through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate
Organizational Chart, which appears as Schedule Y of this statement. Olentangy was granted a permitted practice from the State of Vermont
which increased the subsidiary’s valuation by $53.3 million as of March 31, 2018 and December 31, 2017.

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

SSAP F/S FIS

# Page Line # 2018 2017
Net Income
Nationwide Mutual Insurance Company state basis (Page 4, Line 20,
(1) Columns 1 & 3) XXX XXX XXX $ 451,491,394 $ (370,825,862)
(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 $ 451,491,394 $  (370,825,862)
Surplus
Nationwide Mutual Insurance Company state basis (Page 3, Line 37,
(5) Columns 1 &2) XXX XXX XXX $ 12,583,949,685 $ 12,193,333,323
(6) state Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 52 3 35 (178,992,229) (174,851,454)
(7) state Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Olentangy 20 3 35 53,333,865 53,333,865
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 12,709,608,049 $ 12,314,850,912

Use of Estimates in the Preparation of the Financial Statements

No significant changes from prior year end.

Accounting Policies

1-5. 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 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.

7-13. No significant changes from prior year end.

Going Concern

Not applicable.

Note 2 — Accounting Changes and Corrections of Errors

No significant changes from prior year end.

Note 3 - Business Combinations and Goodwill

No significant changes from prior year end.

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.
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Statement for March 31, 2018 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

D. Loan-Backed Securities

1.

2.

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

Not applicable.

3. The following table summarizes other-than-temporary impairments for loan-backed securities recognized in the current reporting period based

on the fact that the present value of projected cash flows expected to be collected was less than the amortized cost of the securities.

(1) (2 (3 4 O] (6) )]
Recognized Amortized cost
Amortized cost Present value other-than- after other-than- Fair value Date of financial
before current of projected temporary temporary at time statement where
CUSIP period OTTI cash flows impairment impairment of OTTI reported
35729QAS7  $ 1,463,952 $ 904,930 $ 559,022 $ 904,930 $ 891,545 Q3'17
Total $ 559,022

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

a. The aggregate amount of unrealized losses:
1. Lessthan 12 Months $ (11,441,986)
2. 12 Months or Longer $ (13,518,874)

b. The aggregate related fair value of securities with unrealized losses:
1. Lessthan 12 Months $ 896,238,508
2. 12 Months or Longer $ 405,446,095

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. Dollar Repurchase Agreements and/or Securities Lending Transactions

1-2.No significant changes from prior year end.

3.

Collateral Received
a. No significant changes from prior year end.
b. Not applicable.

c. No significant changes from prior year end.

4-7. No significant changes from prior year end.

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

1. To manage short-term liquidity needs within the Nationwide insurance subsidiaries’, the Company has agreements to enter into repurchase
or reverse repurchase agreements with several authorized affiliated insurance companies. The collateral required meets minimum state
specific requirements or statutory requirements if state of domicile does not specify.

As these transactions are with affiliated insurance companies within the Nationwide family and are short-term in nature, the risk of changes in
the fair value of the collateral are considered negligible.

2. Type of Repo Trades Used

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO) NO
b. Tri-Party (YES/NO) NO
3-11. Not applicable.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

1.

To manage short-term liquidity needs within the Nationwide insurance subsidiaries’, the Company has agreements to enter into repurchase
or reverse repurchase agreements with several authorized affiliated insurance companies. The collateral required meets minimum state
specific requirements or statutory requirements if state of domicile does not specify.

As these transactions are with affiliated insurance companies within the Nationwide family and are short-term in nature, the risk of changes in
the fair value of the collateral are considered negligible.

The company also has an agreement with a non-insurance internal company with collateral consisting of FHA protected residential mortgage

loans. This collateral must represent at least 102% of the purchase price paid for the loans. These loans are principal guaranteed by the FHA
therefore risk of changes in fair value are negligible. The loans are actively monitored for adhering to the standards of FHA protection.
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For yield enhancement, the company has agreements to enter into repurchase agreements through its securities lending program with
collateral consisting of U.S. Government/Agency securities with investment grade counterparties. The collateral, which is marked to market
daily, must represent 102% of the amount loaned and is monitored by the plan’s manager in Bank of New York Mellon for changes in fair
value.

2. Type of Repo Trades Used

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO) YES
b. Tri-Party (YES/NO) YES
3. Original (Flow) & Residual Maturity
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open - No Maturity $- $- $- $- $- $- $- $-
b. Overnight 26,482,346 63,399,699 45,008,649 27,016,779 - - - -
c. 2 Daysto1Week - - - - - - - -
d.  >1Weekto 1 Month - - - - - - - -
e. > 1 Month to 3 Months - - - - - - - -
f. >3 Monthsto 1 Year 48,996,421 51,152,782 49,875,131 49,315,102 - - - -
g. >1Year - - - - - - - -
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open - No Maturity $- $- $- $- $- $- $- $-
b.  Overnight - - - - - - - -
c. 2 Daysto 1 Week - - - - - - - -
d.  >1Weekto 1 Month - - - - - - - -
e. >1 Month to 3 Months - - - - - - - -
f. >3 Months to 1 Year - - - - - - - -
g. >1Year - - - - - - - -
4. Not applicable.
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
5. Fair Value of Securities
Acquired Under Repo -
Secured Borrowing $99,505,192 $138,533,554 $119,225,265 $100,050,314 $- $- $- $-
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
5. Fair Value of Securities
Acquired Under Repo -
Secured Borrowing $- $- $- $- $- $- $- $-

6. Securities Acquired Under Repo - Secured Borrowing by NAIC Designation

ENDING BALANCE

1 2 3 4 5 6 7 8
Does Not
Qualify as
None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted

Bonds - FV $-  $27,557,115 $- $- $- $- $-  $27,557,115
LB & SS - FV - - -
Preferred Stock - FV - - - - - - - R
Common Stock - - - - - - - R
Mortgage Loans - FV 72,493,199 - - - - - - 72,493,199
Real Estate - FV - - - - - - - R
Derivatives - FV - - - - - - - R
Other Invested Assets - FV - - R
Total Assets - FV $72,493,199  $27,557,115 $- $- $- $- $- $100,050,314

2 7@ o a0 o p
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7. Collateral Pledged - Secured Borrowing

First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $75,797,448 $113,338,869 $94,883,780 $76,331,881 $- $- $- $-
b.  Securities (FV) - - - - - - - -
c. Securities (BACV) XXX XXX XXX - XXX XXX XXX -
d. Nonadmitted Subset XXX XXX XXX - XXX XXX XXX -
(BACV)
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $- $- $- $- $- $- $- $-
b.  Securities (FV) - - - - - - R -
c. Securities (BACV) XXX XXX XXX - XXX XXX XXX -
d.  Nonadmitted Subset XXX XXX XXX - XXX XXX XXX -
(BACV)

8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

| Amortized Cost | Fair Value
a. Overnight and Continuous $27,016,779 $27,016,779
b. 30 Days or Less - -
c. 31to90 Days - -
d. >90 Days 49,315,102 49,315,102

9-10. Not applicable.

H. Repurchase Agreements Transactions Accounted for as a Sale
Not applicable.

I. Reverse Repurchase Agreements Transactions Accounted for as a Sale
Not applicable.

J. Real Estate
Not applicable.

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

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

M. Working Capital Finance Investments
Not applicable.

N. 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.

O. Structured Notes
No significant changes from prior year end.
P. 5* Securities
No significant changes from prior year end.
Q. Short Sales
Not applicable.
R. Prepayment Penalty and Acceleration Fees
No significant changes from prior year end.

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

A. No significant changes from prior year end.

Q06.3



Statement for March 31, 2018 ofthe NATIONWIDE MUTUAL INSURANCE COMPANY

B.

Equity market risk management. Adverse changes in the equity markets expose the Company to significant volatility. To mitigate these risks,

NOTES TO THE FINANCIAL STATEMENTS

the Company enters into equity options.

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

Note 9 - Income Taxes

Effective January 1, 2018, the Tax Cuts and Jobs Act (“the Act”) reduced the corporate tax rate from 35% to 21%. As noted in the Company’s 2017
annual statement, the Company remeasured deferred tax assets and liabilities at December 31, 2017. No significant adjustments were made during

the quarter related to the Act.

Note 10 — Information concerning parent, subs, and affiliates

A.

B.

No significant changes from prior year end.

Detail of Transactions Greater than %2 % of Admitted Assets

On March 28, 2018, the Company received an extraordinary dividend of $195.0 million from Scottsdale Insurance Company, consisting of

securities of $187.6 million and cash of $7.3 million.

On March 28, 2018, the Company received an extraordinary dividend of $20.0 million from THI Holdings Delaware, Inc., consisting of securities

of $19.5 million and cash of $0.5 million.

On January 30, 2018, the Company made a capital cash contribution of $16.4 million to NNOV8, LLC and $2.2 million to Nationwide Ventures,

LLC.

Note 11 - Debt

A. All Other Debt

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

No significant changes from prior year end.

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

1. The Company is a member of the FHLB of Cincinnati. Through its membership, the Company has conducted business activity (borrowings)
with the FHLB. It is part of the Company’s strategy to utilize these funds as backup liquidity. The Company has determined the actual maximum
borrowing capacity as $600.0 million. The Company’s Board of Directors approved of this amount with consideration of the FHLB’s stock

ownership and collateralization requirements.

2. FHLB Capital Stock

a. Aggregate Totals

1. Current Year 1 2 3

Protected Cell
Total 2 +3 General Account Accounts

(a) Membership Stock - Class A $ - $ - $

(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $

(c) Activity Stock $ - $ - $

(d) Excess Stock $ - $ - $

(e) Aggregate Total $ 25,000,000 $ 25,000,000 $

® Actual or Estimated Borrowing Capacity as

Determined by the Insurer $ 600,000,000 XXX XXX

2. Prior Year-end 1 2 3

Protected Cell
Total 2 +3 General Account Accounts

(a) Membership Stock - Class A $ - $ - $

(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $

(c) Activity Stock $ - $ - $

(d) Excess Stock $ - $ - $

(e) Aggregate Total $ 25,000,000 $ 25,000,000 $

® Actual or Estimated Borrowing Capacity as

Determined by the Insurer $ 600,000,000 XXX XXX
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
Membership Current Year Not Eligible for Less Than 6 6 months to Less | 1to Less Than 3
Stock Total Redemption Months Than 1 year Years 3to5 Years
Class A $ - $ - $ - $ - $ - 3
Class B $ 25,000,000 $ 25,000,000 $ - $ - $ - 3

3. Not applicable.

4. Not applicable.
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Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit
Plans

A. Defined Benefit Plans

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

4. Components of net periodic benefit cost

Pension Benefits Postretirement Benefits
2018 2017 2018 2017

a. Service cost $ 35,090,929 $ 126,409,000 $ 130,862 $ 712,000
b. Interest cost 52,719,061 215,315,000 2,227,540 10,824,000
c. Expected return on plan assets (80,363,404) (300,571,000) (2,551,611) (10,018,000)
d. Transition asset or obligation - - - -
e. (Gains) and losses 9,048,685 22,541,000 - 91,000
f. Prior service cost or credit (12,822,009) (51,518,000) 1,599,121 6,759,000
g. (Gain) or loss recognized due to a settlement

or curtailment - - - -
h. Total net periodic benefit cost $ 3,673,262 $ 12,176,000 $ 1,405,912 $ 8,368,000

5-21. No significant changes from prior year end.
B-1. No significant changes from prior year end.

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

No significant changes from prior year end.

Note 14 — Contingencies

No significant changes from prior year end.

Note 15 — Leases

No significant changes from prior year end.

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

No significant changes from prior year end.

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

A. Transfers of Receivables Reported as Sales
Not applicable.

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

C. Wash Sales

Not applicable.

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

Not applicable.

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

Not applicable.

Note 20 — Fair Value Measurements

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

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

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

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

Level 2. Unadjusted quoted prices for similar assets or liabilities in active markets or inputs (other than quoted prices) that are observable or that are
derived principally from or corroborated by observable market data through correlation or other means. Primary inputs to this valuation technique may
include comparative trades, bid/asks, interest rate movements, U.S. Treasury rates, London Interbank Offered Rate, prime rates, cash flows, maturity
dates, call ability, estimated prepayments and/or underlying collateral values.
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Level 3. Prices or valuation techniques that require inputs that are both unobservable and significant to the overall fair value measurement. Inputs
reflect management’s best estimates of the assumptions market participants would use at the measurement date in pricing the asset or liability.
Consideration is given to the risk inherent in both the method of valuation and the valuation inputs. Primary inputs to this valuation technique include
broker quotes and comparative trades.

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

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

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

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

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

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

The following table summarizes assets and liabilities held at fair value as of March 31, 2018:

Net Asset Value
(NAV) Included in

Level 1 Level 2 Level 3 Total Level 2
Assets at Fair Value
All other governments $ 1,246,821 $ -8 - $ 1,246,821 -
Industrial and miscellaneous - 444,291,787 24,971,379 469,263,166 -
Total Bonds $ 1,246,821 $ 444,291,787  $ 24,971,379 $ 470,509,987 $ -
Securities lending collateral assets - 4,144,495 - 4,144,495 -
Common stocks 7,206,764 38,031,948 2,241,443 47,480,155 $ 12,886,885
Derivative assets - 571,564 57,315,330 57,886,894 -
Total Assets at Fair Value $ 8,453,585 $ 487,039,794 $ 84,528,152 $ 580,021,531 $ 12,886,885
Liabilities at Fair Value
Derivative liabilities $ - % 17,043,294 % - $ 17,043,294 -
Total Liabilities at Fair Value $ - $ 17,043,294 % - $ 17,043,294 $ -

The following table presents the rollforward of Level 3 assets held at fair value during the period ended March 31, 2018:

Total gains
Beginning and (losses) | Total gains and
Balance at Transfers into | Transfers out of included in | (losses) included Ending Balance at
12/31/2017 Level 3 Level 3 Net Income in Surplus Purchases | Issuances Sales Settlements 3/31/2018
Assets at Fair Value
Industrial and miscellaneous $42,916,253 $284,800 $(20,979,610) $- $(340,000)  $5,309,063 $- $(2,215,703) $(3,424) $24,971,379
Total Bonds $42,916,253 $284,800 $(20,979,610) $- $(340,000)  $5,309,063 $- $(2,215,703) $(3.424) $24,971,379
Common stocks $15,540,488 $- $(13,219,026) $- $- $(80,019) $- $- $- $2,241,443
Derivative assets $- $- $- $- $27,913,227  $29,402,104 $- $- $- $57,315,330
Total Assets at Fair Value $58,456,741 $284,800 $(34,198,636) $- $27,573,227  $34,631,147 $- $(2,215,703) $(3,424) $84,528,152

Transfers into and/or out of Level 3 during the period ended March 31, 2018 are due to either changes resulting from application of the lower of
amortized cost or fair value rules based on the security’s NAIC rating or changes in sources used to price certain securities.
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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 March

31, 2018:
Not Practicable
Aggregate Fair Value  Admitted Assets Level 1 Level 2 Level 3 (Carrying Value)

Assets

Bonds $11,028,616,603 $10,833,384,168 $1,366,619,846 $9,298,756,918 $363,239,839 $-
Stocks 8,609,331,557 8,609,283,994 - 2,239,992 8,607,091,565 -
Mortgage loans, net of allowance 1,257,990,556 1,260,012,927 - - 1,257,990,556 -
Short-term investments 383,725,128 383,724,521 2,715,731 381,009,397 - -
Derivative assets 12,064,143 1 - 12,064,143 - -
Securities lending collateral assets 27,016,779 27,016,779 27,016,779 - - -
Total Assets $21,318,744,766 $21,113,422,390 $1,396,352,356 $9,694,070,450 $10,228,321,960 $-

Liabilities
Derivative liabilities $1,925,663 $1,347,000 $- $1,925,663 $- $-
Total Liabilities $1,925,663 $1,347,000 $- $1,925,663 $- $-

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 May 7, 2018 for the statutory statement issued on May 10, 2018.

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

Type Il — Nonrecognized Subsequent Events:

Subsequent events have been considered through May 7, 2018 for the statutory statement issued on May 10, 2018.

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

Note 23 Reinsurance

No significant changes from prior year end.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

No significant changes from prior year end.

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

A. As of December 31, 2017, loss and loss adjustment expense reserves, net of reinsurance recoveries, were $10.99 billion. Payments for incurred
claims and claim adjustment expenses attributable to insured events of prior years were $0.12 billion for the three months ended March 31, 2018.
As of March 31, 2018, remaining loss and loss adjustment expense reserves attributable to insured events of prior years were $9.22 billion. There
has been favorable prior-year development of $46.4 million during the three months ended March 31, 2018, primarily driven by declining frequency
trends and improving severity trends in standard auto and lower than expected claim emergence levels in commercial lines.

B. During 2018, the Company did not make any significant changes in methodologies and assumptions used in calculating the liability for unpaid
losses and loss adjustment expenses.

Note 26 — Intercompany Pooling Arrangements

No significant changes from prior year end.

Note 27 - Structured Settlements

No significant changes from prior year end.

Note 28 - Health Care Receivables

Not applicable.

Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

No significant changes from prior year end.
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Note 31 — High Deductibles

Not applicable.

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

No significant changes from prior year end.

Note 33 - Asbestos/Environmental Reserves

No significant changes from prior year end.

Note 34 — Subscriber Savings Accounts

Not applicable.

Note 35 — Multiple Peril Crop Insurance

Not applicable.

Note 36 — Financial Guaranty Insurance

Not applicable.
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

1.2
2.1

22
3.1

32
33

34
35
41
4.2

6.4

6.5

6.6
741

7.2

8.1
8.2

8.3
8.4

9.1

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

as required by the Model Act? Yes[ ] No[X]
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[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.
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] NAT]
6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016
6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2011
6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 04/07/2013
By what department or departments?
OH
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] 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 0CC FDIC | SEC
Nationwide Bank Columbus, OH NO YES NO NO
Nationwide Mutual Insurance Company Columbus, OH YES NO NO NO
Nationwide Mutual Fire Insurance Company Columbus, OH YES NO NO NO
Nationwide Corporation Columbus, OH YES NO NO NO
Nationwide Financial Services, Inc. Columbus, OH YES NO NO NO
Nationwide Investment Services Corp Columbus, OH NO NO NO YES
Nationwide Investment Advisors, LLC Columbus, OH NO NO NO YES
Nationwide Securities, LLC Columbus, OH NO NO NO YES
Nationwide Fund Advisors Columbus, OH NO NO NO YES
Nationwide Fund Distributors, LLC Columbus, OH NO NO NO YES
Nationwide Asset Management, LLC Columbus, OH NO NO NO YES
Jefferson National Securities Corporation Louisville, KY NO NO NO YES
JNF Advisors, Inc. Louisville, KY NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] NoJ ]

Qo7

(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

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

(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

(e)  Accountability for adherence to the code.

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

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

9.21 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: $ 1,149,281,031
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 8,782,003,572 8,626,834,875
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 26,500,000 26,500,000
14.26 All Other 1,671,247,993 1,689,594,761
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 10,479,751,565 $ 10,342,929,636
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: $ 31,161,274
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 31,161,274
16.3 Total payable for securities lending reported on the liability page: $ 35,368,135

17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286
Royal Trust 77 King St., York, ON MON 1L4
Federal Home Loan Bank 221 E. 4th St, Suite 600, Cincinnati, OH. 45202

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]

17.4 Ifyes, give full and complete information relating thereto:

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

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

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

Qo07.1
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

manage more than 10% of the reporting entity's assets? Yes[ ] No[X]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
152209 Gramercy Funds Management LLC 54930052ZV4VR1WG8862 U.S. Securities and Exchange NO
Commission
131619 Ares Capital Management LLC 3MO096E5SSOPEUTBOISL53 SEC Registered Investment NO
Adviser
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] NoJ ]

18.2 If no, list exceptions:

19. By self-designating 5*Gl securities, the reporting entity is certifying the following elements for each self-designated 5*Gl security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist.
b.  Issueror obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5*Gl securities? Yes[X] Nol[ ]

Q07.2
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3.1
32

4.1

4.2

5.1

6.1
6.2
6.3
6.4

7.1

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

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAJ ]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[X] NoJ ]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 7 8 9 10 11
Maximu
m Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total

Non-renewable for 10.250 4.970 111,809 4,900 116,709 (4,910) (200) 0 (5,110)

stated reasons only

Total XXX XXX 111,809 4,900 116,709 (4,910) (200) 0 (5,110)
Operating Percentages:

5.1 A&H loss percent 56.000%

5.2 A&H cost containment percent 0.000%

5.3  A&H expense percent excluding cost containment expenses 40.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] NoJ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] NoJ ]

Qo8
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

NONE
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama.......ccvnvveininnine AL|..... [N ST 3,056,069 | ..occoeeerrrnn 2,928,079 | i 2,232,591 | e 3,531,875 | oo 9,036,871 | .ovvveerrernns 9,093,017
2. Alaska...... ....106,832 et 3,838 | ... ...159,949 | ... ....39,545
3. ANZONA....eeneeisennene AZ [ L | i 7,461,636 | ......6,845,897 | 4,559,129 | 4172,169 | oo 16,263,416 | .ooovvveenee. 13,007,640
4. Arkansas........coeemineineenen AR [l | viiii00006,352,605 | oo 7,330,732 | v 3,991,792 | oo 4,353,460 | ....ccoovvrennn 7,758,641 | oo 9,686,768
5. California.. 146,566,568 .33,101,745 216,213,534 | ... ...193,938,855
6. Colorado......ccccovererrrrnreneeneeCO | Lis | i 8,506,364 | ....ccccovvurenee 7,291,083 | .ooiire5,368,488 | ..o 4,413,853 | oo 19,394,802 | ......ccene.. 19,588,277
7. ConnecticUt.........cocuvevverecrened CT |l e, 12,253,609 | ....ocoovvenee. 14,046,496 | ......cco0eere. 7,273,101 | o 8,418,830 | ..covvvvenens 40,870,196 | ..ccvvvvenee. 50,663,439
8. Delaware.......cccooovereveenen. DE | il | i 14,904,566 | ................ 16,652,562 10,400,292 | .....ccvvenee. 40,402,432 | ..o 47,017,374
9. District of Columbia..............DC | ccce.luves | v, 1,613,663 | ..oovvrrnene 1,678,788 | ...coovvr0enn 1,025,622 | oo 542,374 | ..o 2,915,285 | ..o 3,069,219
10, Florida......cccoeveenenmerneneeneeee FL [l | i 1,940,067 | ...coovvveneene 1,835,038 | ..ooiiereenn2,738,970 | o 4,328,921 | oo 40,486,144 | ................ 43,422,172
11, GEOIGid. e 19,386,283 | .....coovveneee 26,747,713 25,832,566 | ...coovvernnn 55,908,842 | ...covvvrerene 77,498,655
12, Hawaii.....ocooveeeeneenencneneen H L | 132,768 | oo 122,561 | oo 21,971 | e 19,827 | i 1,001,559 | oo 125,699
13, 1daho......cccevcevncrccnnceend D [l | s 1,312,423 | oo 1,356,333 | oo 521,296 | .o T1TA34 | o 4,051,462 | ..o 3,238,689
14, MlNOIS......coveeveneerereeneneneeeenll [l | s 2,936,328 | ..ccocovrrenne 2,562,229 | oo 879,838 | .o 1,232,398 | oo 16,005,022 | .....cccevene.. 14,602,513
15, Indiana........covvrevvevriniireiriis 13,098,730 | .cvvvvveneene 11,491,033 | .o 4,781,210 | oo 5,487,882 | ....ccovvenee. 16,839,261 | ..coovvvvenee. 29,815,493
16, 1OWa e A [l | e 7,972,410 | oo 8,687,733 | oo 4,755,628 | ..covvereene 2,948,036 | ...ccooonvenne. 30,546,417 | oo 39,044,745
17, Kansas......ocovenenernenecnenee K8 [t L [ i 4,567,587 | .cvvvvieinns 4,971,209 | .o 2,083,113 | oo 2,373,140 | .o 20,029,832 | ..ovvvierene 20,253,610
18, Kentucky......cooooveeereurrerneennanee 12,032,726 | ..coovvonenee. 13,259,350 | .ovovvvvrrreenes 8,633,384 | ..o 8,838,938 | ...ccovvenne. 23,421,246 | ..o 23,363,934
19, Louisiana.........ccvereremeneneene LA | L | s 574,334 | .o 592,394 | .o 184,039 | .o 727,017 | v 2,570,855 | ..coovvvriiernns 1,181,869
20.  Main€....ocoervrenrerrererneneennenee ME |l | e 529,903 | .o 533,189 | oo 91,754 | oo 146,377 | oo 1243234 | oo 300,622
21.  Maryland.. ...29,588,410 | ... .35,287,478 ..13,710,961 | ... .16,619,911 ...98,653,392 | ... ...107,189,102
22.  Massachusetts.......ccccoerrcee MA | ool | e, 2,186,402 | ..ccovvvrrrene 2,469,019 | .o 1,281,161 | oo 1,607,632 | coovvvrerenen 7,027,469 | ..oovvvvernns 7,152,913
23. Michigan........ccooeneuniniinerinins 1,523,054 1,433,806 | ..o 529,909 | .o 339,591 17,359,308 17,002,067
24.  Minnesota.... .2,092,533 ...2,094,870 13,365,083 | covovveiriiiinns 533,981 | .o 8,890,585 15,174,823
25. MiSSISSIPPI.....oevmeererieirriiirenns 6,829,352 7,621,363 4,279,394 | .o 6,582,040 12,178,799 12,303,320
26, MiSSOUN....covverrerrerrrrnrerereeee MO | ool | e, 5,688,286 | ..ccovvrvrrnenee 5,575,044 | ..o 2,084,383 | .o 5438,502 | ..ccoovrrenne. 16,341,929 | ..o 21,028,983
27, Montana........ccoeeneeneeneermeeneee MT |l | e 982,099 | ..o 948,621 | ..o 208,438 | ..ooveeereirienas 496,929 | .....ocoovvenne 1,936,275 | oo 1,603,971
28.  Nebraska.......c..coeormrrmrcnecreceed NE | ol | v, 6,041,482 | ...ocoovvnnn. 1774942 | oo 3,678,798 | oo 3,804,642 | ... 26,185,718 | ..covevene 27,437,145
29. Nevada......cocmmnensineeneens NV ... [N OO VYA T 2,834,531 | .o 1,089,207 | ..ocvvvvrrrenee. 2,389,449 | ..o 11,912,449 | ......cco.c.. 13,593,383
30.  New Hampshire........cccovvurenne NH|....... [N ST 2,727,082 | .covvrerene 2,811,695 | .ooovvvrrrenns 1,609,645 | ......oovoevenee. 1,497,170 | cooovrne 3,964,423 | ..o 4,452,256
31, New Jersey....nveeneenens NJ | [N P 3,517,298 | oo 3,567,563 | ..ocvvirrieines 2,761,247 | oo 2,378,378 | .o 69,357,787 | coovvereernn 70,358,233
32, New MexiCo.....coovwvrrermrerrenen. NM|....... Lo | v 780,235 | .o 635,673 | oo 326,578 | .ovvvrerininne 2,236,740 | .coovvrernnns 3,686,747 | oo 4,425 476
33, New YOrK..ooooevenreeencieene NY|....... Lo | e 24,034,569 | ...ccoooeenee 24,741,350 | coveviene 21,468,962 | ....cocoeene 13,807,450 | ..coovuenee 106,743,792 | ..ovverveenn 98,732,722
34, North Carolina..........ccceceenen. NC|...... Lo | v 88,062,139 | ..ocvvvreines 94,435,860 | ...cvvvvennnes 46,700,414 | ..coovvene 53,743,865 | ..coovvercnnn 98,153,508 | ......ccc.c.. 113,010,293
35.  North Dakota.........cccccoeureernenee ND |...... [N PP 1,231,684 | oo 1,099,312 | oo 459,825 | ..o 450,922 | ....coovveene 1,603,653 | ..ooveeeenen 2,238,140
36, Ohi0..ooeererereenenerersenene OH |l | 60,684,065 | .....cccoeenee 63,906,551 | ..cvvviine 36,066,162 | ...coovvenvnee 36,260,404 | ................ 91,821,378 | ..o 93,811,168
37. Oklahoma.........cocoveeneereernnenee OK | L | e L I I 571,002 | .o 269,843 | .o 349,855 | ..o 1,108,520 | ...oovovvvenee. 1,324,323
38, 0regon.....ocvvenenereeneneneend OR | il | v 2,699,651 | ..o 2,961,001 | oo 805,013 | oo 1,241,789 | .oovve 6,498,121 | oo 5,324,483
39.  Pennsylvania..........ccooeeeneeee. PA | il | v 66,884,232 | ..ccovvrene 71,568,644 | ................ 43,120,988 | ..coovveenes 44,188,612 | ..cooeevn 473,652,675 | ..vvvvvenee. 514,004,109
40. ...9,984,241 ..6,819,423 ...18,770,086 22,808,698
41. 3,595,361 6,693,323 12,384,588 25,253,498
42. 1,706,139 660,333 | .o 569,777 | v 8,814,382 10,835,595
43. 12,756,933 6,707,668 ...8,429,642 ...23,441,027 27,752,424
44, TeXaS....cwmvmeenrerneeneriennnen I [l | i 7,010,671 | i 6,618,229 6,383,540 25,328,818
45, 1,319,466 | ...cooeveerrn. 1,061,192 | e 641,593 | ..oooeieeenn5,022,654 | oo 5,245,702
46. Vermont... ...3,244,402 ...1,686,376 ...5,900,520
47, Virginia......ooeevereeeeseeneereeenenns 56,411,520 30,271,831 | ..............117,862,666 | .............. 115,055,197
48.  Washington 3,520,690 | ..ocovierrerenn 1,310,503 | oo 3,190,398 | ................10,150,389 | ..ocoviinnne 10,688,318
49, West Virginia........coccovrvreeeeet WV [l | 024,292,602 | oo 27,036,251 14,558,522 | ...c0e00ernn35,172,107 | oo 34,785,536
50.  Wisconsin.........coeneeerenenereecee WH il | el 3,147,789 | e 3,457,384 | ..ooien 1,938,752 | o 2,435,779 | .cooireeennn23,531,017 | o 24,994,718
51, Wyoming.....cooeervrererrmernneneee WY | il | vieii00.3,069,089 | oo 342,712 | e 1,102,034 | 1,458,952 | ..oovovvernn 4,485,036 | ..o 6,010,222
52, American SamOa........coveveerdAS | it tNuiis | | e | s | e
53, BUAM..ceeerrernrnrinenen e OU [ dNecs | s | cerreisisssssssesseninnes | eerssessessessessnssesessentns | sessessnessesesssssne e ssessesens
54.  Puerto RiCO......coovirirniniine
55.  US Virgin Islands....................
56. Northern Mariana Islands
57.  Canada.......cccooomrrrrnrinninns
58.  Aggregate Other Alien..........0OT | . XXX | coveverveeccerisrieiiiisiene0 [0 | e
59.  TotalS....ooverrererererrirereierirnieenns 640,983,983 369,458,619
DETAILS OF WRITE-INS
580071, eeececirereeneeneireererrnernenneneennineens | e XXKurs [ttt [ st sissiseiee | rebseessest e sess st asbenens | stetteniess sttt ntestestens | sebebes sttt enns | ettt sttt
58002, ....oveeeereereeneereenernerneeneneennrnnens | e XXKurt [ etrriieiriinrinsisinsnsineiiees | seireiesessssesse e stsssssins | esteesssestasssssessessestnens | stestessessestestssestestensnns | setetessestest st st st tantns | eeteeesestess sttt eeas
58003, ..eoeeeeererrerreereennreenneenenennnnneens | e XXKurt [ etrtirririinrinsisisennineiiees | seineteeeesssisee e sissisntes | esteeess st eseneses st estenens | stestesiessestentntentestessens | setetes st st st et es s st antns | eetsesestens sttt eeas
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | . XXX... | covereerverresieririreiennns [0 U [0 (0 I R (0 [0 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | s (01 I [0 I {0 P 0 ] e {01 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 52 R - Registered - Non-domiciled RRGs........ 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinSUrer...............veveeeereeernerinenns 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 5
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile. 0
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NATIONWIDE®

FARMLAND MUTUAL
INSURANCE COMPANY NATIONWIDE MUTUAL NATIONWIDE MUTUAL
INSURANCE COMPANY FIRE INSURANCE COMPANY
Certfcate (CASUALTY) on (FIRE) on
Casualty
1A
NATIONWIDE
CCORPORATION RETENTION
Common Stock: ALTERNATIVES LTD,
13,642,432 Shares
[Common Stock: 120,000 Shares
Casualty-95.2%
Fire—4.8% [Fire-100%6.
(seepage2) OH BER
ALLIED HOLDINGS
ALLIED INSURANCE DEPOSITORS SCOTTSDALE THI HOLDINGS
COMPANY OF AMERICA NATIONWIDE GENERAL AMERICAN MARINE NNOVS, LLC (DELAWARE), INC. ALLIED GROUP, INC. INSURANCE COMPANY
INSURANCE COMPANY UNDERWRITERS, INC. (AHDI) INSURANCE COMPANY (DELAWARE), INC.
(DEPOSITORS) — (sic) (THY)
Commenstock: 15000 shar | Common Stock:20,000 Shares Common tock: 20 Shares |~ Common Stock: 100 Shares CommonStock 850 Shares| |Common Stock: 300,000 Shares| Common Stock: 30,136 Shares Common Stock: 106 Shares
Casualty-100% P
v Casualty-100% Casualty-100% Casualty-100% Casualty-100% AHDI-100% AGI-100% Casualty-100% Casualty-100%
OH OH FL OH DE 1A 1A OH DE
CRESTBROOK INSURANCE| NATIONWIDE INSURANCE ALLIED PROPERTY SCOTTSDALE TITAN INDEMNITY VICTORIA FIRE &
COMPANY INDEMNITY COMPANY INTERMEDIARIES, INC. VICTORIA NATIONAL HARLEYSVILLE GROUP INC. AND CASUALTY "c“;:‘no;"'v"‘:’g;'fﬂ:':gf SURPLUS LINES COMPANY CASUALTY COMPANY
(NW INDEMNITY) INSURANCE COMPANY (HG) INSURANCE COMPANY INSURANCE COMPANY (TITAN) (VICTORIA FIRE)
Common Stock: 90,000 Share: . (ALLIED P& C)
mmon 28,000 Shares 1,615 Shares Common Stock: 1,000 Shares w mon Stack 300000 Shared Common Stock:12,500 Shares| Common Stock: 10,000 Shares Common Stock:4,319,951 Shares Common Stock: 1,500 Shares|
Casualty-100% AHDI-100% oo AGI-100%
Casualty-100% Casualty-100% Casualty-100% laGI-100% SIC-100% THI-100% THI-100%
OH OH OH OH DE 1A OH AZ X OH
i [
NATIONWIDE EXCLUSIVE
NATIONAL CASUALTY
COMPANY NATIONWIDE INSURANCE AGENT RISK PURCHASING "“ITN'SESV_’I:J‘”‘ESRE;‘;TV HARLEYSVILLE NsuR V:CMECSOMPANY PREMIER AGENCY, HERITX’GE:LESFL”;ANCE TITAN INSURANCE VICTORIA AUTOMOBILE
COMPANY OF FLORIDA GROUP, LLC d INSURANCE COMPANY INSURANCE COMPANY
L - OF NEW JERSEY — (AMco) I— COMPANY
mmon Stock: 100 Shares Common Stock:10,000 Shares Casualty-97% Commonsiocks 5000 Shares Common Stock: 300,000 Shares | Common Stock:100,000 Shares ‘Comimon Stock: 4,776,076 Shares| Common Stock: 3,000 Shares
Tian-100% .
Casualty-100% Casualty-100% NW Indemnity-3% HGI-100% AGI-100% AGI-100% SIC-100% Victoria Fire-100%
OH OH| Ii-100% OH OH NJ 1A 1A AZ Mmi OH|
[
NCC OF AMERICA, LTD. LONE STAR NATIONWIDE ASSET NATIONWIDE MEMBER
(INACTIVE) GENERAL AGENCY, INC. M miGEMDEmsf,_c HARLEYSVILLE LAKE GENERA}L\E}EZENCV SOLUTIONS AGENCY, INC. FREEDOM SPECIALTY TITAN AUTO INSURANCE| VICTORIA SELECT
NATIONWIDE LLOYDS ! STATES INSURANCE COMPANY COMPANY lcommon Stack: 20,000 Shares, INSURANCE COMPANY OF NEW MEXICO, INC. INSURANCE COMPANY
[ Common Stock:300,000 Shares| ATEXAS LLOYDS Common Stock: 1,000 Shares [~ g::'\gonﬁo(k 927,041 Common Stock: 5,000 Shares - Common Stock: 292,000 Shares Common Stock: 1,000 Shares| Common Stock: 1,000 Shares
Casualty-100% . SIC-100% g e
1000 6B Casualty-100% HGI-100% ANCO-100% THI-100% Victoria Fire-100%
i X X OH MI 1A 1A OH NM OH
IT
NATIONWIDE VETERINARY PET
NATIONWIDE CASH
NATIONWIDE PROPERTY 3
NATIONWIDE AFFINITY e prore COLONIAL COUNTY MANAGEMENT COMPANY HARLEYSVILLE PREFERRED ALLED TEXAS ADVANTAGE MORTGAGE s < TITAN INSURANCE VICTORIA SPECIALTY
INSURANCE COMPANY INSUR A cOmPANY MUTUAL INSURANCE INSURANCE COMPANY AGENCY, INC. COMPANY (NAMC) SERVICES, INC. INSURANCE COMPANY
OF AMERICA L
—| . mon Stock: 333837 ommon Stock 6,935,
< s Common Stock:60,000 Shares Surplus Debentures; Common Stock: 100 Shares Commonstodk: 470000 " common Stock: 1,000 Shares fomaree o Shares CommonStock: 1 Share Common Stock: 1,000 Shares]
A
Casualty-100% Casualty-100% L;::;r;": HGI-100% [AMCO-100% [AMCO -87.3% THIF100% Victoria Fire-100%
- - [Allied P&C -8.47% SIC-100%
OH OH o Casualty-100% OH OH 1S b aome A OH oS OH|
I
NATIONWIDE REALTY
ON YOUR SIDE
A'g,:;a"sm::s SCOTTSDALE SERVICES, LTD, NATIONWIDE INSURANCE HARLEYSVILLE AGMC
INDEMNITY COMPANY AGENCY INC. INSURANCE COMPANY REINSURANCE, LTD. DVM INSURANCE
INSURANCE COMPANY Single Member Limited OF NEW YORK T AGENCY
Liability C
CommonStock: 5,690 Shares. | Common Stock: 58,334 Shares fability Company |Common Stock: 100 Shares Common Stock: 11,000 Shares|
‘Common Stock: 15,000 Shares. VPI-100%
- Casualty-100% Casualty-100% HGI-100% NAMC-100%
Casualty-100% A sty OH ety OH Casualty-100% OH OH Tac cA
HARLEYSVILLE LIFE NATIONWIDE SERVICES HARLEYSVILLE
NATIONWIDE ASSURANCE| INSURANCE COMPANY COMPANY, LLC WORCESTER HARLEYSVILLE
COMPANY . (NSC) INSURANCE COMPANY INSURANCE COMPANY VP SERVICES INC.
Common Stock: 1,750 Shares = ity o
— Shares Single Member Limited Common Stock: 20,000 Sompansiods 2375000 VPI-100%
Liability Company Shares res,
Casualty-100% Casunte .
y-100% . HGI-100%
OH OH Casualty-100% OH HGI-100% OH OH CA
Subsidiary Companies — Solid Line
Contractual Association = Double Line

(Casualty/Fire subsidiaries)

Limited Liability Company - Dotted Line
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NATIONWIDE®
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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 NATIONWIDE FINANCIAL
HOLDINGS, INC. SERVICES, INC. (NFS)
Common Stock: 100 Shares
Common Stock 1 share
NW Corp-~100% OH EAGLE CAPTIVE NW Corp.~100% DE
REINSURANCE, LLC
OH NATIONWIDE LIFE NATIONWIDE FINANCIAL NFS DISTRIBUTORS, INC.
NW Life-100% INSURANCE SERVICES CAPITAL TRUST 1 (NFSDI)
NWD INVESTMENT COMPANY (NW LIFE) Common Stock: 100 Shares
MANAGEMENT, INC. NEWHOUSE CAPITAL Preferred Stock:
(NWD Invest) PARTNERS, LLC JEFFERSON NATIONAL Commonsiodk. 3814779 shares NFS-100% NFS-100% DE
Common Stocks 958,750 Shares [——— NWD Invest -19% FINANCIAL CORP. NFS-100% OH| DE
NW Corp 100% Casualty-70% UNFC)
Preferred Stockc 500,000 Shar —10% NATIONWIDE LIFE AND
N;zorp u;au:a - freon ANNUITY INSURANCE NATIONWIDE FUND NATIONWIDE FUND
DE| DE| NW Life-100% DE COMPANY ADVISORS |  MANAGEMENTLLC
(NLAIC)
T NES-
NWD ASSET Common Stock: 66,000 Shares DELAWARE BUSINESS TRUST NFSDI100% DE
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 NATIONWIDE FUND
NWD Invest-100% |Common tock: 20,000 Shares OLENTANGY ADVISORS SERVICES, INC. DISTRIBUTORS LLC
" NWD Invest-100% DE | |NFc-100% DE INFC-100% DE REINSURANCE, LLC -
DI ‘ NFC-100% LR Common Stocks 201,300 Shares
I NFS-100% NFSDI-100%
RIVERVIEW NATIONWIDE GLOBAL e VT X Dt
+ INTERNATIONAL VENTURES, INC. JEFFERSON NATIONAL
GROUP, INC.  INC. LIFE INSURANCE NATIONWIDE INVESTMENT NATIONWIDE
4 NATIONWIDE BANK
— Wev) [COMPANY OF NEW YORK| SERVICES CORPORATION SECURITIES, LLC
— CommonStock: 2,800,000 Shares -
Common Stock: 100 Shares Common Stock: 5,000 Shares
NWD Invest - 100% - ~ ommontock 5/ .
DE NAMHI-100% DE INLIC-100% NY W Life-100% oK NFS-100% FED NFSDI - 100% DE
i NATIONWIDE FINANCIAL NATIONWIDE FINANCIAL
ASSIGNMENT GENERAL AGENCY, INC
NEWHOUSE CAPITAL COMPANY H . Sock 10005
— ommon Stock: 1,000 Shares
PARTNERS I, LLC Common Stock: 100 Shares
NFSDI - 100%
NW Life-100% OH PA
NGV-99%
DE NATIONWIDE INVESTMENT NATIONWIDE RETIREMENT
ADVISORS, LLC SOLUTIONS, INC.
| commonstock 236,494 Shares
- NFSDI-100%
NW Life-100% OH DE
Subsidiary Companies  — Solid Line
Contractual Association = Double Line
Limited Liability Company -~ Dotted Line
March 31,2018 Page 2

(Nationwide Corp. subsidiaries)
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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 OH 41-0417250 Harleysville Insurance Company

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

0140 Nationwide 35696 OH 23-2384978 Harleysville Preferred Insurance Company

0140 Nationwide 26182 OH 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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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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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?
az(rj:bers Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 [ Nationwide...........cocrevrerernes | ererirrennas 31-1486309.. | ....4595018 | ....ccccvvrrerrrrnen Ourereee 10 W. Nationwide, LLC........cccoovvervrreereriririnnns OH............ NIA oo Nationwide Realty Investors, Ltd..........c.cce.... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nucoooe | e
0140 [Nationwide...........coerevermrnes | ererirreinas 31-1486309.. | ....4810074 | ....ccocvvcrvrnne. Oureereeie 1000 Yard Street, LLC........ocvevervrnerreircieninne OH............ NIA oo Nationwide Realty Investors, Ltd ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 [Nationwide...........coererrerernes | eririrrnines 31-1486309.. | ....4869474 | .....cocvevvrnne. Ourrerereie 1015 Long Street, LLC......ccovvevervireireicieninns OH............ NIA oo Nationwide Realty Investors, Ltd ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooe | e
0140 | Nationwide.........cccververrerees [ eovrrerrrins 31-14863009.. | ....4810047 |...ccccovvvrrnnne. [0 S 1050 Yard Street, LLC.....c.covvvvrieierciries OH...cocene. NIA ..o Nationwide Realty Investors, Ltd. .................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR O
0140 [Nationwide...........coereererernes | erererrennas 31-1486309.. | ....4810038 |.....cocoverernne Oueereeee 1125 Rail Street, LLC Nationwide Realty Investors, Ltd ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 | Nationwide.........covvereerrerees [ eorererrrens 31-1733036.. | ....4594963 |.......ccccovvnnnee. [0S 120 Acre Partners, LLC.... Nationwide Realty Investors, Ltd ownership.......... | ... 95.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 [Nationwide...........coerevrermrnes | erererrninas 20-4939866.. | ....5217036 |.....c.cocererennn. Oureeereee 1125 Yard Street, LLC......coovveveveirerrcrciinne NRI Equity Land Investments, LLC................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooe | e
0140 | Nationwide.........c.cvvereerreree [ eovrrerreens 26-2451988.. | ....4288132 | ..coovvrvrrerrrnnn. [0S 1492 Capital, LLC.....c.evveeeeriercrceeiene Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR O
0140 | Nationwide.........ccvvererrvvrees [ evrrerrris 31-1486309.. | ...5113932 | ...ccovvvrrrrnnen. [0 S 111 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR O
0140 | Nationwide.........covvereereerees [ eovirerreens 31-1486309.. | ....4810083 |.......ccccvvrnnee. [0 S 155 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd.................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSRS O
0140 | Nationwide.........cocvereereerees [ v 31-1486309.. | ...5113923 | ....cccvvvvirnee [0S 161 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSRS O
0140 | Nationwide.........covvereerverens [ eovererreens 31-1580283.. | ...5042171 | ..oovverrercrnee [0S 170 Marconi, LLC........oovvvvecrcecrceeens NWD Investments, LLC.........ccoovrevrenrerrienn. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSRS O
0140 | Nationwide.........cccovereereerees [ v 31-1580283.. | ....4960960 |.......cocrvrnvnee. [0S 245 Parks Edge Place, LLC........ccccoovcvvivinnee NWD Investments, LLC.........ccooerevrvnrernienen. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSRS O
0140 | Nationwide.........covvereererrees [ eovirerreens 31-1486309.. | ....4810092 |......cccovvvrnnee. [0S 275 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neooore e
0140 | Nationwide.........c.ccvereerveerees [ eoreerrees 31-1486309.. | ....5092952 |.......ccocvvrnnee. [0S 343 N. Front, LLC.....coeveeiiirerrcrceenne Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR O
0140 | Nationwide.........c.ccvereereerees [ eovererreens 31-1580283.. | ....4590835 |.....ccovvrrirnnee [0S 400 West Nationwide Boulevard, LLC............... (O] NIA .o NWD Investments, LLC.........cccoerivrernrrernienene ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neooore e
0140 | Nationwide...........ccovereerrerees [ v 31-1580283.. | ....4591140 |...c.ccvvvrvnnnee. [0S 425 West Nationwide Boulevard, LLC............... OH..coeenee. NIA oo NWD Investments, LLC.........cccovrivrvrrernienn. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSRS O
0140 | Nationwide.........c.ccveeereerens [ v 31-1486309.. | ....4595009 |......cccocvirnnee. [0S 44 Chestnut, LLC........coevivriercicnccrce Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neooore e
0140 | Nationwide 31-1486309.. | ....4890843 75 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd..................... ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. | 20-4939866.. | ....4590750 | .. ..| 775 Yard Street, LLC... .. INRI Equity Land Investments, LLC... . |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 20-4939866.. | ....4810104 780 Yard Street, LLC NRI Equity Land Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 20-4939866.. | ....4671583 795 Rail Street, LLC NRI Equity Land Investments, LLC ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. | 20-4939866.. | ....4590602 |.. ..| 800 Bobcat Avenue, LLC..... . . . . ..|NRI Equity Land Investments, LLC... . | ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 20-4939866.. | ....4671499 800 Goodale Boulevard, LLC NRI Equity Land Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 20-4939866.. | ....4671789 800 Yard Street, LLC NRI Equity Land Investments, LLC................. ownership. ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. | 20-4939866.. | ....4590778 |.. ..| 805 Bobcat Avenue, LLC. ..| GVY Residential, LLC.... .. | ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 20-4939866.. | ....4890834 808 Yard Street, LLC GVY Residential, LLC.... ownership. ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide.........cccocvverrrreies | crrrireinnns 20-4939866.. | ....4869465 | .........ccceernne. {1 S 820 Goodale Boulevard, LLC NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccovverevrrees | errriernnns 20-4939866.. | ....5042612 | ......cccoverrrnnee {1 S 825 Junction Way, LLC GVY Residential, LLC..........ccccoovrrierrrirninnas ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
828 at the Yard Condominimums Home

........ 0uverererereeeneseeenenniees | veveenenenns | 37-1865892.. [N/ | veveviencniene | O | OWners Association OH............ |OTH............. | Other non-Nationwide.............ccccoeverrervrncns [N | vevrerncnn | Other non-Nationwide........c..coovvvenivcncnens | eeedNevioi | 20
0140 | Nationwide.........cccoruervreins | ervieinnns 20-4939866.. | ....5012286 |.........cccecrrrnee {1 S 828 Bobcat Avenue, LLC.........ccccoovevevieieinne OH.....c..... NIA...cconee NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........cccocovervreies | errrireinnns 20-4939866.. | ....4890759 | ......cccoverrrnnee {1 S 840 Third Avenue, LLC.........cccooevireriienne, OH...cco. NIA...ccooon NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........ccoevrevrerren [ eerrerrenns 20-4939866.. | ....4590611 |...ccevvrrrrrne. [0 S 845 Yard Street, LLC.......cccoovveveevieicrieieinns OH.....cc..... NIA...ccooiee GVY Residential, LLC..........ccoeovurrrerrerrrrennenn. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos [ e
0140 | Nationwide.........cccorvervreies | crrriennnns 20-4939866.. | ....4590787 | ......cccovvrrrnnne {1 S 850 Goodale Blvd., LLC.........ccccovvvirierririnnn OH....ccoe. NIA...ccoovn NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccoruervreins | evvirennnns 20-4939866.. | ....4903921 | ....cccovvvreirrrnee {1 S 860 Third Avenue, LLC.......c.ccccevvevvevieicriinns OH.....cc.... NIA..ccoonne NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
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0140 | Nationwide..........cccorvervreies | errrireinnns 20-4939866.. | ....4903912 | ...cccovvrrerrrree {1 S 880 Third Avenue, LLC..........ccoooevieirieienne, NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccovuervrrens | errrireinnns 20-4939866.. | ....4869438 | ........ccoevrnnee {1 S 895 W. Third Avenue, LLC NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorvvrrvreins | crrrirennnns 20-4939866.. | ....5143069 950 Dorchester Way, LLC GVY Residential, LLC...........ccccoovvriverriirninas ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide 31-1486309.. | ....5092943 960 Bobcat Avenue, LLC.........ccccoovveviveieinnne Nationwide Realty Investors, Ltd ownership. ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .131-1486309.. | ....4810029 | .. ..| 975 Rail Street, LLC. .. | Nationwide Realty Investors, Ltd... ..|ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1486309.. | ....5082001 995 Yard Street, LLC Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1680808.. | ....4594833 AD Investments, LLC........ccccoevvererircieiriinnns Nationwide Realty Investors, Ltd..................... ownership.......... | ... 60.000 |Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .131-1580283.. | ....4590992 | .. ..|ADTV, LLC........... .. [NWD Investments, LLC ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 52-2227314.. | ...4287247 AGMC Reinsurance, Ltd Nationwide Advantage Mortgage Company.... |ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 42-1011300.. | ....4287229 ALLIED General Agency Company................... A A AMCO Insurance Company..........ccccoceerrrnee. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. | 42-0958655.. | ....1677548 |.. ..|ALLIED Group, Inc........... . | Allied Holdings (Delaware), Inc.. . | ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 46-4628790.. | ....4613462 Allied Holdings (Delaware), Inc. Nationwide Mutual Insurance Company.......... ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Y
0140 | Nationwide . |27-0114983.. | ....4288169 ALLIED Insurance Company of America........... OH.....cc0.... A Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Nevooo [
ALLIED Property and Casualty Insurance
0140 | Nationwide...........cccerrerernnnes 42579... |42-1201931.. | ....4287144 Company A A ALLIED Group, INC.......cooevrerrrererirerieireienine ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorvvrvivens | eorrrireinnns 42-1527863.. | ....4287238 ALLIED Texas Agency, Inc AMCO Insurance Company ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........cccvvverrernne. 19100... |42-6054959.. | ....4287153 AMCO Insurance Company A A ALLIED Group, Inc. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide.........cccorurvrvirens | evrireinnns 59-1031596.. | ....4288011 American Marine Underwriters, Inc................... | = I A Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........ccovrerrerens [ rrvrrerrins 81-4532504.. | ....5082029 American Tax Credit Fund 2017-A, LLC........... OH...ccc0.c.. NIA ... Nationwide Life Insurance Company .............. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide.........ccovrvrrrerren [ ervrrerrenns 82-2001573.. | ...5167113 American Tax Credit Fund 2017-B, LLC........... OH..ccooevne. NIA...cooene Nationwide Life Insurance Company .............. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TR RS
0140 | Nationwide 82-4591498.. | ....5215292 American Tax Credit Fund 2018-A, LLC........... OH...cooce.e. NIA...cooene Nationwide Life Insurance Company .............. ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1580283.. | ....4591177 Arena District CA I, LLC NWD Investments, LLC ownership. ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
Arena District Garage Condominium
........ 36-4857239.. | nfa.....ccovvs | cereernencnenenes | Ocirciciciienee.. | ASSOCIation OH............ | OTH............. | Other non-Nationwide . | Other non-Nationwide N [ 20
........ 90-0280710.. | N/a....cccveveer | corvrrerrerieiinnes | O | Arena District Owners Association.................... |OH............ | OTH............. | Other non-Nationwide . | Other non-Nationwide N [ 20
........ 0ureereernrnerereeninenenenes | vevennneenes | 39-2682728.. [Nfa.eiiiiins [ cvvrvinencrieens | O | Arena District Swim Club Association............... [OH............ |OTH............. | Other non-Nationwide Other non-Nationwide...........cccocvevrervvninerens | ceedNevoiis [ 20
0140 | Nationwide.........covverrerrerees [ evrreirris 31-1486300.. | ...5012277 |...cccvvvrrrrrnne. [0 S Ballantrae Woods, LLC........ccccovovrerrvvcririeirinns OH..ccoevne. NIA...coene Nationwide Realty Investors, Ltd.............c....... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR PO
0140 | Nationwide.........cccovrvrrreerees [ eorrrerrnns 26-4083207.. | ... 4869447 |...ccevvvrrrrnnn. [0 S Berkshire Crossing Development, LLC............. DE.....cc.... NIA ..o NorthStar Commercial Development, LLC...... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ TR RS
0140 | Nationwide.........covvervrrerees [ ervrrerrrns 31-1555487.. | ....4593658 |.......ccccovvrrnee. [0 S Broad Street Retail, LLC........ccccoovvrerrviririrennns DE.....cc.... NIA...cone Nationwide Realty Investors, Ltd..................... ownership.......... | ... 60.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 [Nationwide...........coererrermrnes | eririrrinas 20-3624379.. | ....4595531 |.....cccoveverinen. Ourrereeee Brooke School Investment Fund, LLC............... DE.....cco... NIA oo Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooee | e
Limited partner

0140 | Nationwide 26-0899413.. | ....3730540 CHP New Markets Investment Fund, LLC......... OH..ccoevee. OTH.oveee Nationwide Mutual Insurance Company.......... /nocontrol | ... 50.000 |other non-NationWide.........cvvevreerrerrereerinns | coe N
0140 | Nationwide .. |20-1618232.. | ....4595241 | .. ..| CNRI-Cannonsport Condominium, LLC... ..|CNRI-Cannonsport, LLC.... .. |ownership... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 20-1618232.. | ....4595045 CNRI- Cannonsport, LLC........cccocverriniirirninne Nationwide Realty Investors, Ltd..........c.cce.... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N
........ (0SS OUUURUTUROUUUUPIURTURIROUUPURR UUPOUOPPVRU o - SOUSRORIORRRIRRN I 1 ISR Co-Investment Fund, LLC Other non-Nationwide rveeveiennnnnnens | Other non-Nationwide N
0140 | Nationwide 31-1579973.. | ....2998688 COLHOC Limited Partnership NRI'Arena, LLC.........ccovevvvrvrercreineirciceeeee | OWNEISAIP...ci | e 30.757 | Other non-Nationwide............ccccoervvrrrcercrcnnes | venee N
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0140 | Nationwide...........cccorrrerernnnes 29262... | 74-1061659.. | ....4288057 |....cccovvvrrrnnee {1 S Colonial County Mutual Insurance Company.... | TX............. A Other non-Nationwide...........c.cccoeevirrrrrinnnnne contract.......cccees | ceervereeinnnnn Other non-Nationwide.............ccoeevvirievnnens | v N...... -
........ 0uveeereeriereeeseessenessssniens | ceveneneens | 45-4901238.. [N/au.cciiiceis | veveceiieiieiiiceies | O, | Columbus Arena Management, LLC................ |OH............ |OTH............. | Other non-Nationwide..............cccocoevververevceies [N@ueiiciiieiicciieis | ceeirevenenn. | Other non-Nationwide...........cevevcvicieiiinns
0140 | Nationwide...........cccerrerernnnes 18961... |68-0066866.. | ....4288178 Crestbrook Insurance Company...........ccco.cueee. OH....co.. A, Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide 31-1486309.. | ....4590255 Crewville, Ltd Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.
0140 | Nationwide . |42-1207150.. | ....4287162 Depositors Insurance Company ALLIED Group, Inc ownership ...100.000 | Nationwide Mutual Insurance Company.
Discover Affordable Housing Investment Fund |
........ 0ueeeeeereeeinenereneesneinenenenes | cevneenenne | 46-4104813.. [NfaLcieiiiiis e | O | LLC OH............ |OTH............. | Other non-Nationwide...........cccccovvererervnirnecnees [N [ ceveineirennens | Other non-Nationwide..........coeevcevcnenvinccncns [ veedNeviiis | 21
0140 | Nationwide.........cccorurervivens | eovrrireinnns 33-0096671.. | ...4287694 |.......cccouvvnne. {1 S DVM Insurance AGENCY.........cccvuerrenirinereerenenns CA..... NIA...ccoree Veterinary Pet Insurance Company................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide........c..ccrvverrerrnen. 15821... |47-4523959.. | ....4890825 |.....cccccovvrrrnee. [0 S Eagle Captive Reinsurance, LLC............cccco.... OH...cooco.e.. A Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide.........cccorvrervrveine | errrireinnns 20-1945276.. | ....4590590 |.....cccccourrnnen. {1 S East of Madison, LLC 120 Acre Partners, Ltd.........cccocoveveniennnnen ownership.......... | ..... 24.910 |Nationwide Mutual Insurance Company.......... | ..... N....... T
0140 | Nationwide..........cceererrceren [ ererverrenns 20-1945276.. | ....4590590 |.......ccccorrrernee. [0 S East of Madison, LLC ND La Quinta Partners, LLC...........cccoevrernnne ownership.......... | ... 75.090 |Nationwide Mutual Insurance Company.......... | ..... N....... T
........ Oureeveerieceeeeesessessssniens | ceveeeeneens | 30-0951639.. [N/a..cuivciiins | vevevieieeiieieies | O, | ERN-4 Property Owners Association, Inc.......... |OH............ |OTH............. | Other non-Nationwide...........c..cccocoevveveveveres [NMauiiiiieiicciieis | ceeieieneenn. | Other non-Nationwide..........coovevcvvecveniins | N | 20
0140 | Nationwide..........ccccverirernnnes 13838... [42-0618271.. | ....4569372 | ....covvvrrrinnee {1 S Farmland Mutual Insurance Company.............. A OTH..ovvevee Other non-Nationwide...........cccereverrerereirnnas debt.iii [ Other non-NationWide.............ccoerevrrererienn | v N....... 2
0140 | Nationwide..........ccccvrrireinnnes 22209... | 75-6013587.. | ....4287676 |.....ccoovvrrrrnee {1 S Freedom Specialty Insurance Company........... OH.....cc0.... A Scottsdale Insurance Company .............c....... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Nevooo [
........ Ourerereereressenesssnensessneens | veveeeeneenes | 46-4736379.. [D/a.ciciiinns | veveiviieieisiieies | Qv | GPN-1 Property Owners Association, Inc......... |OH............ |OTH............. | Other non-Nationwide...........c..cccoevrveveveienees [NMaueiiiiieiicicieis | ceeivevneenen. | Other non-Nationwide..........ccocvveeveveievesiiens | N | 20
0140 | Nationwide.........cccorvvrvivens | eorrrireinnns 20-4939866.. | ....4590808 |.........ccovrrrnne {1 S Grandview Yard Hotel Holdings, LLC................ OH...cooceoe. NIA..ccooine NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........ccovrerrrerens [ ervrrerrins 20-4939866.. | ....4590826 |..........ccourne. [0 S Grandview Yard Hotel, LLC........cccoeevvierrennns OH....oc0.... NIA...cooinne Grandview Yard Hotel Holdings, LLC.............. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide.........cccorurvrvirens | evrireinnns 20-4939866.. | ....5036200 |........cccovrrrene {1 S GVY Residential, LLC NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorurerrvieins | eovrrireinnns 51-0241172.. | ....3582909 |.....cccccourvrrnnen. {1 S Harleysville Group Inc Allied Holdings (Delaware), InC...........cccoceue.. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........cccovrvrirerrnnes 23582... |41-0417250.. | ....4442260 |......coccovvrnnee {1 S Harleysville Insurance Company............cccc.ovvn.. OH..ccooevne. A Harleysville Group, INC........cccvvevivrieiiiriininns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide . |23-2253669.. | ....4442158 Harleysville Insurance Company of New Jersey Harleysville Group, Inc ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide . |23-2864924.. | ....4442242 Harleysville Insurance Company of New York... Harleysville Group, Inc ownership. ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide . 138-3198542.. | ...4442251 | .....coovvvvvinns [0 S Harleysville Lake States Insurance Company... Harleysville Group, INC.......ccccvvevivrieiiiriininns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR PO
0140 | Nationwide . 123-1580983.. | ....4440659 |.......cccocovrnenes [0 S Harleysville Life Insurance Company................ Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
0140 | Nationwide . |23-2384978.. | ...4442288 | .........cccovnnne. [0 S Harleysville Preferred Insurance Company....... Harleysville Group, INC.......ccccvvevivriniiiriinnns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TR PO
0140 | Nationwide . |04-1989660.. | ....4442372 | ....ccvvvvvrnenns [0 S Harleysville Worcester Insurance Company...... Harleysville Group, Inc ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR PO
0140 | Nationwide.........cccovrvrrreerees [ eorrrerrnns 32-0051216.. | ....4596903 |.......ccccovvrrnee. [0 S Hideaway Properties Corporation..................... Nationwide Realty Investors, Ltd ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | Nationwide.........covvervrrerees [ ervrrerrrns 31-0871532.. | ....4288020 |.......ccccoovrnvnee. [0 S Insurance Intermediaries, INC.........ccccovvvrerrinene Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR O
0140 [Nationwide...........coererrermrnes | eririrrinas 20-3289512.. | ....3848436 |.....ccccocorerennn. Ourrereeee Jefferson National Financial Corp..........cccc...... Nationwide Life Insurance Company............... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... A GRS IO
0140 | Nationwide.......c.ccocrvvrrrerrnne. 64017... | 75-0300900.. | ....3332887 |.....cccccrvvrrrunes [0 S Jefferson National Life Insurance Company...... T A Jefferson National Financial Corporation........ ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
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..........coerevrervrnes | erererrrines 31-1486309.. | ....4097802 | .....cocrererene. Oureeereres Jerome Village Company, LLC.........cccccoveurnnee Nationwide Realty Investors, Ltd...........c.cce.... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooee | e
Jerome Village Master Property Owners
........ 0uvreerreesreeessseessesennns | ervneeenenns | 46-2974590.. | N/a...ocviveiees | coveeveieieieieees | O, | AsSociation, Inc. OH............ |OTH............. | Other non-Nationwide.............cccceeeevereveivireces [NArecicicicceiviens | cereeienennnn. | Other non-Nationwide............occeeevvieveevciens | eerelNuviiin | 210
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0140 | Nationwide...........ccoverereerens [ eovrrerreins 20-8945345.. | ....5111938 | ...cooevvivrerrinnen. [0S INF AQVISOrS, INC......oveeriinicreirceicirine DE....cco.u. NIA .o Jefferson National Financial Corporation........ ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoore s
Jerome Village Residential Property Owners
........ 0. enenenens | eerenenenen | 46-2956640.. [ N/a....cciies | ceeeeeeiceieiees | ... | AsSOCiation, Inc. Other non-Nationwide...........ccccceceeevcvececeeees | M@ [, | Other non-Nationwide.........c.ceeeeccccccieceees [N | 20
0140 | Nationwide.........cccorurerrvrvens | eovrrirennnns 31-1486309.. | ....4590312 | .....cccevvrrrnnen. {1 S JV Developers, LLC Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N....... 2
0140 | Nationwide.........cccoruervrveins | evrrireinnns 74-1395229.. | ....4613350 |....ccoerirrrnnen. {1 S Lone Star General Agency, Inc Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........ccccorrereunnnes 11991... | 38-0865250.. | ....4288187 |......cccceovvrnnee {1 S National Casualty Company.............cccereurnne. Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 [Nationwide..........coereerernenes | evrreereenns AC000920.... | ...4614900 |.....ccccocrrrrnnn. [0 National Casualty Company of America, Ltd..... |GBR.......... 2 National Casualty Company...........cccceeeeenecn. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nucoeee | e
0140 | Nationwide...........covererrvrens [ eovrrerreins 42-1154244.. | ...2889795 | ....cevvvvrevineen. [0S Nationwide Advantage Mortgage Company...... A NIA. .o AMCO Insurance Company..............ceceeeevens ownership.......... | ... 87.300 | Nationwide Mutual Insurance Company.......... | ..... Yo T
ALLIED Property & Casualty Insurance
0140 | Nationwide.........cccovurervrene | evvireinnns 42-1154244.. | ...2889795 | ......cccovvvvinnne {1 S Nationwide Advantage Mortgage Company...... A NIA..ccoore Company ownership.......... | v 8.470 | Nationwide Mutual Insurance Company.......... | .....Y....... T
0140 | Nationwide.........cccocrurerrvreine | evrrireinnns 42-1154244.. | ...2889795 | ......cccovvvvinnne {1 S Nationwide Advantage Mortgage Company...... A NIA...ccore Depositors Insurance Company...................... ownership.......... | ... 4.230 |Nationwide Mutual Insurance Company.......... | ....Y....... T
Nationwide Affinity Insurance Company of
0140 | Nationwide . |48-0470690.. | ....4288196 America Nationwide Mutual Insurance Company ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide . |42-1015537.. | ....4288208 Nationwide Agribusiness Insurance Company.. Nationwide Mutual Insurance Company ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide.........cccorurervreine | evrvireinnns 31-1578869.. | ....4288075 |.....cccecouvrnne. {1 S Nationwide Arena, LLC........ccccovererrieiercrrnnns NRIArena, LLC......coooveririierieiesessieienns ownership.......... | ... 90.000 |Nationwide Mutual Insurance Company.......... | ..... N....... T
0140 | Nationwide.........cccoruerrreins | evrrireinnns 20-8670712.. | ...4288114 | ...ccoovvvirene. {1 S Nationwide Asset Management, LLC................ Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........cccovrrrireirnnes 10723... [95-0639970.. | ....4288217 | ....cccovvvvvirnne {1 S Nationwide Assurance Company............ccccu.... Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorvervreine | evrrireinnns 31-1592130.. | ....2729677 |...cccvvvvirerrne. {1 S Nationwide Bank...........cccoovvievniiinnciienn Nationwide Financial Services, Inc.................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N....... 2
0140 | Nationwide........cccvrvrrrerens [ ervrrerrrins 31-1036287.. | ....4288123 | ......ccocvvrnnen. [0 S Nationwide Cash Management Company......... Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TR RS
0140 | Nationwide.........cccovvervreins | evrvireinnns 31-4416546.. | ....3828081 |.....cccccoverrnen. {1 S Nationwide Corporation.............cceeeveieirivennes Nationwide Mutual Insurance Company.......... ownership.......... | ... 95.200 |Nationwide Mutual Insurance Company.......... | ..... Yoo T
0140 | Nationwide.........cccoovrvrrerens [ ererrerrrins 31-4416546.. | ....3828081 |......ccovvrrrne. [0 S Nationwide Corporation............ccceevereerririennnes Nationwide Mutual Fire Insurance Company... |ownership......... | ....... 4.800 |Nationwide Mutual Insurance Company.......... | ..... Y. T
0140 | Nationwide.........coevrvrrrnrees [ evrrerrnins 04-3679407.. | ....4286839 |.....cccvvvrrrnne. [0 S Nationwide Emerging Managers, LLC............... NWD Investment Management, Inc................ ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR R
Nationwide Exclusive Agent Risk Purchasing
0140 | Nationwide .|05-0630007.. | ....4288048 | .. ..| Group, LLC .| Insurance Intermediaries, Inc........ .. | ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1667326.. | ....4286932 Nationwide Financial Assignment Company..... Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide.........cocvrerrrerees [ evrrerrris 23-2412039.. | ....4287087 Nationwide Financial General Agency, Inc........ NFS Distributors, INC........cccvvvirerririereirinnnnns ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .| 31-6554353.. | ....4286978 | .. ..| Nationwide Financial Services Capital Trust..... .. | Nationwide Financial Services, Inc. .. ..| ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1486870.. | ....3828063 Nationwide Financial Services, Inc................... Nationwide Corporation ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 52-6969857.. | ....4286996 Nationwide Fund AdVISOrS.........covvevrrreirinnns Nationwide Financial Services, Inc. ...... ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .|31-1748721.. | ....4287050 | .. ..| Nationwide Fund Distributors LLC... ..|NFS Distributors, Inc ..| ownership... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-0900518.. | ....4287041 Nationwide Fund Management LLC NFS Distributors, Inc ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .| 31-4425763.. | ....4287957 | .....cocovvvrvirenee [0 Nationwide General Insurance Company.......... Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 [ Nationwide...........coerevrermrnes | eririrrenas 31-1570938.. | ....4286398 |.....ccocorerrvrrne. Ourereeeie Nationwide Global Holdings, Inc............cccneveue. Nationwide Corporation...........c.cocveveinieninnee ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Necooee | e
0140 [Nationwide...........coereerermrnes | eririrrinnas 04-3732385.. | ....4286857 |...ccovvrrcrernnnn Oureeereee Nationwide Global Ventures, Inc..........cccccevuuee NWD Asset Management Holdings, Inc.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 [ Nationwide..........ccocrvrrvrrnnee 10070... {31-1399201.. | ....2839398 |......ccocrerunen. Oueerereis Nationwide Indemnity Company...........c.ccec..... Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooe | e
0140 | Nationwide........c..ccrverrrerrene. 25453... |95-2130882.. | ....4287180 |....ccccvvvvrnnee. [0 S Nationwide Insurance Company of America...... OH..coeene. A ALLIED Group, INC. ..c.ovuvvriirnieiriinireireinnnne ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR O
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0140 | Nationwide...........cccorrrerernnnes 10948... | 31-1613686.. | ....4287966 |.........cccecrunenee {1 S Nationwide Insurance Company of Florida........ OH...cco.. A Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccovuervrrens | errrireinnns 41-2206199. | ....4286950 |.....cccccourrrnne. {1 S Nationwide Investment Advisors, LLC............... OH.....cc0.... NIA..ccoonee Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorvvrrvreins | crrrirennnns 73-0988442.. | ...4286923 |.......cccovrrunne. {1 S Nationwide Investment Services Corporation.... | OK............ NIA...ccoove Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... | (UST P
Nationwide Life and Annuity Insurance
0140 | Nationwide...........cccorrrireunnnes 92657... | 31-1000740.. | ....2995098 |......cccccovvurnee {1 S Company OH......c..... A Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........ccccorrereunnnes 66869... | 31-4156830.. | ....2819288 | ......ccccovvineee {1 S Nationwide Life Insurance Company................. OH.....c..... A Nationwide Financial Services, Inc.................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
Nationwide Life Tax Credit Partners 2002-A,
0140 | Nationwide.........cccoererrreren [ ererverrenns 13-4212969.. | ....4596127 |....cccceovivrrennns [0 S LLC OH...c.co.... NIA....ccoonne Nationwide Life Insurance Company............... Other..coeereies | v 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... T
Nationwide Life Tax Credit Partners 2002-B,
0140 | Nationwide..........ccooevrerrrerien [ eerrerrenns 01-0749754.. | ....4595960 |.........cccovnere. [0S LLC OH.....cc..... NIA....ccoone Nationwide Life Insurance Company. N 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... T
Nationwide Life Tax Credit Partners 2003-A,
0140 | Nationwide..........ccovrerrieren [ eerrerrenns 54-2113175.. | ...4596127 |...cccovvvvrerrnne. [0 S LLC OH....oc0.c. NIA...ccoone Nationwide Life Insurance Company............... Other..oeeeveies | v 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... | IO
Nationwide Life Tax Credit Partners 2003-B,
0140 | Nationwide..........ccovrrerreien [ ererverrenns 58-2672725.. | ....4596163 |......cccccvvreven. [0 S LLC OH.....cc0.... NIA....ccooinne Nationwide Life Insurance Company............... Other..ceeereies | v 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... | IO
Nationwide Life Tax Credit Partners 2004-A,
0140 | Nationwide..........ccovrerrrerens [ evrrerrenns 20-0382144.. | ....4596707 |...cccoevvrerrrnen. [0 S LLC OH...coce.c.. NIA...cooinne Nationwide Life Insurance Company............... Other....oveereies | v 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... T
Nationwide Life Tax Credit Partners 2004-B,
0140 | Nationwide.........cccovrerrenrens [ ervrrerrinns 20-0745944.. | ....4596211 | ..cooovvrvrrrrrrnenn. [0S LLC OH...cooeeoe. NIA...cooine Nationwide Life Insurance Company............... Other...vevreies | e 0.010 | Nationwide Mutual Insurance Company.......... | ..... N...... | IO
Nationwide Life Tax Credit Partners 2004-C,
0140 | Nationwide..........ccovrvrrrnrees [ eovrrerreis 20-0745965.. | ....4596239 | .....cccovvrrrrnnnn. [0 S LLC OH...coceee. NIA ..o Nationwide Life Insurance Company. N 0.010 | Nationwide Mutual Insurance Company.......... | ..... N...... T
Nationwide Life Tax Credit Partners 2004-D,
0140 | NationWide........cccvvervrrerens [ errrrerrenns 20-1128408.. | ....4596332 |....cccovvrrrrnnnn. [0 S LLC OH...coco.e.. NIA ..o Nationwide Life Insurance Company............... Other..cveereies | cvvene 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... T
Nationwide Life Tax Credit Partners 2004-E,
0140 | Nationwide.........ccovrvrrreren [ ervrrerreins 20-1128472.. | ....4596350 |.....cccovrrrrrnenn. [0 S LLC OH...cooceoee. NIA...cooine Nationwide Life Insurance Company............... Other..cveereies | v 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... T
Nationwide Life Tax Credit Partners 2004-F,
0140 [Nationwide...........coerevrervines | ervrerreens 20-1918935.. | ....3318117 | ..o [0 LLC OH............ NIA oo Nationwide Life Insurance Company............... Other. e | e 0.010 |Nationwide Mutual Insurance Company.......... | ... [\ T
Nationwide Life Tax Credit Partners 2005-A,
0140 | Nationwide.........cccvrverrerees [ eovrrrrrnis 20-2303694.. | ....4596369 |.....cccccorrrrnnn. [0 S LLC OH..coeeee. NIA...coene Nationwide Life Insurance Company............... Other....vevrvres | cvvene 0.010 | Nationwide Mutual Insurance Company.......... | ..... N...... T
Nationwide Life Tax Credit Partners 2005-B,
0140 | NationWide.........ccvververrerees [ eovrrerreins 20-2303602.. | ....4596378 | .....ccovvrrvennn. [0 S LLC OH..coeene. NIA ..o Nationwide Life Insurance Company. B I 0.010 | Nationwide Mutual Insurance Company.......... | ..... N...... T
Nationwide Life Tax Credit Partners 2005-C,
0140 [Nationwide...........coerevrerernes | erererrinas 20-2450960.. | ....4596387 |.......cocrerenen. Oueeerereis LLC OH............ NIA oo Nationwide Life Insurance Company............... Other. ..o | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... Neoooeee T
Nationwide Life Tax Credit Partners 2005-D,
0140 [Nationwide...........coerevrervines | ererirrennns 20-2451052.. | ....4596396 |.......c.ccrvvvun. [0 LLC OH............ NIA oo Nationwide Life Insurance Company............... Other. e | e 0.010 |Nationwide Mutual Insurance Company.......... | ... Neooone T
Nationwide Life Tax Credit Partners 2005-E,
0140 [Nationwide...........coerevermrnes | erirerrennas 20-2774223.. | ....4596408 |.........cccocvunen. Ourreerereis LLC OH............ NIA oo Nationwide Life Insurance Company............... Other. .. | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... Neooone T
Nationwide Life Tax Credit Partners 2007-A,
0140 | Nationwide.........ccvververvnrees [ evrrerrens 21-1288836.. | ....4596426 |.........ccooevvnee. [0 S LLC OH...coeenee. NIA. ..o Nationwide Life Insurance Company............... Other....ovevvvres | vernne 0.010 | Nationwide Mutual Insurance Company.......... | ..... N...... T
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Nationwide Life Tax Credit Partners 2009-A,
0140 | Nationwide.........c.covereerevrens [ v 26-3427373.. | ....4596435 | .....ccovvrirenen. 0ueereeeins LLC (O] NIA e Nationwide Life Insurance Company. . 0.010 | Nationwide Mutual Insurance Company.......... | ..... N...... T
Nationwide Life Tax Credit Partners 2009-B,
0140 | Nationwide.........cccovuerrvrreins | errrireinnns 26-3427435.. | ....4596444 | .........ccceevnue. {1 S LLC OH..coeeve. NIA...ccoonee Nationwide Life Insurance Company............... Other....ccoveves | ceveae 0.010 |Nationwide Mutual Insurance Company.......... | ..... N....... T
Nationwide Life Tax Credit Partners 2009-C,
0140 | Nationwide..........ccoevrevrerren [ ererrerrenns 26-3427479.. | ....4596499 |.....cccccovvvernen. [0S LLC OH.....cc..... NIA...ccoone Nationwide Life Insurance Company............... Other....cveeveies | v 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... T
Nationwide Life Tax Credit Partners 2009-D,
0140 | Nationwide..........ccoevrerrerren [ ererrerrenns 26-3427525.. | ....4596510 |....cccoovrerree. [0 S LLC OH.....c..... NIA...ccoone Nationwide Life Insurance Company............... Other....oveereies | v 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... T
Nationwide Life Tax Credit Partners 2009-E,
0140 | Nationwide..........ccovrrerreien [ ererverrenns 26-4737055.. | ....4596529 |......cccoccvrrernn. [0 S LLC OH...coco.e. NIA....ccoonne Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos [ e
Nationwide Life Tax Credit Partners 2009-F,
0140 | Nationwide..........ccovrerrrerens [ ererrerrenns 26-4737157.. | ....4596547 | .....ccovvrrene. [0 S LLC OH...cooc0.c. NIA...cooine Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
Nationwide Life Tax Credit Partners 2009-I,
0140 | Nationwide.........cccvrerreren [ eerierrnnns 27-1362364.. | ....4596622 |.........cccovvene. [0 S LLC OH....cc0.... NIA....ccooinne Nationwide Life Insurance Company............... Other..oeeereies | v 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... T
0140 | Nationwide 45-0469525.. | ....3779811 Nationwide Life Tax Credit Partners No. 1, LLC |OH............ NIA....ccoonne Nationwide Life Insurance Company............... Other..ooeeveiies | e 0.010 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide . |75-1780981.. | ....4287984 | .. ..| Nationwide Lloyds N8 | CONETAC s | e .... | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 42-1373380.. | ....4287210 Nationwide Member Solutions Agency Inc........ ALLIED Group, INC.......ccoevvrrirererirerreireienene ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 75-3191025.. | ....4597094 Nationwide Mutual Capital I, LLC.........c..ccc........ Nationwide Mutual Capital, LLC........c..cccouuuee ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 75-3191025.. | ....4595269 | .. ..| Nationwide Mutual Capital, LLC .. |Nationwide Mutual Insurance Company ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide . 131-4177110.. | ....3828090 Nationwide Mutual Fire Insurance Company..... Other non-NationWide............cccevevrerrerrereeens [ M@ | v Other non-NationWide.............cvrvrrererinnns | cone N
0140 | Nationwide . 131-4177100.. | ....3828072 Nationwide Mutual Insurance Company............ Other non-NationWide............cccevevrerrerrereces [ M | v Other non-Nationwide.............covrerrererien | e N
0140 | Nationwide 34-2012765.. | ....4288084 Nationwide Private Equity Fund, LLC Nationwide Mutual Insurance Company ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
Nationwide Property and Casualty Insurance
0140 | Nationwide........c.ccccvvverrerrnne. 37877... | 31-0970750.. | ....4287993 |....ccccecvvrvrrennes [0 S Company OH...coocenee. A Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR PO
0140 | Nationwide.........ccvvrvrrrerees [ evrrrireis 31-1486300.. | ....4288105 |....ccccvvvrrrnee. [0 S Nationwide Realty Investors, Ltd............cccovunne OH...coevee. NIA...coene Nationwide Mutual Insurance Company.......... ownership.......... | ... 97.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | Nationwide.........cccovrerrrerees [ eorrrerrris 31-1486300.. | ....4288105 |.....cccovvrrnnen. [0 S Nationwide Realty Investors, Ltd............cccocuuee OH..cooeeee. NIA ..o Nationwide Indemnity Company..................... ownership.......... | vo..... 3.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | NationWide.........ccevrvrrrerees [ evrrrirrns 31-1486300.. | ....4590264 |........ccccovnnnee. [0 S Nationwide Realty Management, LLC............... OH..ccoevee. NIA..ccoene Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
0140 [Nationwide...........coerevermrnes | ererirreinas Nfa... ... 4288066 |......ccocvrrennn. Ourerrereee Nationwide Realty Services, Ltd...........ccccvenee. OH............ NIA oo Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 | Nationwide.........covvervrrnrees [ ervrrerrnis 73-0948330.. | ....4287096 |.......ccocorvrnnee. [0 S Nationwide Retirement Solutions, Inc............... DE.....cc.... NIA...cooene NFS Distributors, INC........cccvvvierririercrinnnnns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
0140 [Nationwide...........coererermrnes | erererreinas 36-2434406.. | ....4287078 | ....ccocverernne. Oureerereee Nationwide Securities, LLC..........cocovvveirerrninne OH............ NIA oo NFS Distributors, INC.........ccveuerninirreieinninns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooee | e
0140 | Nationwide.........cceververrerees [ ervrrerrris 31-4177100.. | ....4288093 |.......ccccovvrrnee. [0 S Nationwide Services Company, LLC................. OH..coevee. NIA...coene Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
0140 [Nationwide...........coererrermrnes | erirerreines 27-0743545.. | ....4564041 |.......ccocovevenen. Oureeeereeie Nationwide Tax Credit Partners 2009-G, LLC... |OH............ NIA oo Nationwide Mutual Insurance Company.......... Other. e | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... Neooonee T
0140 [ Nationwide...........cocreuerrrnes | eririrrrenne 27-0768791.. | ....4596891 |......cccocovvvenen. 0ueeereee Nationwide Tax Credit Partners 2009-H, LLC... |OH............ NIA oo Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | oo
0140 [Nationwide...........coereerernrnes | ererireinas 46-1952215.. | ....4596556 |........coccrvveunn. Oureeerereis Nationwide Tax Credit Partners 2013-A, LLC.... |OH............ NIA oo Nationwide Life Insurance Company............... Other. e | e 0.010 |Nationwide Mutual Insurance Company.......... | ... Neooonee T
0140 | Nationwide...........cocvevernrnes | ceririrrrenae 46-1971926.. | ....4596592 |........cccoevuuen. 0ueereee Nationwide Tax Credit Partners 2013-B, LLC.... |OH............ NIA o Nationwide Life Insurance Company............... Other. ..o | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N T
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0140 | Nationwide..........cccorvervreies | errrireinnns 20-5976272.. | ....A595410 | ......ccooverrrnnne {1 S Nationwide Ventures, LLC........ccccoovvirrrninnae Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........c.ocvererivrens v 11-3651828.. | ....4588168 |.......cccocvvvrenee 0urereiees ND La Quinta Partners, LLC Nationwide Realty Investors, Ltd..................... ownership Nationwide Mutual Insurance Company.......... | ... N....... T
0140 | Nationwide.........cccorvvrrvreins | crrrirennnns 20-0585594.. | ....4286866 Newhouse Capital Partners II, LLC Nationwide Global Ventures, Inc..................... ownership. Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | Nationwide 13-4110716.. | ....4286679 Newhouse Capital Partners, LLC NWD Investment Management, Inc................ ownership. Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .[13-4110716.. | ....4286679 | .. ..|Newhouse Capital Partners, LLC. .. | Nationwide Mutual Insurance Company ownership... Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 13-4110716.. | ....4286679 Newhouse Capital Partners, LLC Nationwide Mutual Fire Insurance Company... | ownership Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1630871.. | ....4287032 NFS Distributors, INC........cccccovvererieieirirrnnnn. Nationwide Financial Services, Inc. ...... ownership. Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide . |14-1892640.. | ....4596677 |.. ..|NHT XII Tax Credit Fund, LLC. .. | Nationwide Life Insurance Company. .. | ownership... Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 14-1892640.. | ....4596677 NHT XII Tax Credit Fund, LLC Nationwide Assurance Company ................... ownership Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 14-1892640.. | ....4596677 NHT XII Tax Credit Fund, LLC.........cccccovvrernnnee Nationwide Mutual Insurance Company.......... ownership. Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. | 46-3762545.. | ....4750442 |.. ..|NNOVS, LLC................ .. |Nationwide Mutual Insurance Company.......... |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 20-4939866.. | ....4590817 North of Third, LLC NRI Equity Land Investments, LLC................. ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide.........cccorurvrvreine | evvireinnns 26-4083207.. | ....4590385 Northstar Commercial Development, LLC......... OH.....cc0.... NIA..ccoonn Nationwide Realty Investors, Ltd.................... ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company.......... | ..... N....oo. T
Northstar Master Property Owners Association,
........ 0uveerererereeneinersensenseineinenes | veveennenenes | 61-1753500.. [N/a..ucnnncee. Inc. OH............ | OTH............. | Other non-Nationwide............ccccovvereerervvernecnees [N [ ceviirenennens | Other non-Nationwide..........coeevcvcnervnccncns [ eeedNeviiiis | 21
0140 | Nationwide.........cccorvvrvivens | eorrrireinnns 26-4083354.. | ....4594909 Northstar Residential Development, LLC.......... OH...cooceoe. NIA..ccooine Nationwide Realty Investors, Ltd ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company.......... | ..... N....... T
0140 | Nationwide.........cccorvervreins | eovrvireinnns 31-1486309.. | ....4594794 NRIArena, LLC......coovevviriecreeeeereeis OH....oc0.... NIA..ccooi Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorurvrvirens | evrireinnns 31-1486309.. | ....4594815 NRI Brooksedge, LLC........cocvvvvvveriinieiieininns OH...cooeeoe. NIA..ccooine Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorurerrvieins | eovrrireinnns 31-1486309.. | ....4595027 NRI Builders, LLC.........cccovvvrreereereeesieis OH...ccc0.c.. NIA...cooine Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccoruvrrireins | evrrirernnns 31-1486309.. | ....4590246 NRI Communities/Harris Blvd., LLC.................. OH..ccooevne. NIA..ccooin Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide 31-1486309.. | ....5217027 NRI Corporate Housing, LLC..........cccocvrernnee. Nationwide Realty Investors, Ltd ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. | 31-1486309.. | ....4590282 |.. ..|NRI Cramer Creek, LLC....... .. | Nationwide Realty Investors, Ltd... ..|ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 20-4939866.. | ....4590460 NRI Equity Land Investments, LLC Nationwide Realty Investors, Ltd ownership.......... | ... 80.000 |Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 26-0212217.. | ....459039%4 NRI Equity Tampa, LLC......c.cooevvrerrriviereirnis Nationwide Realty Investors, Ltd ownership. ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .1 31-1486309.. | ....4590376 |.. ..|NRI Maxtown, LLC....... .. | Nationwide Realty Investors, Ltd... ..|ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1486309.. | ....4590406 NRI Office Ventures, Ltd.........ccovvevrrvrirreininns Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1580283.. | ....4596912 NRI Telecom, LLC....c.oviviecrieieeseeeiens NWD Investments, LLC........cc.coovrvvrrnrerrienn. ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. [31-1486309.. | ....4590349 | .. ..|NRI-Rivulon, LLC..... .. |Nationwide Realty Investors, Ltd....... ... |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 26-4083354.. | ....4869456 NS Developers, LLC Northstar Residential Development, LLC........ ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 [Nationwide...........coererermrnes | ererrrreinas 45-3123274.. | ...4595438 | .......cocovvveuen. Ourereireeie NTCIF-2011 Georgia State Investor, LLC......... OH............ NIA oo Nationwide Property and Casualty Company.. | ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 [Nationwide...........coererrerernes | erererennas 90-0729552.. | ....4596695 |......cccrervrnne. Oureerereis NTCIF-2011, LLC..ovreeererenereriae Nationwide Mutual Insurance Company.......... ownership.......... | v 50.000 | Nationwide Mutual Insurance Company.......... | ..... Neooone T
0140 [Nationwide...........coerevermrnes | ererirreinas 90-0729552.. | ....4596695 |......c.ccocvvrene [ NTCIF-2011, LLC...overeeiererernererire Nationwide Mutual Fire Insurance Company... | ownership.......... | ..... 50.000 |Nationwide Mutual Insurance Company.......... | ..... Neooone T
0140 [Nationwide...........coerevrerernes | ererirrninas 27-4700627.. | ....4596716 |......ccccrcvrerennn. Oureerereis NTCP 2011-A, LLC Nationwide Life Insurance Company Nationwide Mutual Insurance Company.......... | ... Neoooee 2
0140 | NationWide.........ccccvervrrverees [ evrrerrris 46-0741029.. | ... 4464703 |...ccovvvrrernen. [0 S NTCP 2012-A, LLC Nationwide Life Insurance Company. Nationwide Mutual Insurance Company.......... | ..... N...... 2
0140 [Nationwide...........coererrermrnes | erererreinas 46-3309896.. | ....4586164 |.......cocrvvenvn. Oueereeis NTCP 2013-C, LLC....oovvverrrrerrreeeirercns OH............ OTH....coon... Nationwide Life Insurance Company Nationwide Mutual Insurance Company.......... | ... Neooonee 2
0140 | Nationwide.........ccvvereerrvrees [ eovrrerrees 46-4111078.. | ....4596743 | ...oovvvvrrernnn. [0S NTCP 2014-A, LLC....ovveerrereceeines (O] OTH.oveene Nationwide Life Insurance Company. Nationwide Mutual Insurance Company.......... | ..... N...... 2
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0140 | Nationwide..........cccorvervreies | errrireinnns 47-1404116.. | ....4802734 | .....cooevvvveeenr | O NTCP 2014-B, LLC Nationwide Life Insurance Company............... |Other......ccccoeis | cnae 0.010 |Nationwide Mutual Insurance Company.......... | ..... N...... -
0140 | Nationwide...........ccoevrerrerren [ eerrerrenns 47-1413242.. | ....4809948 | .....ccovevveerieee | O NTCP 2014-C, LLC Nationwide Life Insurance Company............... IO IO 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... 2
0140 | Nationwide.........cccorvvrrvreins | crrrirennnns 47-3909345.. | ....4869483 NTCP 2015-A, LLC Nationwide Life Insurance Company............... B 0.010 |Nationwide Mutual Insurance Company.......... | ..... N...... -
0140 | Nationwide 47-4148470.. | ....4890807 NTCP 2015-B, LLC Nationwide Life Insurance Company............... [Other.......ccoevees | covnas 0.010 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .181-3836925.. | ....5048678 | .. ..|NTCP 2016-A, LLC.. .. | Nationwide Life Insurance Company. .. | ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 82--2015065. | ....5167122 NTCP 2017-A, LLC Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 81-0936428.. | ....4966663 NW Private Debt, LLC........cccooeveveeeiiieiriines OH......c..... Nationwide Mutual Insurance Company ownership. ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. |26-1903919.. | ....5012295 |.. ..|NWREI, LLC.... .. |Nationwide Mutual Insurance Company .. | ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 81-2326191.. | ....5011609 NW-442 Ocean, LLC NW REI (NLIC), LLC...cooeveveieieerieeiinas ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide.........cccocruerrvrreins | errrireinnns 46-3654078.. | ....4593621 NW-Amesbury, LLC NW-REL LLC....overerereieieiee e ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .181-1263284.. | ....4960979 | .. ..| NW-Amesbury II, LLC.. .. | Nationwide Mutual Insurance Company .. | ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 81-1246932.. | ....4958855 NW-Baseline, LLC Nationwide Mutual Insurance Company ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide..........ccvvererrreren [ rrerverrins 81-1869861.. | ....4984911 NW-Beech, LLC NW REI, (NMFIC), LLC....c.ovvvvererrrieirereirnias ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide.........cccorverrvrens | eovrvireinnns 47-4999493.. | ....4902223 NW-Belleview, LLC NW REL LLC...oooverrieieiere e ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccocrurvrvreine | evrireinnns 81-1211881.. | ....4962151 NW-Castle Rock, LLC.......c.cccovvierirrireieiriinnes Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........ccovrerrerens [ evrrerrinns 46-3674167.. | ....4595090 NW-Cedar Springs, LLC.........cccovvevvivieiriirinns OH...cooco.e. NIA...cooine NW REL LLC...ovovrrieieierieeseeseeeia ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide........cccovererrnren [ ervrrerrenns 82-2957977.. | ...5167131 NW-Civita, LLC....vverererieierieeseseeeinins OH..ccoocvoe. NIA...cooine Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR PO
Nationwide Life and Annuity Insurance
0140 | Nationwide..........ccovrerrerens [ rrvrrerrins 82-2958440.. | ....5167140 NW-Civita NLAIC, LLC Company ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide.........cccoruvrrireins | evrrirernnns 81-1285433.. | ....4961024 NW-College Park, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide 31-1580283.. | ....4591038 NWD 205 Vine, LLC NWD Investments, LLC ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .131-1580283.. | ....4591261 | .. ..|NWD 225 Nationwide, LLC.. .. [NWD Investments, LLC. . |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1580283.. | ....4591056 NWD 230 West, LLC.......ccvveirevreeririeieinns NWD Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1580283.. | ....4590545 NWD 240 Nationwide, LLC NWD Investments, LLC ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .131-1580283.. | ....4590273 |.. ..|NWD 250 Brodbelt, LLC... .. [NWD Investments, LLC. . |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1580283.. | ....4981134 NWD 250 West, LLC NWD Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1580283.. | ....4590554 NWD 265 Neil, LLC........cocovrrreerrriereirireines NWD Investments, LLC ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .131-1580283.. | ....4590518 |.. ..|NWD 275 Marconi, LLC... .. INWD Investments, LLC. . |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1580283.. | ....4590509 NWD 300 Neil, LLC......covvvrrreerrieiereirniinns NWD Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 [Nationwide...........coererermrnes | ererrrreinas 31-1580283.. | ....4590572 | ....ccvevvvrercnen | Ourrcircine NWD 300 Spring, LLC.......covvereririirerricrinninne NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 [Nationwide...........coererrerernes | erererennas 31-1580283.. | ....4590527 | ....cccvevermrcnens | Oucrriicirciine NWD 355 McConnell, LLC........ccccvevvveririrrinas NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooe | e
0140 [Nationwide...........coerevermrnes | ererirreinas 31-1580283.. | ....4590581 | ......cocvvvvrcnen [ Ourricircice NWD 425 Nationwide, LLC NWD Investments, LLC..........ccccoureirernrniins ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooie | e
0140 [Nationwide...........coerevrerernes | ererirrninas 31-1580283.. | ....4590536 |.......cccorervrnens | Oucvorrercircicines NWD 500 Nationwide, LLC NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nucooe | e
0140 | NationWide.........ccccvervrrverees [ evrrerrris 31-1580283.. | ...4591298 |.....coovcvvivees [ O, NWD Arena Crossing, LLC NWD Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR PO
0140 [Nationwide...........coererrermrnes | erererreinas 31-1580283.. | ....4591083 | ....cccoevvervrnen [ Ourcrcie NWD Arena District I, LLC........cccourvrernrninnns NWD Investments, LLC.........ccccovvvererviniinns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... [\ ISR IR
0140 | Nationwide.........ccvvereerrvrees [ eovrrerrees 31-1580283.. | ....4591300 | ...ocovvvvrrvvernn | O NWD Arena District Il, LLC NWD Investments, LLC.........ccoovrivrerrernienn. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR O
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1 2 3 4 5 6 7 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | Nationwide..........cccorvervreies | errrireinnns 31-1580283.. | ...4591113 | .cooevieevieee | O NWD Arena District MM, LLC..........ccccoeerernee NWD Investments, LLC.........cccovvieniriennnns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccovuervrrens | errrireinnns 31-1580283.. | ...4591319 | ..o | O NWD Arena District PW, LLC.........c.cccouvvernne NWD Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorvvrrvreins | crrrirennnns 31-1580283.. | ....4591131 NWD Arena District V, LLC........ccccovveririennns NWD Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide 04-3679396.. | ....4286848 NWD Asset Management Holdings, Inc............ NWD Investment Management, Inc................ ownership. ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .131-1580283.. | ....4591328 | .. ..|NWD Athletic Club, LLC... . .. [NWD Investments, LLC......... . |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 30-0876022.. | ....4810010 NWD Franklinton, LLC..........cccooerervivrnereienns Nationwide Realty Investors, Ltd..................... ownership. Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1636299.. | ....4286594 NWD Investment Management, Inc. Nationwide Corporation ownership. Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. | 31-1580283.. | ....4587965 |.. ..|NWD Investments, LLC .. | Nationwide Realty Investors, Ltd....... ... |ownership... Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 47-4036460.. | ....4869492 NW-Deerfield, LLC......c.ccvvvvrrererriereieireiennn, Nationwide Mutual Insurance Company.......... ownership Nationwide Mutual Insurance Company.......... | ..... N
Nationwide Life and Annuity Insurance
0140 | Nationwide..........cceererrceren [ ererverrenns 47-4036460.. | ....4869492 NW-Deerfield, LLC......cc.ccvvvrererrierieieisiiennnne OH...cooco.e. NIA....ccoonne Company ownership.......... | ... 25.970 | Nationwide Mutual Insurance Company.......... | ..... N....... T
0140 | Nationwide.........cccorurerviceine | eovrrirennnns 81-2327221.. | ....5013443 NW-Deerfield I, LLC........cvvvererrirereieireieen, NW REL LLC...ovverieieieeie e ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccoruervreine | evvirernnns 81-4401901.. | ....5082010 NW-Grapevine Bluffs, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorurvrvreine | evvireinnns 46-4330384.. | ....4750443 NW-Hudnall, LLC NW REL LLC...ovvveiieieerie e ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Nevooo [
0140 | Nationwide.........cccoceurvrvreine | evvireinnns 82-1881115.. | ....5143078 NW-Ironhorse, LLC.........cccvvvvveieirenieiieiennns Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorvvrvivens | eorrrireinnns 47-2482818.. | ....4810122 NW-Jasper WAG, LLC........cccoevvriereririeenns NW REL LLC...oooverrieieierie e ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorvervreins | eovrvireinnns 47-1497429.. | ....4809957 NW-Jefferson, LLC........ccoevvvviererircrieieininns NW REL LLC...ovoveiieieereeseeseeeea ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccoovrvrrrenrens [ errrerreins 81-1232565.. | ....4961042 NW-Lenexa, LLC.......ccovvvrvieeriereriisiieienns NW REI (NLAIC), LLC......ooovrererrirreieireinirne ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
0140 | Nationwide..........ccovrerrerens [ rrvrrerrins 81-1671648.. | ....4981116 NW-Lenexa Il, LLC NW REI (NLAIC), LLC.....coovvererrerreieireirinene ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide.........cccoruvrrireins | evrrirernnns 81-514659%6.. | ....5092961 NW-Logan, LLC NW REL LLC...oooveirieieerie e ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide 81-5146266.. | ....5092989 NW-Millenia, LLC........cooverririeierierereinnens NW REL LLC...oovveirieieeie e ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. | 46-2457568.. | ....4591467 |.. ..| NW-Montrose, LLC... ..INWREI, LLC. .. |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 46-3888719.. | ....4593603 NW-Park 288, LLC.......cccoovvrerrrrrrrreisrieienns NW REL LLC...oooveirieieeiecseeseeieias ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 47-1740812.. | ....4809966 NW-Peachtree, LLC NW REL LLC...oooverreieesieeseeseeieiean ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. |46-2469044.. | ....4591494 | .. ..|NW-Portales, LLC........ . ..|NWREI, LLC. .. | ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 47-2449044.. | ....4810113 NW-Promenade at Madison, LLC..................... NW REI, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
Nationwide Life and Annuity Insurance

0140 | Nationwide.........cccovrvrrreerees [ eorrrerrnns 81-1603024.. | ....4981086 |.......cccecvvvvrees | Qv NW REI (NLAIC), LLC......oovverrreeeieirrieeines OH...cooeveee. NIA ..o Company ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ TR RS
0140 | Nationwide.........covvervrrerees [ ervrrerrrns 81-1619428.. | ....4981107 | ...ccovvvvvvrres | O NW REI (NLIC), LLC......ovveeiereivieirireisreienns Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR O
0140 [Nationwide...........coererrermrnes | eririrrinas 81-1861190.. | ....4984902 | ......cocvvvvrcnen [ Ourricrcne NW REI (NMFIC), LLC Nationwide Mutual Fire Insurance Company... | ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooee | e
0140 | Nationwide.........ccovervrrrerees [ evrreirris 82-4016536.. | ...covrererrrrans [ rerrrrerrenrennens | Qs NW-Santa Cruz, LLC........cccovrvvrvrrvrrrreirrininnn, NW REL LLC...ooverreeierie e ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
0140 [Nationwide...........coerevrerernes | eririrennas 46-1100378.. | ....4591524 |......ccoovvvvvvecne | O NW-Triangle, LLC.......ocveverrirerererecerininne NW REL LLC....oovercrrierercneeseieeene ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 [Nationwide...........coerevrerernes | eririrreinas 46-5764783.. | ....4809939 |.......ccoovvrcveene | O NW-TysSOnS, LLC.......overereinrieircrererineieinns NW REI, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooie | e
0140 [Nationwide...........coererrerernes | ererirreines 31-0947092.. | ....4590479 | ...ovververmrcnes | O OCH Company, LLC Nationwide Realty Investors, Ltd ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 [ Nationwide...........cocvevrervrnes | erirerrnenae 31-0947092.. | ....4590442 | .....cocvvvvrcnes | O Ohio Center Hotel Company Limited................ OH............ NIA oo Nationwide Realty Investors, Ltd. ... ownership.......... | w.... 56.250 | Nationwide Mutual Insurance Company.......... | ..... N.o T
0140 [Nationwide...........coererrerernes | eririrrrinas 31-0947092.. | ....4590442 | .....cocverovrenes | Ouricrcie Ohio Center Hotel Company Limited................ OH............ NIA oo OCH Company, LLC.......ccccovvverererernrieenne Nationwide Mutual Insurance Company.......... | ... Neoooee T
0140 | Nationwide...........cocevreervrveies | corrvierenns 26-0263012.. |N/a..coiiiees | eerervreeeiieiens | O Old Track Street Owners Association, Inc......... OH...coo. OTH............. Other non-Nationwide Other non-Nationwide............cccoovevrreerecns | vonee N...... -
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Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
Nationwide Life and Annuity Insurance
0140 | Nationwide...........cccorrrerernnes 13999... [27-1712056.. | ....4286914 | .......cceovvrnenee {1 S Olentangy Reinsurance, LLC..........cccccocvuvinnee. VT A Company ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
On Your Side Nationwide Insurance Agency,
0140 | Nationwide.........cccovuerrvrreins | errrireinnns 47-1923444.. | ...4809975 | ....ccoovvrerrinnne {1 S Inc. OH..coeeve. NIA...ccoonee Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide...........coevrevrerren [ eoerrerrenns Na s 4596462 | ..o [0S OYSFUNA LLC.....covrciceeee e DE............ NIA...ccoine Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
Investor member
0140 | Nationwide..........ccoevrerrerren [ ererrerrenns Naenns ... 4596480 | ....ccovvvvrrinn [0 S Park 288 Industrial, LLC...........ccccoovrverrerrirennnnn. L OTH..cvvevee Nationwide Mutual Insurance Company.......... /nocontrol | ... 95.000 | other non-NationWide............ocerevrrvererrirnans | e N....... 2
Parks Edge Condominium Home Owners
........ Oueeirerererneneineneesnineisenenes | nevvsnnenes | 3220516252, [Nfa.euociiins [ cvvrivineneienns | O, | AsSOCHAtioN Other non-NationWide............ccoererervnenereeee | MAuceiinincnciinis | covrereneene. | Other non-Nationwide........c.cevveveencnvivcnene | N [ 21
0140 | Nationwide.........cccocruervivens | evrrirernnns 31-1486309.. | ....4590358 Perimeter A, Ltd.......cooevviinnieceneee Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccovuvrvrens | evvireinnns 20-1169305.. | ....4564032 Polyphony Fund LLC.... Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccoruerrreins | eovrrireinnns 39-1907217.. | ....4287201 Premier Agency, Inc A NIA..ccooi ALLIED Group, INC......ovvviveireieirireieiieiennns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide 75-2938844.. | ....4287005 Registered Investment Advisors Services, Inc.. Nationwide Financial Services, Inc.................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .|82-0549218.. | ....4288244 | .. ..| Retention Altematives Ltd.... . | Nationwide Mutual Fire Insurance Company... | ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 20-2726014.. | ....4595278 Riverview Diversified Opportunities, LLC.......... Nationwide Mutual Insurance Company.......... ownership........o. [ coeeeeennnen. Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 20-2726014.. | ....4595278 Riverview Diversified Opportunities, LLC.......... Nationwide Mutual Fire Insurance Company... | ownership.......... . | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. |20-2726014.. | ....4595278 | .. ..| Riverview Diversified Opportunities, LLC. . | Nationwide Life Insurance Company. .. | ownership... weernerenen. | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 22-3655264.. | ....4286530 Riverview International Group, Inc.................... NWD Investment Management, Inc................ ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide.........cccorevrviens | evrrireinnns 26-0384865.. | ....4595287 | .......ccoeovvirnne {1 S Riverview Multi Series Fund, LL - Class Event.. | DE............ NIA..ccooine Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccoruervirene | eovrrireinnns 20-8027258.. | ....4595335 | .....ccccovvrirnne {1 S Riverview Multi Series Fund, LL - Class N........ DE............ NIA..cooiin Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide........c..cccrvvrrrerrene. 15580... [31-1117969.. | ....4288002 |.....ccccevvrrrnee. [0 S Scottsdale Indemnity Company.............ccceuneee OH...coce.ee. A Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TR PO
0140 | Nationwide.......c.cocrverrrerrrenn. 41297... |31-1024978.. | ....3091988 |.......cccccvvrernee [0 S Scottsdale Insurance Company............cccvvveene. OH..coeveee. A Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
0140 | Nationwide........c..cccrvvrrrerrnnen. 10672... | 86-0835870.. | ....4287649 |.....ccccccvvvrnee. [0 S Scottsdale Surplus Lines Insurance Company.. |AZ............. A Scottsdale Insurance Company............ccc....... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TR PO
0140 | NationWide.........covervrrrnrees [ evrrerrris 91-2158214.. [N/a.cceiirins | o, [0 S The Hideaway Club.........ccocvvvevriinierrcirininns (07, W OTH.oveee Other non-Nationwide .| Other non-Nationwide............cccoererrrerrrinins | onee N...... 2
0140 [Nationwide..........coererrervines | ererirrnens 20-3541511.. [Nfa..ececins [ e, [0 The Madison Club..........c.coviueueeninireirerninns CA..covvvn. OTH....ccon... Other non-Nationwide ... | Other non-Nationwide.............cocrevvrnirnerrennns | e Neooone 2
0140 | Nationwide.........covvrerrreree [ evrrrirrins 31-1610040.. | ....2989882 |.......cccccvvrrnee. [0 S The Waterfront Partners, LLC..........cccccovvernnnee OH..ccoevee. NIA...cooine Nationwide Realty Investors, Ltd.............c....... ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 [ Nationwide...........coerevermrnes | eririrreinas 52-2031677.. | ...4287751 | .cocvvrircrcnes Oueeereee THI Holdings (Delaware), INC..........ccocviveveniene DE.....cce. NIA oo Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... A GRS IO
0140 | Nationwide.........cccververrerees [ evrrerreis 74-2825853.. | ....4287863 |......ccovvrrrne. [0 S Titan Auto Insurance of New Mexico, Inc.......... NM.....oeee. A THI Holdings (Delaware), INC........c.ccocoveevrenc. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
0140 [ Nationwide..........ccocrvrvrrrnnee 13242... | 74-2286759.. | ... 4287797 |...oovvvererinen. Ourrereeis Titan Indemnity Company. THI Holdings (Delaware), InC..........ccocovveeenee ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooe | e
0140 | Nationwide........c.corvevrrerrrenn. 36269... | 86-0619597.. | ....4287845 |.......cccovvrrene. [0 S Titan Insurance Company. Titan Indemnity Company..........cccocvvevevneenn. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
0140 [Nationwide...........coerevrermrcnes | erererrninas 75-1284530.. | ....4287890 | ...cccovvrrervrnne. Ourrerereie Titan Insurance Services, Inc. THI Holdings (Delaware), InC..........ccocovveeenee ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 | Nationwide 81-1456923.. | ....4975937 US Regional Logistics Program, L.P...... Nationwide Mutual Insurance Company.......... ownership.......... | v.... 23.330 | Nationwide Mutual Insurance Company.......... | ..... Neooone
0140 | Nationwide 81-1456923.. | ....4975937 US Regional Logistics Program, L.P...... Nationwide Life Insurance Company ownership.......... | v 13.330 | Nationwide Mutual Insurance Company.......... | ... Neoooee

Nationwide Life and Annuity Insurance
0140 [ Nationwide...........cocreverernes | erererreinas 81-1456923.. | ....4975937 | ...covovirrerrrrnnn Ourreereeee US Regional Logistics Program, L.P...... DE.....cco... NIA oo Company ownership.......c.. | v 6.660 |Nationwide Mutual Insurance Company.......... | ..... Neooone T
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0140 | Nationwide..........cccorvervreies | errrireinnns 81-1456923.. | ....4975937 |...ccccevirrnnen. {1 S US Regional Logistics Program, L.P...... DE...... NIA...ccooone Nationwide Mutual Fire Insurance Company... | ownership.......... | ....... 6.660 | Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | Nationwide.........cccovuervrrens | errrireinnns 33-0160222.. | ....4653196 |.....cccccourunnen. {1 S V.P.l. Services, INC........ccoerverriererireeireienins CA..... NIA..ccoonee Veterinary Pet Insurance Company................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide . 195-3750113.. | ....4287685 Veterinary Pet Insurance Company.................. OH....co.. A, Scottsdale Insurance Company. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide . [34-1785903.. | ....4287911 Victoria Automobile Insurance Company.......... OH.....c..... A Victoria Fire & Casualty Insurance Company.. | ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide . 134-1394913.. | ...4287827 | .. ..| Victoria Fire & Casualty Company... . | THI Holdings (Delaware), Inc............ .. | ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide . | 34-1842604.. | ....4287920 Victoria National Insurance Company. Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide . |34-1777972.. | ....4287939 Victoria Select Insurance Company.................. Victoria Fire & Casualty Insurance Company.. | ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide . | 34-1842602.. | ....4287948 | .. ..| Victoria Specialty Insurance Company . . .. | Victoria Fire & Casualty Insurance Company.. | ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1486309.. | ....5080696 Wellington Park, LLC.........cccovereverereriericnnnns Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide . |86-0561941.. | ...4287667 |.....cccccovevnne. {1 S Western Heritage Insurance Company............. AL A Scottsdale Insurance Company.............ccc....... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
limited member /
0140 | Nationwide..........ccoererrrerren [ eerrerrenns Naenns 4613323 | [0S Zais Zephyr Ad, LLC.......coovvvviereirreieieies DE............ OTH..oovevee Nationwide Life Insurance Company............... nocontrol | .. 60.000 |other non-NationWide...........coverevrrrererrernans | cone N....... 2
Aster Explanation
1 For the purposes of this schedule, Nationwide presumed control of these entities because they are owned by at least 10% and are not wholly-owned by a Nationwide entity.
2 Other ownership indicates a non-ownership circumstance by a Nationwide entity.




Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
R =TRSO ENSURTTPRTROR 3,728,560
2. AlIEU INES.....voveeceeeeereeeeee e ses et ss et s s sssssssssnsesssssnssnses | soisssesssssissessssssanes 5,158,508
3. Farmowners multiple peril
4. Homeowners multiple peril...
5. Commercial multiple peril..... ..73 594,012
6. Mortgage guaranty.......
8. Ocean marine....... e |-
9. Inland marine........ ..24,829,377
10. Financial guaranty.............cccoeoevveerrierennes
11.1. Medical professional liability - occurrence....
11.2. Medical professional liability - claims-made. .
12, EARNQUAKE........cooecviccccc ettt es | eerebessres st aeaens 531,112
13. Group accident and NEAItN..............cccvevcviriccceeee e | cevessresesse e 3,039,498
14. Credit accident and health....
15. Other accident and health . I
16. WOrkers' COMPENSALION...........cccoviueviicreieiieisiee et sssebesenes | oerevesssesesinsessnans 10, 940 929 [ oo 3,930, 775 ............................... 35.927 | oo 1.995
17.1 Other liability-0CCUMTENCE. .......uevuiirieieieieee et snsnns | sesesssssssesseessnneasd 44,222,965 | ..o 8,902,644 | ...coovveieers 20131 | e 31.166
17.2 Other liability-claims made...

Excess workers' compensation
Products liability-occurrence
Products liability-claims made..............cccceeiviereniceieieesee e
19.2 Private passenger auto liability
19.4 Commercial auto liability......

. Warranty
. Reinsurance-nonproportional assumed property.

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

3499. Totals (Lines 3401 thru 3403 plus 3498) (LIN€ 34)......ccoorririerinrsriieississianinns
PART 2 - DIRECT PREMIUMS WRITTEN
2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1 Ittt ettt bbbttt tens | eessbaesaestes bt es et beees 3,697,082 | oo 3,697,082 | oo 3,989,658
2. Allied lines.... ...5,660,614 ...5,660,614 ...5,152,933
3. Farmowners multiple peri ...1,320,920 ...1,320,920 ...1,574,830
4. Homeowners multiple peril... .23,061,576 .23,061,576 .26,424,019
5. Commercial MUIIPIE PEIlL.......c.ccveivieicieescee e 70,835,470 70,835,470 75,709,922
6. Mortgage guaranty
8. Ocean marine....... e | |
9. Inland marine........ .24,986,441 .24,986,441 .18,100,018
10, FINANCIAI QUATANTY.......cveieceecireiae ittt ettt bs st ssesseees | 2esessesteesebsnesesbeebsnesesseebaes e bseesenbanins | HEeebetsessessast et sesesteesaessesses s st nbsnsses | £aebseeseesastsseessestens e bsesben b st sensentacs
11.1 Medical professional liability - occurrence

Medical professional liability - claims made..
. Earthquake..........cccocuvevererciiiciccnns
. Group accident and health
. Credit accident and health....
. Other accident and health....
. Workers' compensation....
Other liability-occurrence..
Other liability-claims made...
Excess workers' compensation
Products liability-OCCUITENCE..........c.cvvreeieiiieisisee e
Products liability-Claims Made.............cccceuieriiieieess e
19.2 Private passenger auto liability
19.4 Commercial auto liability......
. AUtO PhySICal dAMAGE.......ceevrerririerre e
B o= 0T OO

. International..
L Warmanty.......ooeveneneneescse e

. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........

. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of DUSINESS.........cccverrrnrieninrnse e
e TORAIS .ot

306,374
10,077,409
42,426,808
1,028,748
.................................... 1,652,689
.............................. s
..... 36,311,550
................................ 154,757,484

..306,374
10,077,409
42,426,808
...1,028,748

R 1,652,689
.............................. e
..... 36,311,550
................................ 154,757,484

..305,049
14,203,258
44,173,158
..1,136,192

...224,906,473
..... 37,397,814
................................ 172,178,788

. Sum. of remaining write-ins for Line 34 from overflow page....
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......cconinimininiinriirisisissesee s sneseeseens
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Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSU RANCE COMPANY
PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 3 4 5 7 8 9 10 1" 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2018 2018 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Year-End Loss and LAE Loss and LAE LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case Loss and Payments on Claims | Payments on Claims Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE LAE Reserves Reported as of Prior Unreported as of Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves (Cols. 1+2) Year-End Prior Year-End Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2015 + Prior...c.cc. | covevvvniininnne 2,768,926 | ..o 1,167,128 | oo 3,936,054 | ..o 385,071 | oo 3,080 | oo 388,151 | i 2,483,837 | .o 33,816 | .o 1,024,580 | ....cooovvvenee. 3,542,233 | .o 99,982 | ..o (105,652) | coocvrcerninininienes (5,670)
2. 2016 e | e 1,471,324 | oo 928,331 | e 2,399,655 | ..o 246,949 | .o 17,435 | 264,384 | oo 1,252,387 | oo 76,158 | .o 814,369 | ..o 2,142,914 | .o, 28,012 | .o (20,369) | ..ovverrriniiiines 7,643
3. Subtotals
2016 + PriOr....co. | e 4,240,250 | .................2,095/459 | .....c.ccoce.l 6,335,709 | ..oovvvirircnnn 632,020 | ..o 20,515 | oiivinnnnen652,635 | i 3,736,224 | ...ooovvvn 109,974 | .o 1,838,949 | .o 5,685,147 | .o 127,994 | (126,021) | oo 1,973
4, 2017 e | e 2,606,237 | ..o 2,048,382 | i 4,654,619 | .o 919126 | .o 149,863 | .......c.......... 1,068,989 | ..ooocviinnen. 1,979,620 | ..o 151,934 | o 1,405,723 | .o 3,537,277 | oo 292,509 |..cooviririnins (340,862) | ..oocvrcviniiiinen (48,353)
5. Subtotals
2017 + PriOF e | e 6,846,487 | ..o 4,143,841 | i 10,990,328 | ...ocovvnienee 1,651,146 | .o 170,378 | oo 1,721,524 | 5715844 | ..o 261,908 | ..o 3,244,672 | ..coovvinnn 9,222,424 | ..o 420,503 | ..o (466,883) | ..coovvrcrieiiiines (46,380)
6. 2018, [ D 0,9, TR PUOTNTTIN, 0,0, SOOI PUROTRIIN XXX i [ererneinnenns XXX roeererens | rereessenseseenes 855,307 | ..coooivieeneren855,307 | v, 9,9, ST IFTRRRION (3,540,969) | ...ovvvivcrnnas 4,924,162 | ..o, 1,383,193 | ..o XXX i 8,9, TN PO XXX
7. Totals....cvcvveees | e, 6,846,487 | ................ 4,143,841 | ............... 10,990,328 | .....ccocnvenee. 1,651,146 | ...coocvvnee. 1,025,685 | .........c0.......2,576,831 | oocrrrnnne. 5715844 | .........cc.... (3,279,061) | .vvvvvvrrrnne 8,168,834 | ................ 10,605,617 |..coovvvvverirnnne 420,503 |......ccocrvrnee. (466,883) | .....cvvrrrrenns (46,380)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | ....ccocevuvee 12,193,333
| P 6.1%[ 2 e (11.3)% ] 3. o (0.4)%

Col. 13, Line 7

Line 8

n(0.4)%




Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

> wN

Bar Code:

* 2 3787 2018490000 O0 1 =

*= 2 3787 2018 36500001 =

Q15

Response

NO

YES

NO

YES




Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, MiISCEIANEOUS @SSELS.........cocvieircirciiieiicieiese et ssesssssssesssssssessesssssssssesssssssessessnsenss | sersereesnnsensens 00,243,174 | i 2444753 | ..o 02,798,421 | oo 68,225,030
2505. Other assets NONAAMILE.............ccooveveveeieiecerceeeeeeeee et enssesss e seneenens | everrerenennnn 280,214,906 | cooveerennee. 236,214,906 | ...ooovceereeeeeerieieeeennc0 [
2506. Recoupment reCEIVADIES...........cccviverercirieeieesseniessissese st sessesssssssssessesssssssesssssssessesses | sennsenensesnnss@, 179,004 | coiviiiicieieieeessieieiins | cvvvieiennnnnnnn 29,175,004 | oo 22,739,014
2507. Third party administrator receivable.. . e —————— . ....15,755,479
2508. Deductible receivables.............ccccunee. . . 176,568 et 2,401,099
2597. Summary of remaining write-ins for Line 25 238,836,227 | ............... 114,059,256 | ................ 109,120,622
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
2504, ESCIOW HIADIIIHIES. .........cvvvvecicieiecicticie ettt sttt bbbttt ae sttt as b es st s sas st besssestntaens | denbiessesssssssenssestensnsas 725,040 | oo 1,803,600
2505, MiISCEIIANEOUS lIADIIHIES. ....vevveveererrerireriseeiseisssisee e siess s s st ss s ss st es st s st et s s st s st ss st s s sses st enssnssnnts | svsessessssssessessnsans 118,876,562 | ...covverrrerirrieinns 119,980,335
2506. POOING EXPENSES PAYADIE........eureriercereireiicereie ettt bbb bbb 17,877,247 | ... ..219,603,621
2507. Reserve for state @SChEA PAYMENLS..........ccviecieeec ettt st ettt ntenees ...87,602,817 .79,878,615
2508. State surcharge/recoupment payable ,
2509. Accrued interest payable 0N SUMPIUS NOLES...........c.cueviieciieiieeieisesese st esss s st s b es e bes s sss s sae st sesse s sssessssessases | sessessesssessesssesssenns 9,900,000 [ ..ovvvveerererereieee e
2597. Summary of remaining Write=iNS fOr LINE 25..........cuiuiiiiiiitsi ettt ettt nsss b ens s b ensssssbansensans | sbessesssessesinsnsanas 342,746,876 | oo 429,190,173

Q16




Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI.........cceveveeriecieiectesee sttt et st sss s s sesassssssns | evessssesssssesssssssessesnsas 576,163,920 | ...covvevererereiereieinns 584,872,406
2. Cost of acquired:
2.1 Actual cost at time Of ACGUISIION. ...........c.ivuiieeiiiscei ettt sttt b st s e se s basssns | aesessesssassesessassesssssssssessssssessessnsanses | stesssssessesesssssssessssssesee 4,770,822
2.2 Additional investment made after aCUISIION. ..........cc.oiueieiiiisiccse et snies | sbessessssnses e s ben s snses 12,243,931 | oo 26,047,940
3. Current year Change iN BNCUMDIANCES...........cc.ccveiereveeese et se s ses s sssae s s st et ss s s tes e s sesssssssasssssessessssassesesas | eebessessssasssssesssssssassessnsassessessssessessnsns | oessssessessssassessessssessessssssassessssassessnsan
4. Total gain (I0SS) ON GISPOSAIS..........evuivivireiciiieie ettt et st b s b s s b s s sse s st ensessesas | essessessssssesssestes s s snsesaes 308,273 | oo (135,958)
5. Deduct amounts reCeIVEd ON QISPOSAIS..........ccccvvcveviirireiriiietsicte ettt b b s b bbb s s s s b b ssebenans | sssebessssesessaesassteses s sessanes 413,600 | .o
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other-than-temporary impairment reCOGNIZE............cceeiiveiiiiieecesee et | sesbesessese s st ssses s sessssesesssessesens | 1
8. Deduct CUIrent YEar'S AEPIECIAHON. ..........cv.cvevieciieiceceie ettt s et b st s b b s s s ssstens | sbestesssssssessasssssnsassensesnean 9,638,857 | oo 39,391,290
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). ..578,663,667 ...576,163,920
10.  Deduct total NONAAMItEEA AMOUNES...........cciiiiiieie ettt ettt bbbt s s bbb essens | estes et sss et ettt bbb ns et en sttt ..
11. Statement value at end of current period (Line 9 MINUS LINE 10).........ccviuiviirriiiieeiieseiesiessssesessssesssssssssssssessessessssessssessess | sssesssssssessesssessessessnses 578,663,667 | ...oooovvrrierercerirns 576,163,920
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 PHOr YEaI..........c.orurererrieneerrieieereieeneeneines | cereeeneeneeeesseesseseeeees 1,222,678,375 | oo 1,054,950,990
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION...........cviuiieeiiirieiceee sttt sasans | sbessesssasses e ssses s sensas 59,800,000 | ..oocvvrecreiereeeeras 457,717,786
2.2 Additional investment Made after @CQUISIHION. ...........c.ceeiieiiccee ettt bbb bensetens | srebesesissetesssebes s esebensebessssssesesstesenss | bessebesessnsesasstesesnsesesanes 28,144,683
3. Capitalized deferred INtErESt ANA OB ...........civiveiccei ettt bbb bbb ss s bantes | sbessessesssessesssssssessesssanea 2,481,148 | oo 10,116,590
4. ACCTUAL OF QISCOUNL.......cveieiriicieictsiet ettt st s b8t n bbb n s b s ensessess | sbsesontessessstessassesansassessesentessesantensesans | ebsessssessessesantes et s besse s e s et s s e st entenses
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals (10,841)
7. Deduct amounts reCIVEA ON QISPOSAIS..........ccviiuerririieiriiieieiere ettt se sttt se s s b s s es s sessasesassnsens | sssesessssesessnsesesnsesesnsees 21,689,442 | ..o 328,193,238
8. Deduct amortization of premium and mortgage interest points and commitment fEes...........ccovveeriieieeieiessee e
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other-than-temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | ceovvsrerrrnrnnennernnns 1,263,266,562 | ....ooovrnriininiieiniins 1,222,678,375
12, Total VaAlUGHON GIOWANCE.........cucvveiiieiieictc ettt b bbb s s s st en bbb s b senses | dentessesnsessesssssnsansesntanaas (3,253,637) | ovvevreerersieriersississienans (3,345,602)
13, SUbLOAl (LINE 11 PIUS LINE 12).....vvereriiriieiieeeieiieeissie ettt ss st sttt sttt essanssssnssessenssnssnns | sessssssssssssssanssssnssans 1,260,012,925 | ..o, 1,219,332,773
14, Deduct total NONAAMILIEA BMOUNLS.........c.ccuiiieeireiiisiee ettt bbb st b st s bt s s s b s s s sessesnse | oebsessssessessesasses et entessessbessassessnsansese | etsststessessstessessessnsasses s st en st sntensenas
15. Statement value at end of current period (LiNe 13 MINUS LINE 14)........coiuoiiiiuiieeisietcie et ssssssenassesssssesens | evsessssssesssssssssesssenes 1,260,012,925 | ..coovvveicceic 1,219,332,773
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIO YEAI..........cvcvevieiveeieisireiesetese ettt b s bes s sssssaens | essesessssssssesssessesnsas 3,267,391,962 | ...cocvvvireriieeiieinns 3,483,649,606
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISITION..........c.cveviieiiccsice ettt sae s s bt ensssens | oebesesissesessssesesssnsessnsetenas 7,598,750 | covovvvcveeieeeeieenenas 239,356,566
2.2 Additional investment made after aCUISIION. ...........cccueieiiieie ettt ans | saessessssens st saenee 120,139,032 | oo 499,933,711
3. Capitalized deferred INtEreSt AN OLNET.............cceiiieicece e b bbb seaenas | nbssbebsssesessssssesesssaesessnsesesstesesnnsenans | o
4. ACCTUAL OF QISCOUNL.......ce.veiietiteictctei ettt ettt s bbb s bbb s bbb s s st b ss st nsens | absebassensesse s s b enses bt s s b b s s st b ans st
5. Unrealized valuation increase (decrease). . ...113,989,011
6. Total gain (I0SS) ON QISPOSAIS.........eurerrerriseireereeseeeiseeeseere st teeees e ss st ss e es sttt es st nen | Siessessesseesentanssesesteneeeens (1,322,200) | ovovoeeeeeeeeeeereeeeneeene 86,345,437
7. Deduct amounts received on disposals............. ....56,310,195 1,082,834,917
8. Deduct amortization of premium and AEPIECIAtION.............ccvueveivecreic ittt sttt b st ssees | sbessesesssessesesssssesses s senea 8,417,686 | ...cvvvvreevereere 94,319,662
9. Total foreign exchange change in book/adjusted carrying value... 4,768,214 21,272,210
10. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........evurururririenrirrisiieseneeseiseesssessessesessssssesessessessssess | seisssessssssssssesssssssssssessenssssssssessassssssns | ossssssessessassssssessassanssnssessenssnsssssessanes
11.  Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5+6-7-849-10)........ccccvurerririireniesieesseesssienens | ceenessssesessessssesess 3,381,644,617 | c.ovvvveereereiciiinns 3,267,391,962
12. Deduct total NONAAMItEEA @MOUNES..........c.cvuiieiiececieccece ettt se st es et st es st ssssssesnssasssnastanans | everereessssnassesssseessnaneesens 70,075,333 | oo, 50,449,608
13. Statement value at end of current period (LiNg 11 MINUS LINE 12).....c.eieieiiiiiiieisississisessesssessssssssssesssssssessssssssssesssssssessass | sssessssssesasssssssassesaes 3,311,569,284 | ..o 3,216,942,354
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 PHOr YEAT..........ccvueveveveieieiieeeeesee et ssssesesess | evesssesssssssss s 20,099,067,104 | ...covvverereerriernns 21,637,486,848
2. Cost of bonds and StOCKS ACQUITEH.........ccvuiiiiiieiicieieiee ettt es b ensessesans | saebsessssassesssantessesntenas 587,735,956 | ..ovovvererreieiereinis 2,611,999,387
3. ACCIUAN OF QISCOUNL........covicvieie ettt ettt sttt s bbbt s st s st et s bbb ssessssssansesans | sbessesssssssessesssssssessesnsante 5,485,986 | ....coocvereeieieeiies 22,178,666
4. Unrealized valuation INCrEASE (ECTEASE).........cuevuiuriueiieieiieieie ittt sttt st ss st s e st en s s sssessessnns | sbsebssessesssssssassessnsanees (152,191,653) | ..oovvevrererrirereieisiieans 565,602,363
5. Total gain (I0SS) ON QISPOSAIS........ovurererrireiirirririesissesise sttt ettt s st snnes | essantssssssessenssnssessensansanes 1,180,655 | oo 109,316,692
6. Deduct consideration for bonds and StockS diSPOSEA OF..........c.cueieiiiiiiciiiiiecse ettt sstns | sressessssess et benes 553,159,371 | v 4,802,228,895
7. Deduct amortization Of PrEMIUM.........c.c.eieicueieieieees ettt st s st b es s ss s ss b st ssessesanaas | sbessesssssssessesssssssesssssnsanee 9,286,733 | coovieeee s 42,374,088
8. Total foreign exchange change in book/adjusted Carrying VAIUE............cccc.cviueiciiiieeceeseetese et ssaenaes | stessesssssses s s e snss s 353,871 | et 1,052,016
9. Deduct current year's other-than-temporary impairment reCOGNIZE.............ccceuieriiiireiiiee e | sesaeseseresesisesesssesesss s sned 665,338 | .o 3,965,885
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fe€s..........coeerieievrieierieins | csieiisriisiecss e 1,881,147 [
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10)..........cccceveerrrrrrerierisieseiesesseseseesinss | cvevessssesiessssesessnns 19,980,401,624 | ....oovvvvrvrererren. 20,099,067,104
12.  Deduct total NONAAMItEEA AMOUNES...........cviiiveiieiie ettt bbbt s st s s bnsessens | sntessssstessesssssssansesntaneas 19,743,310 | oo 15,040,012
13. Statement value at end of current period (Line 11 MINUS LINE 12)..........ccouiiieiiiiiieiiiesicsieseseessssressesessssssesesssessssssesens | sreressssesesssesessnsesens 19,960,658,314 | ......cccvevirericrnn 20,084,027,092




Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1B

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

20ISO

BooklAdjus:ed Carrying Acquiiitions Dispoiitions Non-Tradiing Activity Book/Adjusfed Carrying BooklAdjus?ed Carrying Book/Adjust7ed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (8)-vvvevererrerereesseriseessesessesiesss s sessessssssssesssssssessses | sesessssnssesnsesnns 7,318,669,490 | ...ooovvvrcrirriinns 366,929,148 | ....ocvvvrrrrirnnn 295,612,028 | ....oovvveerrrrinne (64,537,388) | ...cvvrrrrnirirens 7,325,449,222 | ..o | st | et 7,318,669,490
NAIC 2 (8)-vvvvevereerrsrereesierieesiesessesssesee s esssessssesssesesssssesssens | sesessssnssssnsesnn 2,858,142,850 | .....oovvvercrirriinns 109,663,563 108,244,237 | oo 44,985,764 | .....ovvvverrinn 2,904,547,940 | ...vooivirririrerienrieeinenisseiens | e | e 2,858,142,850
NAIC 3 (8)-vvvurermeermrireesieresesieesessissesss s sesssesess s essssessesssssssssssins | sessessesssesssssssssenss 562,149,902 | ..ooovvvvvirireiircnens 150,724,707 | ..ocvorvercrieirienens 88,535,888 | ...ovucririrrieriinnns 15,222,666 | .....coonvvrrrrireennne 839,561,387 | .oovvverrermerireeinerieesienisensias | eesseenieess st | eteisess s 562,149,902
NAIC 4 (8)-.eevevereeerncrirrerierisserises s esseses s sesiessssessesssens | sessisessssnssssesssenss 443,923,267 | ..o 20,186,389 | .covovreririrciiinens 56,323,004 | ...oovrvvrrerirrinnns (1,946,867) | cvoovvvrrcrirrrirnens 405,839,895 | .....ovvrrirririrneiinieeiieni i | e | e 443,923,267
NAIC 5 (8)-vvvvrvereeererireciserissessenieessessseese s esssssss s esssscnssns | sesssnessssessseesssnessnns 81,224,981 | ..cooorireeecrirenierieeneesinenes | e 7,736,445 | oo 4,762,051 | oovonverierinens 78,250,567 |...ceouvverrerrerireeineriressiesisenns [ reresseesissssssessesssssesssssssesssennes | eerseessssesssssseesesnas 81,224,961
NAIC B (8)-v.vvevereeernerernesierisressesieesiesessess s esssensesssssenesns | fnesssssssssesessssesesesans 3,538,268 | ... 101,540 | oo 509,473 | oo 165,757 | coovvvericcinerincniinenens 3,296,092 [ ... | e | e 3,538,268
TOtAl BONGS.....ovoceeiiiiienis st | eoessssnesesssnns 11,267,648,738 | ...ooovvvrinirnininnns 647,605,347 ....556,961,165 2(1,348,017) | v, 11,356,944,903 |.....covriviiniriiser i 0 | s (O [P 11,267,648,738
PREFERRED STOCK
NAIC Ttk est et | eeeb iRt bRtk | etk e | Shes iR R R | HHE iRttt | R bRt 0 [t [ et | eeet e
NAIC 2.ttt | resisnnessenes s eneses 2,196,710 | .oovvevreririieriereinerieresienisnes | creresessierese s | e (2,037) [ covvoerirerireeiis 2,194,873 | | e sssnnes | e 2,196,710
10, NAIC 3.ttt | eeteb s e bbbttt ee | Seet s RSk es e | ShEs R R | et | Rt 0 [t [ et | et
1.
12, NAIC Bt s et | eteb st s ettt ees | et s R e eRe | SeEs RSt | ettt | s 0 [t [ et | sees e
13, NAIC Bt s | eteEeeEE ettt | et eneE Rt enan s | et d Rttt E et en | et enE ettt | ettt 0 | i | e e | enes st
14, Total Preferred SIOCK........vvvrrvrreerrieeenesesseesssssssssssesesssessssssssssssssns | ossessssssssssssssssssssas 2,196,710 [ .o (O (O (0574 2,194,673 | O R (O 2,196,710
15.  Total Bonds and Preferred StOCK.........u i | cressresnessnesenens 11,269,845,448 | ....ccvovvvvirniinens 647,605,347 | oo 556,961,165 | ....ovvvrrerinrinninenens (1,350,054) | ...cvorererireninenns 11,359,139,576 | ..vocveerirerircriseriscrisenisenisenenad O R [\ [ 11,269,845,448

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....53,050,742; NAIC2§.......... 0; NAIC3S......... 0; NAIC4S......... 0; NAIC5S.......... 0; NAIC6S.......... 0.




Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ? Acfual Interest éollected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......ciiriirereeee | s 351,093,129 |...cocvivicnnee. D . GO PPN 351,093,129 | .o 104,451 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHO YT .........vuviererrireereiserieieeesiesessesessesssssssessssssssssssssessesssssssssessasses | sssssssssessassssssessassasssesseses 929,073,475 | oo 757,080,424
2. Cost of short-term investments acquired ....6,715,542,394 28,450,670,927
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............ccuivuruiuiiriiiiiieiieicteie ettt bbbttt entenas | evsesssesses s s es st enans 7,293,522,740 | ...ooovvvvereriereree 28,278,677,870
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).......ccoerruririniinrnininenriiesensinees | reereessiesesee e 351,093,129 | ..o 929,073,475
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).... i sensssssnssssssnssnssnssssssssenss | sonssessssssnsssssssssnsasssssssesns 351,093,129 | oo 929,073,475

QsI03




Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY

10.

1.

3.1

3.2

33
4.1
42

4.3

SCHEDULE DB - PART A - VERIFICATION

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

Unrealized valuation increase/(decrease)

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

Considerations received/(paid) on terminations

Amortization

Adjustment to the book/adjusted carrying value of hedge item
Total foreign exchange change in bOOK/AdJUSIEA CAMYING VAIUE..........c..vururiueieeieireeteteie sttt sttt f e E bbbt
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =54 B8+ 7+ 8)....ocieiieiciceeieeeeesee ettt sttt s st s s asa s e
DEAUCE NONGAMILIEA @SSELS. ... rerverereerrerrereieeeereee s eesseee et ee e ss s e esese e es et e e s eS8 e e 28 e2 8428 E 8288428584288 eE 828R R b ee SR AR ee b ek s bbb en b st e bsnn

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

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts
Book/adjusted carrying value, December 31, prior Yar (LINE B, PHOT YEAI).........c.cveieuireirerseiirisieseisssesessstesse st st sse st et ssb st bbb s s b ns s bt s e b snsassesaes

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN)...........c.ccoeveveieeiciiveeeeceee e

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..... (12,409,438)
3.14 Section 1, Column 18, Prior YEAr...........coverrverrereeereeereeereeeseeeseeeeeeens 5,968,922 (18,378,360) (18,378,360)

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. (12,409,438)
3.24 Section 1, Column 19, PriOr YEA.......c.cvvuvrereerierrreireiseeeeessieseies 5,968,922 (18,378,360) (18,378,360)

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

Cumulative variation margin on terminated contracts during the year..........c.cccccocvveceveecscceeecee s 54,617,684

Less:
421 Amount used to adjust basis of hedged item...........ccccoevevivieirennns

4.22  AMOUNt reCOGNIZEM.........ocueiieriiercteiriee e 54,617,684 54,617,684

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

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

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

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

Qsl04

(33,796,470)

29,402,104

44,369,466

(5,515,000)

(5,515,000)

(478,500)

39,496,600

39,496,600
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Statement for March 31, 2018 of the NATIONW'DE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions

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

NONE
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Statement for March 31, 2018 of the NATIONW'DE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

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

Beginning 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 for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECtON 1, COIUMN 4.......ooiiieieerireieie sttt 39,496,601

2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance...........c.ccccovvvrvererverrererereerernnens (0)

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 39,496,601

4. PartD, SECHON 1, COIUMN 5.ttt 57,886,895

5. Part D, SECHON 1, COIUMN B.......coveveiieiecictctes ettt s bbbt bbb s s se et s st s st nen (18,390,294)

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 50,982,081

8. Part B, SECHON 1, COIUMN 13.......oiiiiiii bbb bbb

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 50,982,081

10. Part D, SECtioN 1, COIUMN B..........ouiiiiiiiiiiciiii it 69,951,037

11, Part D, SECHON 1, COIUMN ..ottt s s bbbttt (18,968,957)

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 12,598,168
14, Part B, SECHON 1, COIUMN 20..........iiiiiiiiiiee s 22,516,011
15. Part D, SECtioN 1, COIUMN 1. ...t 35,114,179
16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15)........ciueiiiiieiieiciiisiie ettt sas st s b bbbt s s bbb s bbb bbb st 0

Qsio7



Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAI.........ccuiuririerrieieiesse e snssssests | seesessessssssssessssssssessasssssnssessens 3,186,198 | ..o
2. Cost of cash eQUIVAIENS GCQUITED............c.cviveieieeiiec ettt ettt sttt s s s s ssstensess | rsssessessssssesssssssesssssssessaneenes 35,901,624 | ...oooveeee e 84,186,198
3. ACCIUAL Of BISCOUNL....... ettt | eebsirestene sttt 46,120 | ..oooevereerereieeeee s
4. Unrealized valuation INCIEASE (ECIEASE)..........c.cviereeiceieeie ettt sse sttt s b es s st ssssessns | sessessssssssssessssssassessesassessesssssssasssssssessessnsns | oetastessesessssssssssssssssessesessesses s senseseessssnssanes
5. Total Gain (I0SS) ON GISPOSAIS........c.vuvervicviieeseiieres ettt s e ses st seesss s ses st tessss s ssssssssssssssasses | stessesssssssessesiesasses e sessaseesssssssassessnsestessnsants | sessssassessssssses st sssesses et s seseesenssssessesnsensesen
6. Deduct consideration received 0N ISPOSAIS...........cccvvucveiiriieiicteeee et b e ae b sastesns | sessssesessesesssesebsssebeses st s naesens 6,502,548 | ..o 81,000,000
7. Deduct amOrtiZation Of PIEMIUM.........c.c.cciiiiieirice ettt bbb bbbt ss st sasbetenss | nbsebebessesessssssesebssbebessssebesssebes s esebsnsetesnsns | Hebebessssesasssebesssesessssebe b s s e b e s s e b bnse bt s eee
8. Total foreign exchange change in book/ adjUStEA CAMTYING VAIUE............c.cueveieieiicicccesee st ienes | seesebesssesss st ss b s s st se b s s s bsssebessnses | sstesessssesasssebes s s e s b s st e b st e s s e bt s s bes s eee
9. Deduct current year's other-than-temporary impairmENt FECOGNIZEM. ..........oeviviuiveiiieieieeeie et tseeies | ceesaetesssetesseaetesssesessssesesessebesssesesessesessssns | sesteresisnesssessesessssssesssastesessesessssssesensssessssnes
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........cccouvirirriireiiiniieieies | e 32,631,394 | oo 3,186,198
11. Deduct total NONAAMItEEA BMOUNTS. ..o bbb | EEE bbbt | £hb e bbb bbb
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cviuiiiieiiiiiieieiisissiesiessississsessssssessesssssssens | oersssessesssssssessssssssssassesssssssasses 32,631,394 | oo 3,186,198

QsSI08
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Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition]  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
One Nationwide Plaza, Home Office. Columbus OH.. [01/01/1976.... 677,899
Plaza 3, 245 N. High St, OffiCe.........covevrererieieiiriseieerseseessssesenienes Columbus OH.. | 01/01/1989.... 657,145
215 N. Front St, Office...... Columbus OH.. [01/01/1998.... 52,807
100 Green Meadows Dr, Hotel & Conference Cir............ccccveuvierenererinenceeineineines Lewis Center.........cvvevnerernrncereeennns OH.. [O1/01/1960.... | ..eerveeieurirceriieiseeseieisses bbbt ene | etesessessnes st s e st ensensnes | eesenesesiessesesesse s en s s st eneene | erbneaent sttt | eeiee e 1,121,108
1100 Locust St, Office Des Moines IA.... | 04/30/2001.... 3,139,429
3300 SW Williston Rd, Office.......... Gainesville. FL....|01/01/1979.... 177,314
285 N. FrONt Sty GAIAGE. ......cvvvvriieeiiiieiieicie ittt Columbus OH.. | 01/01/1998.... 262,057
202 N. Marconi, HICKOrY Garage. ........uouuiuiuiuieertisiei e sssnser s ssssssenssnases Columbus OH.. |01/01/1978.... 280,365
0199999, TOAIS......oooieit ik eheeE bbb 0 0 [ 6,368,124
0399999, TOAIS.......uuverreseesseesserssesseesseesseese s es st es s8R e e Es H41eEE SRR LR RS R RS RS Rf R RS R R AR EeeRE SEREeeRE R LR R R R R ARk || Serees et (V10 I 0 (V1 [N 6,368,124
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
Property Disposed
Condominium, 8989 E Gainey Center Dr
#145 Scottsdale. ..o AZ.. |01/19/2018| Cedar-Rose LLC 282,000 {0 OIS [T RRORTONS IPTTOOOS 413,600 | .o | e 308,273 | ........ 308,273
0199999, TORAIS. ...tttk &b eheb bbbt 282,000 0 0 0 0 0 0 ] 413,600 0| 308,273 | ........ 308,273
0399999, TOMAIS........vvreereeeraeieseeeieeeseeesseeese st ees bbb neers Siees bR 282,000 0 0 0 0 (V] [P (V) 413,600 | .ooovrerrrrnes (U 308,273 | ........ 308,273




2030

Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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

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
00-1102842 ... |NEW YORK NY . 102/05/2018.... 4.500 16,000,000 .114,570,000
00-1102846.... ... | CHANDLER | AZeee |, 03/14/2018.... 3.320 18,800,000 | ..-vvvoerueesrererseessensseese sttt | ettt 32,658,077
00-1102850.... . |FREMONT............. CAu s ... |02/09/2018.... 3.740 15,000,000 | ..ooovevimeiricriine s | e 25,445,060
00-1102853.... ... |CHARLOTTE NC . | 01/31/2018.... 3.730 10,000,000 | ..o | e 14,032,258
0599999. Total - Mortgages in Good Standing - Commercial MOrtgages = All Oher ...t sibsssbs bbbt snsnss | cnnies XXX XXX 59,800,000 0 .186,705,395
0899999. Total - Mortgages in GOOU SEANAING. ... ...t chf ettt | ceiai XXX..oooo XXX 59,800,000 0 .186,705,395
3399999, TOAI MOMGAGES..........vveveeeereieseeieseeeiseeese et es | eeiete ettt | i XXX....... XXX 59,800,000 0 .186,705,395
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1" 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
00-1000038 VISTA e CA.ovrans [ 08/31/2000.... | 01/30/2018.... | ... 333,700 | .ooooveerciiieniiieriins | e | e | e | e 0 | e [ e 333,700 0
99-0000031.....c0ccnrivvence PORTLAND OR...ccooovw | v 02/20/2015.... | 02/15/2018.... | .... .16,607,009 179,909 179,909 | oo | v 16,786,918 0
0199999. Total - Mortgages Closed by REPAYMENL..............iiiuiiiiiri e et 16,940,708 | ...ooovviccins 0 0 0 179,909 179,909 0 | 17,120,618 0 0
Mortgages With Partial Repayments
00-1000391.....ccvvvmrrirns BROOKLYN OH..ooovevi [ e 01/1172001... | oo | e 1,427,903 0
00-1000450.... ... | MIDLAND PARK N [ 12/29/2000.... | cvvovererrreriviines | vrere 2,518,491 0
00-1000714. ... |CLOSTER... NJ .| 11/08/2001.... 844,273 0
00-1000791.... ... | MILWAUKEE. Wi [ e 12/17/2001.... 94,922 0
00-1000804.... coe [DAVENPORT. ...t WA | e 02/14/2002.... | ..oovvveererrerers | o 1,023,468 0
00-1000926.... L [MARIETTA......cooiirin [C7. R IV 12/23/2002.... | coooveeriverivinnnn | vve 1,019,275 0
00-1000949 STOW...ooovierviiereiseneeiensiseneisesessenesssssssenssesseesnssesnnnes | OHuceiieciiies | o 05/30/2002.... 404,501 ...(3,520) 0
00-1001038 ITHACA L 110/01/2002.... | v | e 7,660,980 0
00-1002016. OBETZ o OHuen [ 03/31/2003.... | covoreverevernerianns | e 2,641,770 0
00-1100109 MILFORD OH..ovvivvies e 09/23/2008.... 78,348 0
00-1101437.....cvvvrrs STAMFOROD........ (O FRUTIT DR 03/01/2007..... | covoreververnerienes | v 6,755,618 251,710 | oo 251,710 0
00-1101824.... ... |BURLINGTON... KY oo | e 08/06/2012.... 3,402,878 .164,223 ...164,223 0
00-1101917. ... |LAS VEGAS... NV | 11/15/2012.... | ... .10,433,454 .50,668 0
00-1101969.... ... | JACKSONVILLE T IR 09/12/2013.... 5,145,754 ...140,858 0
00-1102024.... ... [LASVEGAS........ccoovvunnnns NV | e 10/11/2013.. | oo | e 1,321,366 23,741 0
00-1102039.... ... |FT WORTH LD, T PO 09/10/2013.... | oo | oo 18,355,934 0
00-1102154.... coe |[BUENA PARK ..o CAu s [ 05/28/2014.... | oo | e 8,365,129 0
00-1102207. ... |CINCINNATI..... OH ] 01/05/2015.... | oo [ e 6,035,475 0
00-1102221.... .|NEW ALBANY. OH..ovvvvvv [ 07/01/2015.... | oo | e 14,113,215 0
00-1102248 ORLANDO FLuiriierirnes [ 11/04/2014..... | covvveeecnes | e 22,159,173 0
00-1102398 RENTON. ..o WA o | s 08/06/2015..... | ..ocvverriarires | o 3,615,987 102,445 0
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Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE 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

00-1102417 NATICK ... MA i [ 09/30/2015.... | covoevererireeinnne | o 3,992,834 0
00-1102456.... .. | ALLENTOWN PA | 01/1412016.... | v | e 8,551,090 0
00-1102486 CHELSEA MA. i i 12110/2015.... [ oo | s 6,993,676 0
00-1102637.......veeverirerirns ATLANTA......... [C7 VR R 08/08/2016.... 25,322,400 0
00-1102724 CHICAGO.......coiiics s Il [ 04/1212017 ... | oo 42,861,785 0
00-1102757 BALTIMORE MD..oovvvir [ v 08/08/2017.... | .... .10,449,090 0
00-1102775....covvoreeerirerins HOUSTON................ L. ST D 08/04/2017.... | .... .17,097,667 0
00-1102779 FAIRFAX |/ W D 08/25/2017..... | covoreververnerinnes | v 7,169,696 0
00-1102788 STANTON.....covveririnns (07 U Do 10172017 [ o | s 1,997,342 0
00-1102803.........ovvvvrierinne NASHVILLE...... L\ TSR DR 2712017 [ o | e 14,000,000 0
00-1102821 CHICAGO......ioeiirieeie s | RO RN TMB/2017 [ oo | e 15,250,000 0
99-0000032 NORWALK (O} IS D 04/06/2015.... | covoreverrernerenns | e 6,177,329 (475,537) (475,537) 0
99-0000033 NORWALK (O ISR D 04/06/2015.... | covoocvererirnerianns | e 2,650,539 (211,822) (211,822) 0
99-0000043.......ccovvvmirireris PEARLAND........... T I 03/04/2016.... | ccvoovverevenirnnns [ e 6,207,772 (525,588) (525,588) . 0
0299999. Total - Mortgages With Partial REPAYMENES. .......wuuriusireseisiseesseissere e sseessemsssies | oessseesseessees e s bbb 286,139,131 | oo ....(3,520) 0 [ s (1,212,947) (1,216,467) 0 ..4,568,825 0 0 0
0599999, TOtAl MOMGAGES. .......vvvorereevrieeiiereriseresres e ssi ettt esse | biesssessseees e b et atssnssiessinenies | cosssenesinens 303,079,839 | ...oovvvrerirrinnnd ....(3,520) (V)] [ (1,033,038) (1,036,558) (V) 21,689,443 0 0 0
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Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE 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.........ocoeveereereerereneneen DE.... | Ares Private Credit SOIUIONS. ..o eees 06/23/2017.... | .... (3,352) .33,545,223
Clareant European Direct Lending Fund Il SCSp..........ccccoviivciiniiinenns Kirchberg LUX.. | Alcentra LImited............cccuuuoriireiiniiiiininisieiesssisnssissiesienes 09/17/2015.... 4,222,307 .10,642,049
GSO Capital Opportunities Fund Il LP Wilmington.........oceveereenineeeineens DE....| GSO Capital Partners LP............cocovrevrerrererneens 06/03/2016.... |.... 58,497 .22,545,410
GSO Capital Solutions Fund I LP............cccovvvnee. New York .| GSO Capital Partners LP 06/06/2013.... |.... 106,518 111,943,611
GSO European Senior Debt Fund LP. . | Wilmington .| GSO Capital Partners LP. 11/25/2014.... 7,056,025 .32,166,139
Guggenheim Private Debt Fund 2.0-I, LLC.... Wilmington.... . | Guggenheim PDF 2.0....... 06/03/2016.... |.... BTTTTT8 | o | v 9,117,810
ICG SDP Fund 3B.......cccovverriernnee Grand Duchy. . | Intermediate Capital Managers LImited...........ccerrerineincnenneeseeccceeeeeees 03/22/2018.... | oo | e 1,575,000 | oo .28,425,000
Kayne Senior Credit Il Fund, L.P Wilmington .| Kayne Senior Credit 06/23/2014.... 844,876 5,592,820
Newstone Capital Partners I, LP. Wilmington.... . | Newstone Capital Partners 12/29/2010.... | .... 229,500 | oo | s 1,598,684
NW Private Debt, LLC........cccrierriiriieiierieciseessssissiessieesseees Los Angeles. .| Kayne Anderson Capital Advisors, L.P...........ccccouiunnicniiinciiniiininicsiis 01/01/2016.... | .... 2778073 | s [ s 4,085,182
Oaktree Opportunities Fund X, L.P Grand Cayman . | CYM. | Oaktree Capital Management. 05/12/2015.... ....1,500,000 6,000,000
Vista Credit Opportunities Fund Il - B, L.P.... San Francisco CA.... | Vista Credit Opportunities Managment.......... 06/01/2016.... |.... » 788,203 | oo | cevinereisenienes 3,649,997
Vista Credit Opportunities Fund I, L.P.... e Wilmington.... . | Vista Credit Opportunities Managment.......... 05/10/2017..... | .ovovveernnns 2 [ | e 525,888 | ..o | v 3,553,576
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated.. 1,575,000 ..21,884,313 0 172,865,501
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Actera Partners L.P. . | Istanbul. .| TUR. | Actera Group, Ltd........cccoorrrrerererereiriinnnne 08/24/2007.... | .... 7,855 [ oo | e 79,321
Actis Global 4 LP. London.. GBR. | Actis GP, LLP. 12/15/2011.... 3,693,813 6,806,971
Advent International GPE VIII-B, LP Wilmington . | Advent International Corp..........c.cocovvrverreirinnene 01/28/2016.... | ccoeeeeeeeee3 | e | e 640,000 | .oovevrieeeeeeeieee s | e 8,136,000
ArcLight Energy Partners VI, LP Wilmington.... . | ArcLight Capital Partners LLC.........c.overiirirnrieinirseeisssseessesisessessss s essssssenees 07/02/2015.... | covvvvevrend | e | eevereninennne 1,113,056 [ | e 2,906,099
Ares Corporate Opportunities FUNd V, L.P...........cccooroireecneesee s Los Angeles.. . | Ares Corporate Opportunities Fund V, GP LLC 06/22/2017.... | .... .28,249,169
BioMOtiV, LLC......cvoveereieriierieieeinee Cleveland........c.ovveeeerniieinninnns . | BioMotiv. 07/12/2013.... | covovevvee | e | s 375,000 [ oo | e 4,500,000
Carlyle Europe Partners IIl, L.P New York.. .. | Carlyle Group, L.P 02/05/2007.... | .ovovreeeecnn3 | e eeereiees | e (1,548) 851,786
Catalyst Fund V, L.P. .| Toronto .| CAN. | Catalyst Group, LLC.......ccccovrvrrrirrrnninee 08/12/2015.... | ... . ISR I 25,658 .23,820,010
Clearlake Capital Partners V.............cooruririieirieiseeiseseieeseessse e eesssesnes Santa Monica..........cceeereeirririenenns CA.... [ Clearlake Capital GIOUP..........cowuriurereenrerereireeeeesseeesseeeseesesessesseessessssssssssesssssssessesnes | seeesseseeeens 12/05/2017.... | ceveveennn 3 2,023,750 | oo .11,976,250
Cyprium Investors Ill, LP(fka KPP INVESOrS [1)........c.ovveervrrriririeiniceerseiennnes Cleveland........c.oovovevereiseinsinninnns OH... | Cyprium Investors 12/29/2008.... | covviveien2 [ e | s 85,205 | ..o | e 2,476,935
EnCap Energy Capital Fund VIII LP. Houston TX.... |EnCap Investments, L. 12/15/2010.... | ... " AT | oo | s 1,689,027
EnCap Energy Capital FUNA X, L.P.......ccoviiiiirseen s Houston TX.... |EnCap Investments, L.P.......cccoervvrrirnvnrrerensererninns 03/31/2015.... | .covvvvrennn 3 | s | e 902,100 | oo | e 4,881,444
EnCap Energy Capital Fund XI, L.P. Houston TX.... |EnCap Investments, L.P.. 07/1712017.... | ... 351,233 | oo | s 9,293,033
EnCap Flatrock Midstream FUnd 1ll, L.P.........ccovuiimieiiieseeseeneses s HOUSEON. ..o TX.... | EnCap Investments, L.P.. 04/30/2014.... | .... 1,161,359 [ v | e 7,225,186
Energy Spectrum Partners V, LP................ Dallas. TX.... | Energy Spectrum Partners 12/01/2007.... 18,918 | v | e 1,185,629
Energy Spectrum VI, L.P......c.ocvrinicnisveerene Dallas TX.... | Energy Spectrum Partners 02/28/2011.... | .... 121,428 | oo | s 4,805,799
Energy Spectrum VII, L.P Dallas. TX.... | Energy Spectrum Partners 11/03/2014.... | .... 1,212,008 14,567,158
Energy Trust Partners Fund IV, L.P........cccocrvirivnrnireiiniicninns Dallas TX.... | Energy Trust Capital..........cccouvevrvririrnrneines 08/30/12013.... | covovvevrend | e | v 36,951 | oo | e 3,734,127
Fourth Cinven.........ccocoevereieincine London GBR. | CINVEN. ... 02/2412006.... | .cooveveeed | o | e 24,585 308,077
Fundamental Partners Ill, L.P WIlMINGtoN.......cvveverieeieis DE.... | FUNDAMENtAl AQVISOTS..........cuivriieerirecieieiee ettt sse s nes s ssssssesesennannans | sessesesenananns 05/18/2017.... | .... 1O T [OOSR SOOI 981,873 | oo | e 6,338,763
Global Infrastructure Partners............ccccoeeee.. NEW YOrK.......oveeereeeencinineeneens NY.... | Global Infrastructure Management LLC...........cccooveerererreencneniereseeeeeees 12/14/12007.... | .cooveeennee KT (ST IR 48,051 | oo | e 2,931,909
ICG Europe Vl.......ccccovveervonncs StHElr. ..o JEY.. | Intermediate Capital Managers Limited.............ccccoevrimmiiiniinciieicicsiseies 06/26/2015.... | .occoviveini2 | o | s 3,972,613 11,439,476
Kayne Anderson Mezzanine Partners (QP) L.P.......ccccovervvnirernenireiininnns Los Angeles CA.... | Kayne Anderson Capital AdVISOrS, L.P.........ccccovurrinrirernrnirernesreeennes 08/31/2010.... |.... .. QATT | oo | veeeeneeeeeeees 1,425,000
L Catterton Growth Partners |l L.P. Greenwich . | Catterton Management Company, LLC 02/2512016.... | ..oovcvvnnee. K PRI I 610,505 | ... [ e 3,344,076
L Catterton Partners VI, L.P.........covcrereesceeesee st sseeenes Greenwich . | Catterton Management Company, LLC 06/13/2017.... |.... 1,642,678 .23,645,938
MBK Partners Fund IV, L.P Grand Cayman. ... |CYM. | MBK Partners..........cccocovrrrrirnnne 03/09/2017.... |.... . 2,083,133 .16,713,639
MCP Private Capital Fund II...... Luxembourg City.........ccoevvrererrenee LUX.. | Metric Capital Partners Il GP S.a.r.| 05/07/2014.... | .ccovvvennne /2 SRS ST 104,476 | oo | cevreieeeeeineins 3,986,534
Mercato Partners Growth IIl, L.P...........ccccovrveunnen. Salt Lake City... . | Mercato Partners Growth Ill, GP.. 03/12/2015.... | ovceeeeeenn3 | e | e 2,800,000 | ..o | e 9,400,000
NaVis ASia FUN V, LP....oi s Kuala Lumpur... . |MYS. | Navis Asia Fund, Ltd 02/01/2007.... | .... 3,339
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Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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

1 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
Navis Asia Fund VI, L.P. Grand Cayman............ccrervirnrennine CYM. [ Navis Asia Fund, Ltd..........cccooevrerrreereeceeiiieenne 01/29/2014.... | ..oovvennn 3 | s | e 917,318 | oo | e 7,612,500 | ........... 1.670
NCT Ventures Fund Il LP Wilmington . |NCT Ventures 06/20/2008.... |.... 401,460 320,869 9.070
One Rock Capital Partners Il, L.P New York.. . | One Rock Capital Partners 10/30/2017.... 4,759,718 .22,480,528 .3.370
One Rock Capital Partners, L.P. New York.. . | One Rock Capital Partners 01/30/2014.... | .... 29,339 | oo | e 6,513,708
Paine and Partners Capital Fund Ill, LP(fka Fox Paine Capital Fund lll)...................... Foster City.... . | Paine Schwartz Partners 08/15/2006.... | ... 41,376 170,978
Peppertree Capital Fund VI, LP Wilmington . | Peppertree Capital.... 05/05/2016.... 01,800,000 | oo | s 9,756,000
Permira V... New York.. .| Permira..... 07/18/2006.... | .... 131 252,622
Prudential Capital Partners Ill, LP Chicago.... Prudential Capital Group. 10/15/2008.... | .... 35,487
Rev1 Fund |, LLC . | Columbus. . | Rev1 Ventures.. 06/30/2016.... 244,482
Siris Partners Ill, L.P. Wilmington.... . | Siris Capital Group, LL 12/02/2014..... | .... 375,889
Sorenson Capital Partners IlI, L.P Wilmington.... . | Sorenson Capital Associates IIl, LP...........cccccccovuunce 05/31/2014.... | .... 172,471 .11,695,036
SVB Capital Partners Ill, L.P Silicon Valley. .| SVB Capital Partners, LLC 01/31/2014.... 435,500 492,450
SVB Capital Partners IV, L.P... Silicon Valley.... .| SVB Capital Partners, LLC 12/06/2017.... | .... 850,750 | cueverereerereieeeieeieee et | e 7,150,450
SVB Venture Overage Fund, L.P Wilmington .. | SVB Capital Partners, LLC 06/17/2015.... | .... 393,750 | oo | s 3,234,302
TPG Asia VI, L.P.. Grand Cayman. CYM. | TPG Asia 04/07/2014.... 259,656 .....5,172,297
TPG Partners VII, L.P . | Fort Worth | TPG GenPar VI L.P......ocieieierncieiis 05/27/2015.... | .... 2,473,789 .21,921,352
Trident V, LP......... Greenwich.... ... | Stone Point Capital LLC..........cccoveiiieierieieicseeieeese e 12/20/2010.... |.... 41,144 634,979
Veritas Capital Partners VI, L.P.......cc.ociiiriissnsie e sesssssessessnes Wilmington DE.... | Veritas Capital Partners VI, L.L.C 06/15/2017.... 69,041 .15,127,855
Vista Equity Endeavor Fund I, L.P.........ccccocovvirirrinrnnne Grand Cayman. . | CYM. | Vista Equity Partners, LLC..........cccooeiueiririnirieineieieieiseiesieee s 06/01/2017.... | .... 116,615 | oo | eeveeieieieinnins 7,125,642
Vista Equity Partners Fund VI, L.P. Dover. DE.... | Vista Equity Partners, LLC 02/29/2016.... | .... 140,945 | ..o | e 6,804,690
Vista FOUNdation 11, L.P..........couiiieeceeee et DOVE ..o DE.... | Vista Equity Partners, LLC 05/12/2016.... | .... . 166,061 11,388,214
Yukon Capital Partners 11, LP.......c..ocvriivriieiiseesssisseesssssesessse s essessssnens Minneapoli DE.... | Yukon Partners.........ccccoueeneeenirincreienennns 11/05/2013.... | ccoovvreee 2 | s | e 1,717,586 | v | e 6,368,377
Yukon Capital Partners lll, LP............cooirieieeieerese e eeeees Minneapoli . |MN... | Yukon Partners. 071812017 | eeieeeiec | e | evereienae 2,244,063 .28,023,347
Yukon Capital Partners, LP. Minneapoli DE.... | Yukon Partners. 06/15/2011.... |.... [T o 51,750 | covierieiinnssiersnisssieninne | cnnnisiienianeans 8,029,045
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..........c.coooorniniinniiiinins coviriicieiisiicinnias 2,023,750 | oo 45,906,692 403,096,953
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Nationwide Private Equity Fund, LLC...... .| Columbus OH... [ Nationwide Mutual INSUrANCE CO.........cururrirrereiiereiei et eeees 10/14/12004.... | ....ccu.n... 3 | e | e T 902 [ e | e 100.000
Nationwide Ventures, LLC Columbus OH... [ Nationwide Mutual INSUrANCE CO...........ccvvureiireiiieiieieieie s 06/30/2007.... | .ccovrrerenne T e | ey 101,340 | e | e | e 100.000
NNOV8, LLC.......cocovverrererereceeecee Columbus.........cccovveeveeeieieiicnnne OH... [ Nationwide Mutual InSUranCe Co...............coveueueriucuerireeceeieiieeteresceeee e 08/30/2013.... | covvererrees | e | cveereneeee 16,416,997 | e e | e 100.000
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated. ... s 0 ... XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Crow Holdings Retail Fund, L.P. .| Dover. DE.... | Crow Holdings Capital Partners, LLC 04/01/2015.... | ... 49,008 | ..o | e 1,915,429
Exeter Industrial Value Fund IV, L.P...... Dover. DE.... | Exeter Property Group IV, L.P 10/24/12016.... | .... 2,000,000 .16,000,000
Harrison Street Real Estate Partners VI, L.P...........cc.cccoou..... Dover. DE....|HSRE GP VI, LLC.................. 08/09/2017.... 800,000 | ..o | s 4,880,000
Helios Infraco LLC.... Washington..........ccccoeevrreerenenenns DC....| S0l SyStemS LLC........oourieiieirereieceeiscieeieeeieeeee e 12/22/2017.... | .... 331,350 .59,100,000
PCCP Credit IX, LP.......cccovevririniinricniis Dover. .| PCCP Credit IX GP, LLC.......cccouvvmrrivrrrnnne 03/28/2017.... | ... 9,094,196 45,413,105
PCCP Equity VII, LP......vvvmrieeirenererienierienes Dover. .|PCCP, LP 05/10/2016.... 1,924,799 [ oo | v 5,457,469
Pretium Residential Real Estate Fund I1, L.P.........cccooiiiinicincesscens New York.. . | Pretium Residential Real Estate Fund Il GP, LLC............ccccoveieieierieieeieciseeis s 09/01/2016.... |.... 4,554,572 921,225
Prime Property Fund, LLC.........ccccovrvueenee . |New York.. . | Morgan Stanley Real Estate Advisor, Inc... 03/31/2015.... | ovoreeeerene | cereereereeeereeseeeeeeeseenes | veeees 761,319 LR
US Regional Logistics Program II, L.P..... DOVE.....ooiiiiiiniciecis .|USRLPGP, LLC........ 01/12/2018.... 146,000,000
Walton Street Real Estate Fund VIII. LP. i . | Walton Street Capital, LLC..........coireirireereeeeicreieieeeseeeeiseeeesesssseeseesssseseesssnens | seseesssesneenes 04/15/2016.... | .ovoeerereerens | cereerereereenerneeeseereeseeeees | eeees 40,673 .20,100,711
Waterton Residential Property Venture XIII, L.P.. .| Waterton Venture XIIl GP, LLC........c.ccccovvvvnrriniinenns 06/02/2017.... | coveevvierirenis | cevrerierisniissiseiiesinins | e 763,200 | ..o [ e 8,856,205
Woodward Landlord LLC . | Woodward Manager LLC..........cccoevvvnrnnnne. 12/31/2015.... | oo v (123,833) | ..o | v 1,497,152
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated. ..........coiiiiniiiiiiiniiiiins i 4,000,000 | ................. 20,195,353 210,141,296
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
[NW REL LLC oo [ Columbus T e ——— T e s | s 100.000
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated 0 0 0].... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
Inlet Point Special Opportunities Fund LLC (f/k/a Rothschild Special Opportunities
Fund LLC) Wilmington.......cocoeevniniiciencincenns DE.... | Rothschild Asset Management Inc..........cc........ 10/01/2015.... | .coveeee 13 | | s 350,000 LSO ISR 100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated...........ccccoiiiiiiniiiiiiiiiiii s 0 [ 350,000 0 0] XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Alliant Tax Credit Fund 82 Ltd..........ccccouvvvrrrunnce Palm Beach.........cccoovevreeneriniinnes FL.....|Alliant GP 82 LLC.........ccccoevrvnnee 03/31/2015.... oo | e | e T76,512 | oo [ e 5,142,153
Nationwide Affordable Housing Fund 54 - Red Stone Equity Fund - 49 LLC................ Cleveland.........coovveveeeneerieincineens L RESP MM LLC....iiiceee ettt senees T112412015.... oo | s | e 60,336 .11,197,950
Nationwide Affordable Housing Fund 55 RBC Tax Credit Fund 95 LLC. . | Cleveland.. . |RBC Tax Credit IV LLC.......cccoovvvrrccriccis 02/1212016.... oo | e | s 922,479 18,422,918
Ohio Equity Fund for Housing Limited Partnership XXVI ... | Columbus. . | Ohio Equity Fund GP XXVI LLC 07/2212016.... ooooevevevres | e | cevrerieienienns 4,165,512 [ .ovoveeeiieieienieiennes | e 7,763,263
WNC Institutional Tax Credit Fund NW 2015 LP........cccooiiiniiniiiniinsiisnississnississnenns Irvine. .| WNC Advisors LLC......... 05/15/2015....  covoviieiiienes | cerreriiseissnisssissesenisnins | s 3,512,500 | oo | i 1,858,233
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 0 ....9,437,339 0 44,384,517
4499999. Subtotal - Unaffiliated. . ... ... vuieriiiisiisisieieri st 7,598,750 0 830,488,267 | ....... XXX.oone
4599999, SUDOLAl = AFFIIBEA. ... vtttk R f LRkt st 0 0 0 [ XXX
4899999, TOMAIS........veeeveeeeieeeeseeei et es etttk R kR b ee | SREAeLE SRRt ebiees sttt 7,598,750 0 830,488,267 | ....... XXX.......
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./A.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Clareant European DLF Investor Feeder LP (fka:
Alcentra) St. Helier.......coveveirrians JEY | Distribution 11/13/2014 {03/01/2018 | ....... 3,410,325 0 [ oo | e 3,410,325 | ..... 3,410,325 0
GSO Capital Opportunities Fund Il LP...........c.ccccconee. Wilmington..........ccoeeevnen. DE.. | Distribution. 06/03/2016 |03/09/2018 | .......... 142,635 (V1 PRI ISR 142,635 | ........ 142,635 0
GSO Capital Solutions Fund Il LP. .|New York.... .. |NY.. | Distribution 06/06/2013 | 03/16/2018 2,303,411 0 2,303,411 | ... 2,303,411 0
GSO European Senior Debt Fund LP.. . | Wilmington.. . | DE.. | Distribution 11/25/2014 | 03/22/12018 | ............ 49,314 0 49,314 | ... 49,314 0
Guggenheim Private Debt Fund 2.0, LLC................. Wilmington........cccvevinens DE.. | Distribution, 06/03/2016 | 02/13/2018 2,236,057 0 | | e 2,236,057 | ..... 2,236,057 0
Kayne Senior Credit Il Fund, L.P..... Wilmington.. .. | DE.. | Distribution 06/23/2014 | 03/09/2018 ...343,371 0 343,371 | 343,371 0
Newstone Capital Partners II, LP Wilmington.. . | CA.. | Distribution 12/29/2010 | 01/08/2018 0 ......1,590,006 | ..... 1,590,006 0
NW Private Debt, LLC. Los Angeles CA.. | Distribution 01/01/2016 | 02/12/2018 (VI PRSI IO 262,332 262,332 0
Vista Credit Opportunities Fund Il - B, L.P San Francisco. .| CA.. | Distribution, 06/01/2016 | 03/07/2018 0 ..790,762 | ........ 790,762 0
Vista Credit Opportunities Fund II, L.P.... . | Wilmington .. | DE.. | Distribution 05/10/2017 | 02/27/2018 0 ......1,268,049 | ..... 1,268,049 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated...........ccccoiiiiiiniiiiiiiiiiiccssiccissiesies 0 0 0 |, 0 | o {1 [ 0]... 12,396,262 | ....12,396,262 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Actis Global 4 LP. London.......ccoeevvenreiinns GBR| Distribution 12/15/2011 | 03/21/2018 | ............ 71,352 (V1 PRI IOV 71,352 | .......... 71,352 0
Apax Europe VL.......... NeW YOrk.......ocevvrvnrrnnee NY.. | Distribution. 03/10/2007 |03/16/2018 | .......... 885,459 (VI PRSI ISR 885,459 | ........ 801,416 | ......... (L ZN0ZX) N R (84,043) [ ..o
Carlyle Europe Partners I, L.P.........c.ccooonrineirniinnnns New YOrk........ooceevrvnrennce NY.. | Distribution. 02/05/2007 | 03/13/2018 | ....... 1,628,135 (V1 IO PP 1,628,135 | ..... 1,457,090 | ....... (171,045) | covvoverreseienns | v (171,045) | ovvoviris
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

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

CBPE Capital FUnd VIITALP.......coocvveririeiririnrinns LoNdon......ccoeeenereriernnns GBR| Distribution 03/03/2009 |03/20/2018 | .......... 573,560 (V1 PRI IOV 573,560 | ....... 513,623 | ......... (59,937) | evvurvrerrerinee | v (59,937) [ oovverrererrieins

Cyprium Investors Ill, LP(fka KPP Investors Ill)........... Cleveland..........ccccooevnnnee OH. | Distribution 12/29/2006 | 01/16/2018 | .......... 185,046 0 [ oo | e 185,046 | ........ 185,046 0

EnCap Energy Capital Fund VIII Co-Investors LP........ Houston........ccovvvvirennne TX.. | Distribution 12/08/2011 | 02/27/2018 ...819,984 0 819,984 | L 819,984 0

EnCap Energy Capital Fund VIII LP........ Houston. TX.. | Distribution 12/15/2010 | 03/27/2018 | .......1,963,220 0 01,963,220 | .. 1,963,220 0

EnCap Energy Capital Fund X, L.P........cccovvrrriririnnne Houston........ccoveeerinennne TX.. | Distribution 03/31/2015 | 03/08/2018 | ............ 12,748 {1} [T ISR 12,748 | .......... 12,748 0

EnCap Flatrock Midstream Fund Ill, L.P Houston. TX.. | Distribution 04/30/2014 | 02/22/2018 2,272,166 0 2,272,166 | ..... 2,272,166 0

FOurth CINVEN........ocvvreiieieeeessse s LoNdoN......cvvevirrerrereens GBR| Distribution 02/24/2006 |03/21/2018 | ....... 1,102,839 0. 1,102,839 | 449,212 | ....... (653,627) | cvvvverreereriens | v (653,627) | .vevvevrrrrerins

FPG International Holdings, LP.............ccooveninirninns Grand Cayman................. CYM| Distribution 11/10/2015 | 01/11/2018 | .......... 825,000 | ......... (41,045) | oo s [ | s (41,045) | ..o | e 783,955 | ... 783,955 (V1N IO 42,005

Fundamental Partners Ill, L.P.. Wilmington.. . | Distribution. 05/18/2017 | 03/28/2018 ...100,751 0 ...100,751 100,751 0

Global Infrastructure Partners.. New York.... . | Distribution 12/14/2007 |03/13/2018 0 reeernns(7,886) 0

Green Mountain Partners lll.................. .| Quechee. . | Distribution 10/01/2002 |01/30/2018 0 [ [ e 117,322 | 117,322 0

HarborVest Partners VI - Buyout Partnership Fund, LP | New York.... . | Distribution 12/31/2000 |01/09/2018 0 ..49,776 0

HarborVest Partners VI - Partnership Fund, LP........... New York.... . . | Distribution. 12/31/2000 | 03/19/2018 0 155,186 0

MCP Private Capital Fund Il..........ccccoccnvernnrincincinnns Luxembourg City.............. LUX | Distribution 05/07/2014 | 02/14/2018 0 | oo | 101,999 | i 109,003 | ..oovvene 7,004 | oo | e 7,004 |

Navis Asia Fund VI, LP......c.ocvirnrrererrnnsinis Grand Cayman................. CYM| Distribution 01/29/2014 | 03/06/2018 0 1,893,968 | ... 1,893,968 0

Northstar Mezzanine Partners V, L. Minneapoli MN. | Distribution 02/12/2008 | 03/29/2018 0 24844 | ... 24,844 0

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

Capital Fund IIl) Foster City........cocoueevenn. CA.. | Distribution 08/15/2006 |02/02/2018 | ............ 91,453 (V1 TR IOV 91,453 0

Permira IV.......covveiniieieniessseesessiesiesienens New York.......coceevvenrienne NY.. | Distribution. 07/18/2006 |02/15/2018 | ....... 1,160,471 (V1 ORISR PPN 1,160,471 | ........897,39%4 | ....... (263,077) | cevvorvvevirerrens | v (263,077) | eveovvvricrins

Ripley Cable Holdings I, L.P. Grand Cayman... .| CYM| Distribution 08/22/2006 | 03/16/2018 1,168,398 | ....... (783,982) | vevereveererinees | eerrrerirneirsnines [ erverieeisenssnninns | veeens (783,982) | cvovvernrirernns ...384,416 0 . 1,094,159

Silver Lake Partners II, LP.... Menlo Park . . | Distribution. 07/28/2004 | 03/20/2018 ...563,031 0 reveern.563,031 0

TDR Capital Il 'C' L.P LoNdon......cerernerireirnnns GBR| Distribution 06/26/2006 |01/30/2018 (VI VORI IOV 628,741 | .......531,266 | ......... (CTAY£) 1 [T (CIZYE) | P

TPGASIa VI, P Grand Cayman... .. | CYM| Distribution, 04/07/2014 | 03/30/2018 0 27,139 0

Trident V, LP........... Greenwich .. | CT.. | Distribution 12/20/2010 | 02/21/2018 0 ...304,148 0

Yukon Capital Partners Il, LP...........cccoceervune Minneapoli DE.. | Distribution. 11/05/2013 | 01/23/2018 0 0

Yukon Capital Partners Ill, LP...........cccooovinerrincrnnnnes Minneapolis............ccccoeeee MN. | Distribution 07/18/2017 | 01/23/2018 0 0

Yukon Capital Partners, LP. Minneapoli DE.. | Distribution. 06/15/2011 [ 01/08/2018 0. 78221 | .........78,221 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated............coccoeririirnnsieiniisisisscsescssensssesneneen | 217,023,473 | oo (825,027) | ..o [ (L] 0 ... (825,027) | ..ovverrcine 0]... 16,198,446 |...14,876,246 | ....(1,322,200) | .....ccevuvvvennd 0]...(1,322,200) | ..... 1,136,164
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated

Nationwide Mutual Capital LLC.........c.ccocvnerrererniernens Columbus.......cccvevrerernens OH. | Distribution 07/31/2002 | 01/31/2018 | ............ 14,686 (V1 ISR IR 14,686 | .......... 14,686 0

Nationwide Private Equity Fund, LLC........c.ccccccovvinnneae Columbus.........ccccovininnnes OH. | Distribution 10/14/2004 | 03/30/2018 | .......... 658,625 { I RO (SR 658,625 | ........ 658,625 0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated OO USRS IPTRTOROON 673,311 0 0 (L] (] (L] (O 673,311 | ........ 673,311 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

CCP NI Master Tenant 2 LLC........cccoceevevrnerinnernerinens Santa Monica..........c........ CA.. | Distribution 12/10/2015 | 02/20/2018 4,235 0. . 4,235 0

CCP NI Master Tenant LLC..........ccccevvvereereirnienrennns Santa Monica................... CA.. | Distribution 07/31/2015 | 02/20/2018 4,517 0. . 4,517 0

Centerline High Yield CMBS Fund II, LLC .| Irving TX.. | Distribution 06/28/2004 | 01/05/2018 .62 62 |.. 62 0

CR Tenant LLC Columbus........ccevrvevernnes OH. | Distribution 05/23/2014 |03/07/2018 | ............ 96,903 (V1 PRI IOV 96,903 0

DivcoWest Fund V, L.P .. | DE.. | Distribution, 06/23/2017 |01/19/2018 8,466 0. . 8,466 0

Exeter Industrial Value Fund IIl, L.P...........cccoovvvrunnnne . | PA.. | Distribution 03/27/2014 1 01/30/2018 | ............ 69,402 0 [ oo | e 69,402 0

Hunt Commercial Realty Partners Il LP (fka Capmark

) Horsham..... .. | PA.. | Distribution 07/23/2007 | 03/29/2018 0 624,445 0

Nationwide Sol 1 LLC Washington. .. | DC.. | Distribution, 07/21/2016 | 01/30/2018 0. ceeren.85,364 0

PCCP Credit IX, LP......oovvvciieieiseieeieeeeiseiseinns DOVE.....covrvrieiierines DE.. | Distribution. 03/28/2017 | 03/29/2018 (V1 IO PP 1,057,849 | ..... 1,057,849 0
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration |  Disposal Disposal Disposal Income
Pretium Residential Real Estate Fund Il, L.P............... New York......ccccovevveuennnee NY.. | Distribution. 09/01/2016 |03/23/2018 0 oo | e 97,659 0
Ram Realty Partners 1, LP........c.cocovvirerninieriinninns Palm Beach Gardens....... FL... | Distribution 06/22/2007 | 02/09/2018 0 [ oo | e 340,076 0
Rockbridge Real Estate Fund IIl LLC .| Columbus... ..| OH. | Distribution 06/12/2006 | 02/23/2018 | ......ovvveervvannes | e 1,333,333 | oo [ e | e | e 1,333,333 | .o 1,333,333 0
Strata Fund 25 Lessee LLC . | Chapel Hill.. ... |NC.. | Distribution 06/30/2015 | 03/28/2018 0 [ 74,004 0
Urban America LP New YOrk........cccouvvveenenes NY.. | Distribution 12/28/2001 | 01/05/2018 5,289 5289 |..... 5,289 0
Urban America LP Il ... | New York .. |NY.. | Distribution 01/23/2007 | 03/05/2018 | ...cooovveerrverernes | v 10,007 | oo | e [ e | v 10,007 | oo .10,007 0
Waterton Residential Property Venture XIII, L.P.......... Dover. .. | DE.. | Distribution. 06/02/2017 ] 02/23/2018 | ... ..608 0. .608 | .. ....608 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated..............ccccoiiiiiniiiiiiiiiicicssccccssisnis | oo 2,463,618 | ... 1,348,691 | ..o 0 | i) {1 [ 0]... 1,348,691 | ..o 0 ... 3,812,309 | ... 3,812,309 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
T [ COUMBUS...crcrcrcsce [oH. [ Distribution [ 02/08/2008 [ 0313012018 | .....24,548,781 0 [ | e 24,548,781 |....24,548 781 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated...........coiviiiiiiiiscs s csssnsneessnsssnens | s 24,548,781 0 0 (L] [ (L] 0]... 24,548,781 |....24,548,781 0 0 0 0
Non-Collateral Loans - Unaffiliated
[ City of Dayton Loan . [ Dayton. ..o [oH. [ Distribution [02/04/2002 [ 0110812018 3,286 0].. 3,286 [ o 3,286 0
2799999. Total - Non-Collateral Loans - UNGffilIALEA..................c..covoiiiiuiiiiiiiiicicieccecee e tces eeeeeteteeete vt ese et et es et esesaeae s saese s s eaesesesaesenenaeeesesas 3,286 0 0 0 | o0 | 0 | 0 | 3,286 | ... 3,286 0 0 0 0
4499999. Subtotal - Unaffiliated..........cccoiriirriiiiriisnrissi s 31,886,639 523,664 0 0 |0 | 10 523,664 | o0 | 32,410,303 |....31,088,103 | ....(1,322,200) | .......occeceenccd 0 | ...(1,322,200) | ..... 1,136,164
4599999. Subtotal - Affiliated..........ccoorrvririiiiriianen: 25,222,092 0 0 0 |0 i |0 | 25,222,092 |....25,222,092 0 0 0 0
4899999, TOAIS. ... eS| anies 57,108,731 523,664 0 0 |0 1. 523,664 | o0 57,632,395 |...56,310,195 | ....(1,322,200) | .......ccceennncnd 0 |...(1,322,200) | ..... 1,136,164
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Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE 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. Government
742651  DP 4 |Private Export Funding Corp Nt Ser GG.......covvuerviiiireiicinrireeeieieeierseisceesiseeenis 03/28/2018........ SCOMSUAIE. ...ttt | Heeeb e es | ereees ettt 9,909,414 | ovoveeereee 10,170,000 50,525 | 1FE
742651 DT 6 |Private Export Funding Corp Nt Ser KK. 03/28/2018. Scottsdale. 5,193,785 5,000,000 35,993 [1FE..cciiiiiiniin
912810 EQ 7 |U S Treasury Bd 6.250% 08/15/23 03/28/2018. Scottsdale. 5,912,305 5,000,000 35,394 |1
912828  3J 7 |USTreasury Nt 2.125% 11/30/24........ccovvvieriirirniieiieieississiesesiseeesssssesssiensnns | rersssnseenes 03/28/2018........ SCOMSUAIE. ...ttt | bbbt es | erieni bbb 4,823,240 5,000,000 34,444 |1
912828  S7 6 |U S Treasury Nt 1.125% 07/31/27.....ouvieieiieerieieeieresissiesieeeseeesssessesesssensnis | vernessnenenes 03/28/2018. SCOMSUAIE. ...t | Heees et res | ereess et 4,786,915 5,000,000 8,702 |1
912828  UH 1 |U S Treasury 01/15/2023 TIPS 0.125% 01 03/28/2018. SCOMSAIE. ...t | sebies s | e 25,852,623 | .o 24,500,000 6,536 |1
912828 W5 5 |U S Treasury Nt 1.875% 02/28/22... .| 03/28/2018. Scottsdale. 2,928,282 3,000,000 4,280 |1
912828 X7 0 |U S Treasury Nt 2.000% 04/30/24 .| 03/28/2018. Scottsdale. 7,696,248 8,000,000 65,414 |1...
912828 XU 9 |U S Treasury Nt 1.500% 06/15/20... .| 03/28/2018. Scottsdale. ..1,964,532 2,000,000 8,489 |1
0599999.  Total - BONAS = U.S. GOVEIMMENL. ..........iuiieiiieiiteiieisissesiestssisstesietsesseessassessssassesssssssessessssassasses | ssessesassessessessssessessesassessesssssssessessesassessessessssessessesassessesasssssessessesassessesnsessessessssassessesassessessesassassessnsansessessesassassesanses | fessessesssassessessnsessessesansansesssssssessesasas | soietsssessessesnssssassessnsansns 69,067,344 | .o 67,670,000 249,777 XXX
Bonds - U.S. Political Subdivisions of States
033161  UC 2 |Anchorage AK GO Ref Schs SerB  5.000%........ccceuuuevrerrererimmnrirerenineierssisseessenns | vernesneenenes 03/28/2018........ SCOMSUAIE. ...ttt | bbb | eriesb e 1,095,960 | oo 1,000,000 3,750 |1FE
526030  YJ 4 |Lenexa KS GO SerB 5.000% 09/01/21 .| 03/28/2018. Scottsdale. 507,225 500,000 1,875 |1FE. e
2499999. Total - Bonds - U.S. Political Subdivisions of States ..1,603,185 ..1,500,000 5,625 XXX
Bonds - U.S. Special R e and Special A
167593 WL 2 |Chicago IL O'Hare Int Arpt Rev Sr Lien S......... 03/28/2018. Scottsdale. .1,162,870 21,000,000 | oo 12,688 |1FE......ccovvircirine
3132GT  JE 8 |FHLMC Pool #Q08061 3.500% 05/15/42... 03/28/2018. Scottsdale. ..766,540 ..762,080 2,000 |1
3138A8 D6 0 | FNMA Pool #AH6424 4.000% 02/25/41.........ccvovveirveniieiirinrinns 03/28/2018. Scottsdale. 6,709,425 6,496,232 | ..o 19,489 | 1.
3138M4 D8 2 |FNMA Pool #AP1026 3.000% 07/25/42... 03/28/2018. Scottsdale. ..1,033,681 2,326 |1
3138M8  AH 6 | FNMA Pool #AP4507 3.000% 09/25/4 03/28/2018. Scottsdale. ,503,556 3,383 |1
3138YH U2 4 |FNMA Pool #AY4200 3.000% 05/25/45... 03/28/2018. THIHOIAINGS INCe.vvvvviviie e ..1,517,363 3,414 |1
3138YY DT 7 |FNMA Pool #AZ6413 3.000% 11/25/45..........ovvvivvrnrirernrircirenne 03/28/2018. Scottsdale. 2,361,601 5314 |1
3140J5 LM 9 |FNMA Pool #BM1231 3.500% 11/25/31..... 03/28/2018. Scottsdale. 6,885,738 18,075 |1...
31419B  BF 1 | FNMA Pool #AE0937 3.500% 02/25/41................. 03/28/2018. Scottsdale. 1,017,762 2,672 |1
31419  SC 3 |FNMA Pool #AE7714 3.500% 11/25/40................. 03/28/2018. Scottsdale. 4,110,658 | oo 10,790 | 1o
39081H AL 6 | Great Lakes MI Wtr Auth Swr Ref 2nd Lien, 03/28/2018. Scottsdale. 5,000,000 60,417 | 2FE
39081H AM 4 | Great Lakes MI Wtr Auth Swr Ref 2nd Lien 03/28/2018........ Scottsdale 1,000,000 | ..ooverrerrrirrireierieeienieens 12,083 | 2FE......cocvverirerir.
391577 LS 0 |Greater AZ Dev Auth Rev INfrastructure S...........ccocevenererrineirereiscenseceesiseenis 03/28/2018. Scottsdale. ..466,218 ..465,000 3,681 |1FE
544445  BY 4 |Los Angeles CA Dep of Arpt Rev Amt Sub L................. 03/28/2018. Scottsdale. 127,130 ,000,000 [ oo 18,472 | 1FE ..o
837227  YJ 0 |South Central CT Rev Ref Twentieth Ser A, 03/28/2018........ SCOMSUAIE. ...ttt | Heesi e es | ereeni et 1,079,840 | oo 1,000,000 8,313 | 1FE
938782  DP 1 |Washington DC Met Area Trn Rev SerA 5 03/28/2018. Scottsdale. ..522,455 500,000 6,344 | 1FE
947628 AL 7 | Weber Basin UT Wtr Rev Conserv Dist Whr....... 03/28/2018. Scottsdale. ..524,805 500,000 12,292 [ 1FE..cciiiiiiiins
3199999. Total - Bonds - U.S. Special REVENUE QNG SPECIAI ASSESSIMENES. .. ... vuruururersiesirsierarssseiersssiases | eeessassssesessassseesesssasssesenssesees o088 e08 408881 o08 14884084808 4E8 1084084088188 4084814081488 8 L8810 84000108808 en b Een bt Eindeeeens et e s bt en st sen st sensantsnses | eebssnssssenssnssenansensansnnes 37,601,080 [ .oooviiereiieieen 36,153,671 201,753 XXX
Bonds - Industrial and Mi:
000000 00 O |BeyondTrust Software Sol Inc Term Ln Nt.......ccocvvvvvierernirncniirisiiiinns 03/21/2018........ Tax Free Exchange 21,213 | e 21,683 3FE
000000 00 O |Wrench Group LLC Delayed Draw Term Ln Nt.........cocovvvnirinniiincinnienns 03/14/2018........ DITECE. .| Heeeb bbbt | eebeees et 430,498 430,498 2FE.
000000 00 O |PetlQInc TermLnNt1 7.058% 01/17/24. 01/17/2018. Direct.... 3,069,516 3,132,499 4z
000000 00 O |Gehl Foods Inc LLC Term L Nt 1 7.387%....ccovuermrereirerrerieireieiceienirnes 01/25/2018. Direct.... 8,739,130 9,000,000 3FE.
000000 00 0 |OTG Management LLC Incremental TErm LN N.......ovvvieierniiiiniercnenseeennns | e 01/26/2018........ DITECL. .. ..cecvveececeeee ettt ettt a et s sttt ssas s snssaetesessnas | etetesestesesisaetet s e et s et etebesnaesesnaetesas | bernsetesesetetes e et et en st s enereees 278,365 310,556 3FE
000000 00 O |OTG Management LLC Incremental DD Term L 03/30/2018. Tax Free Exchange 16,458 | 116,458 786 |3FE
000000 00 0 |OTG Management LLC Incremental Term LN N........ocovveierniiniiniicrscinneieiseeennes | e 03/08/2018. DIrECE. ...t ..116,458 116,458 3FE
000000 00 O |Cedar Fair LP New Term Ln BINt 1 3.515.. ..o [ vererenneinenes 03/14/2018........ TaX FIEE EXChANGE.......ouuviuiiieiiiciicieeieeiee et | ersesnes s ses e s ssssensennes | ssessessessensessesinsenes 2,079,077 2,072,515 3FE.
000000 00 O |Sally Beauty Holdings New Term Ln B-1 Ni.......coccocviiiriiniirinieincencseseiseenis 03/29/2018. TaX FIEE EXCRANGE..... oottt | erssbns s bbbt ensnsnes | cressessssessenesianines 5,598,021 5,572,298 3FE.
00449%#  AK 1 |Accruent LLC Incremental 1st Lien DD Nt....... 01/31/2018. Tax Free Exchange 29,433 | o 29,661 280 |3FE
019736  AE 7 |Allison Transmission Inc Sr Nt 4.750% 02/07/2018........ CHIGIOUD. ..ttt | Hieebtes bbb bbbt res | oebeess st bbb 887,625 900,000 15,794 | 3FE....ooovirrrerernn
023608 AG 7 |Ameren Corp SrNt 3.650% 02/15/26..........cccvvvvmireiniieiniseieseereseesiensesseeesiesins | oo 03/28/2018........ THEHOIAINGS INC...veiiie et senine | evssbnesess bbbt essessnes | soessssnssens s 1,476,926 | ..o 1,500,000 6,540 | 2FE
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1 2 3 4 5 6 7 8 9 10
NAIC Designation or

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
02665U  AA 3 | American Homes 4 Rent LBASS Ser 2014-SFR...........ccccovevimiineeiriieieieesseseeies 03/28/2018........ SCOSAAIE.......vovreirici ettt ses | cressesssssses s sttt b st st sanns | seresaessesetesa et nea 2,411,658 2,354,636 6,686 | 1FE.
02666Q D7 5 | American Honda Fin Corp Nt 7.625% 10/0 s 03/28/2018........ SCOMSUAIE. ...ttt | Hieeb et | eereees et 769,497 | oo 750,000 28,117 |1FE
03040W AL 9 | American Water Cap Corp Sr Nt 3.400% 0......c..evvrvrrernrrireinriereineiesesieesessesseens | cevreessiennns 03/28/2018. SCOMSUAIE. ...ttt | Hieeb bbbt es | eebees e 999,140 1,000,000 2,550 |1FE
03525@ AA 6 |Animal Supply Company Term Ln Nt4 9.0 01/31/2018. Tax Free Exchange 73,751 75,000 91 |4z
037833  BY 5 |AppleInc SrNt 3.250% 02/23/26...........coooriviiiiriiciieiiiississiese s 03/28/2018........ THIHOIGINGS INCevvvviiiiei ettt | erssbsss s bbbt ensesbnes | fresssbsss st 1,967,696 2,000,000 6,319 | 1FE
038522  AQ 1 |Aramark Services InC St Nt 5.000% 02/0...........corerrmremrereereirereieereeeeeereeseeeeeeeeseneenes 02/06/2018. JP Morgan Securities LLC 2,010,000 2,000,000
058498 AV 8 |Ball Corp SrNt 4.875% 03/15/26 03/06/2018. Deutsche Bank Capital . 3,200,000 3,200,000
06053F  AA 7 |Bank of America Corp Sr Nt 4.100% 07/2 .| 03/28/2018. Scottsdale. ..1,028,493 ..1,000,000
064270  AS 2 |Bank of America Comm Mtg CMBS Ser 2017-B... . | 03/28/2018. Scottsdale. ,250,000
08161C  AF 8 |Benchmark Mortgage Trust CMBS 2018-B2 AS, 02/09/2018. JP Morgan SecUrities LLC..........covurireieerieirrereeee e iseeeesseseesenennas . ..7,000,000
08162P AV 3 |Benchmark Mtg Tr CMBS Ser 2018-B1 CI ASB 01/19/2018. Deutsche Bank Capital............c.vrierireiirieieiiesieeeissise s 6,642,102 6,449,000
08579  AX 0 |Berry Plastics Corp TermLn Q Nt 1 3.7.. .| 03/13/2018. Citigroup ..236,673 235,203
08579  AX 0 |Berry Plastics Corp Term Ln Q Nt 1 3.7.. .| 02/12/2018. Tax Free Exchange . 538,863
08579  AX 0 |Berry Plastics Corp Term Ln Q Nt2 4.0.. ..| 03/13/2018. CHtIGIOUP. .t ..367,077 364,797
08579  AX 0 |Berry Plastics Corp Term Ln QNt2 4.0.. .| 02/12/2018. Tax Free Exchange ..842,206 835,771
08579J  AY 8 |Berry Plastics Corp TermLnRNt2 3.7... . .| 03/12/2018. Tax Free Exchange 8,211,506 8,162,849 57 | 3FE
092113 AH 2 |Black Hills Corp Sr Nt 4.250% 11/30/23.......c.ooovemrirerirrciiieineins 03/28/2018. Scottsdale. 514,980 500,000 6,965 | 2FE
12189L AR 2 |Burlington Northern Santa Fe Nt 3.750%........cc.oevvrereneeinrinrinerierirerereenne 03/28/2018. Scottsdale. 2,552,810 2,500,000 46,094 |1FE...
12189L AT 8 |Burlington Northern Santa Fe Sr Nt 3.4........coviiiiniisceseeeee 03/28/2018. Scottsdale. 1,001,698 | ooovoiveriecs 1,000,000 2,550 |1FE
12508V AA 1 |CCG Receivables Trust LBASS Ser 2018-1 C 02/05/2018. JP Morgan SECUMLIES LLC........cuevireireiiiirieiisisseesie s sssssssesensnes 12,500,000 | .ooovrrerireriererieeenis 12,500,000 1FE
12593Q  BE 9 | Comm Mortgage Trust CMBS Ser 2015-CR26 C . 03/28/2018. Scottsdale. ..504,461 500,000 1,361 | 1FM..
126408 HB 2 |CSX Corp SrNt 3.400% 08/01/24 03/28/2018. Scottsdale. 2,500,000 13,458 .
12650Y AG 8 | Credit Suisse Mtg Tr CMBS Ser 2015-GLPB 03/28/2018. SCOMSUAIE. ...t nenienns | senissiesnnissensssnssensenessnssenesnnees | erinsnneennsnenensneseesenenens o 088,080 | it 4,000,000 | .eovervrierinieeeriieneeeis 11,432 [1FM.cooce
126650 BP 4 | CVS Health Corp LBASS PTC Nt 6.036% 12.......... . . 03/28/2018. Scottsdale. . ..864,918 807,367 2,437 | 2FE
14880B  AE 1 |Catalent Pharma Solutions Inc New Term L........ccccoevieieiviennnne 02/22/2018. Deutsche Bank Capital.............c.eerurieriieiririninieissisee e isessssssees | sressesesssssessessssessssessssessessssssessesnsanss | seee 408,750 | e 1,400,000 3FE
150190  AA 4 | Cedar Fair/Can/Magnum/MI SrNt 5.375%............ 03/12/2018. Goldman Sachs & Company. ..997,500 22,247 | 3FE
15032T  AS 5 | Cedar Funding Ltd CLO Ser 2013-1A A1R...... 03/28/2018. THI Holdings Inc. R ,006,701 21,000,000 | oo 1,752 | 1FE e
16412X  AG 0 | Cheniere Corp Christi HD 1st lien Nt 5.......cccooevviiniireiniieineiieiis 02/23/2018........ VIIOUS. ..ottt | ebin et nes | st 8,115,000 8,000,000 64,063 |3FE......cccoovvviirine
17275R  AE 2 | Cisco Sys Inc SrNt 4.950% 02/15/19. 03/28/2018. SCOtSAAIE. ... 1,022,582 | oo 1,000,000 5913 |1FE
17326Q  AA 1 | Citigroup Mortage Ln Trust INC RMBS S€r.........cviviiriiinririeiisieniessssssiessssssienss | seeversssinnens 02/07/2018. CHIGIOUD. 1ot . 8,574,706 8,600,000 27,233 | 1FE
20049%  AA 5 |Command Alkon Inc 1st Lien Term Ln Nt 3.......... 03/01/2018........ Tax Free Exchange 22211 | e 22,500 3FE
212015 AR 2 | Continental Resources Inc St Nt 4.375%.........cccvvvvmricnriveriieieninninns 03/06/2018. Various 3,305,000 3,400,000 35,972 | 3FE
21870P  AG 2 | Core Industrial Trust CMBS Ser 2015 TEXW. 03/28/2018. THI Holdings Inc. I 996,020 | oo 1,000,000 2,497 [1FM
22534B  AA 2 | Credit Accept Auto Loan Tr LBASS Ser 201........cccovverveirernninns 02/13/2018........ WEllS Fargo SECUMHES LLC........vuiirriiiiiiiieiseseeiseiciesisissesss e nssnsns | sevsssssesesssssssesssssssssssesssssssessessanss | oessessssssessosssssosseses 6,855,797 6,857,143 1FE
25179M  AK 9 |Devon Energy Corp Sr Nt 4.000% 07/15/2 03/28/2018. Scottsdale. ..1,000,000 8,111 | 2FE
254700  AC 3 | Discovery Communications Co Gtd Nt 5.0........cccovvrivvernrireriniserererseiennies . 03/28/2018. Scottsdale. 1,000,000 | v 16,413 [2FE......cccooveiienn
26208G  AA 7 |Drive Auto Rec Trust LBASS Ser2018-1 Al.....c.ovevvrnieinircierssiseesisesseseeieneesins 02/14/2018........ Wells Fargo SeCUrties LLC..........coiiiiiieirerieiniciesieiseisiensnisseeninnins | revesernssnneesssssseensssssesssssensessneneens | sensersnersnssesesssssenseereess 10,000,000 [ oo 10,000,000 1FE
26884T  AA 0 | ERAC USA Finance Company Sr Nt 5.250% 03/28/2018. SCOttSAAIE.......cvrviiiee e 500,000 12,906
29364D AU 4 |Entergy Arkansas InC 15t Mtg Bd  3.500%...........ccevererenrmimrerinirrierninrienisersssriennns | ceererenirennns 03/28/2018. THIEHOIAINGS INC...vevec e . 1,000,000 | ..o 17,208 |1FE...
30040W  AB 4 | Eversource Energy SrNt 3.350% 03/15/2........cccuiiumiimiiieririniiniiseiienieesssisiie 03/28/2018........ SCOMSTAIE. ... vevvrtrii bbbt | bbbt es | erieni bbb 1,946,028 2,000,000 2,419 | 2FE
30219G  AE 8 |Express Scripts Hidg Co SrNt 4.750% 1 03/28/2018. Scottsdale. 1,000,000 | ..o 17,549 [2FE.....coovviir
30282#  AA 0 |First Watch Restaurants Term LnNt4 7 . 01/12/2018. Direct 235,952 3FE.
31428X  BP 0 |Fedex Corp SrNt 3.400% 02/15/28......... s 01/29/2018........ VIIOUS. ..ottt | enieeb et | res s 14,986,750 | ..coocvervrereiererceenis 15,000,000 2FE.
32007U  BX 6 |First Data Corp New 2024 Term Ln Nt 1 s 02/20/2018. Credit Suisse Securities LLC, 3FE
340711 AT 7 |Florida Gas Transmission CO Nt 5.450%..........cccovvernrineierneiniirennnnnes 03/28/2018. Scottsdale . 11,051 [2FE ..o
341081  FM 4 |Florida Pwr & Lt Co Nt 3.125% 12/01/25........c.covvvierriirineiercisninns 03/28/2018........ SCOUSAIE. ....vovvrirriii e 2,000,000 20,313 |1FE
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345397 XA 6 |Ford Motor Cr Co SrNt 3.219% 01/09/22.........cccvverirviivreniriricinnienns 03/28/2018........ SCOMSUAIE. .1 vttt | Hens et es | ersenb et 1,968,030 2,000,000 14,128 [ 2FE......ccovvvririrnnns
36874V AK 4 | Generac Power Systems Inc Replacement Te 03/12/2018........ JP MOrgan SECUMLIES LLC......... v eiseseiseesesesssesssnses | eeseeesssssesessssessessesssesssesessssessesassesses | sesassessesssessssesnessnes 8,027,500 8,000,000 3FE
375558 AU 7 |Gilead Sciences Inc Sr Nt 4.400% 12/01.. 03/28/2018. SCOSAAIE. ..o 1,041,975 | oo 1,000,000 | ..oorerieererieeee s 14,300 [1FE ..o
39154T AN 8 | Great American Leasing Receiv LBASS Cl 2.........cooevvencnieincnienenenne 02/05/2018. Wells Fargo Securities LLC 9,000,000 9,000,000
40406#  AD 4 |Hai Acquistion Corp Term Ln Nt2 9.250 02/05/2018........ Tax Free Exchange 21,953 | oo 22,500
404122 AX 1 |HCAInc Term Ln B-10Nt1 3.877% 03/13 03/22/2018. Bank of AMEriCa BISD DEAIET............c.cuuvirirrieieireriririsesisessesesierssssseesiesins | esssesessessssssessssssssesse s ssssssneres | ersesssssessesssssenssesessassnenes 1,625,337
40423X  AB 8 |NRZ Excess RMBS 2018-PLS1 CIA  3.193% 01/24/2018. Credit SUISSE SECUMHES LLC ..ottt sesssses | soesieesesssiess s bbb ssesbssres | soresssssssessessssssssesssenes 12,999,832
40423X  AF 9 |NRZ Excess RMBS Ser 2018-PLS2 CI A 3.2......cccvviernrrerreneseesseeeieesseseeerenes 02/09/2018. Credit SUISSE SECUMHES LLC..........cvriiiirierierricieieisciesiesissiseniessssenie s | coesisesesissses s ssssses | coresssssnssessessessesessssenes 12,499,804
41781@ AA 5 |Harvey Tool Co LLC 1st Lien Term Ln Nt 2......cocovvevecininnees 01/12/2018. Tax Free Exchange 17,369 17,760
427866 AR 9 |Hershey Foods Corp SrNt 4.125% 12/01/. 03/28/2018. SCOtSAAIE. ... 1,000,000
437076 BM 3 |Home Depot Inc Sr Nt 3.000% 04/01/26 03/28/2018. Scottsdale........c.eriiriiii 1,000,000
44969C  BF 6 |Quintiles IMS New Term Ln B Nt 1 3.695 03/06/2018. Various 3,107,312
44969C  BH 2 |Quintiles IMS Term LnB-2 Nt 1 4.178% 02/13/2018. Various 35,101 | oo 34,819
45320*  AB 4 |Implementation Mgmt Assistance Delayed D............ccouevreienincreineincencniseeescnens 02/21/2018. Direct. 943,791 955,737
465685 AG 0 |ITC Holdings Corp Sr Nt 4.050% 07/01/2 03/28/2018. Scottsdale. ..510,607 500,000
485170 AR 5 |Kansas City Southern Inds Inc Sr Nt 3 03/28/2018. Scottsdale. 2995305 | oo 1,000,000
492386 AU 1 |Kerr McGee Corp SrNt 6.950% 07/01/24 02/20/2018. Morgan Stanley & CO LLC.........cuiiiiiiceniciieiieseieerissice s sisssesierns | sesieesesissi st seres | eeresiesb s 15,110,420 | .ooovvviirrereces 13,000,000
53117C  AQ 5 |Liberty Property LP Sr Nt 4.400% 02/15. 03/28/2018. Scottsdale. 2,075,376 2,000,000 10,511
539830 BH 1 |Lockheed Martin Corp Sr Nt 3.550% 01/1 03/28/2018. SCOSUAIE. ...t | et neninines | eresesneennneeneneneesssenns 8D, TSD | it 1,500,000 | ..o 10,798 .
546676 AW 7 |Louisville Gas & Elec Co 1St Mg Bd  3........oveieeuirieriiieinicniersreeseseseecseiine 03/28/2018. SCOMSAIE. ...ttt enes | serieniene st | ennrenensenesnssnnsensene e 9811 | it enes 1,000,000 | ..ooovoirienes 16,225 [1FE.....cccovviviinni
55336V AJ 9 |[MPLXLP SrNt 4.875% 06/01/25 02/07/2018. Bank of America BISD Dealer. 2,500,000 23,021 | 2FE
55336V AK 6 |[MPLXLP SrNt 4.125% 03/01/27 02/06/2018. JP MOrgan SECUMIES LLC..........ccurreriiiiiiieiienisisneissisesieseesessesssssnssiens. | cernresnsisssnesiesssnessesssssssessensnnes | evenennssessnssessensenssnens 1y 109,385 | iiiiiiiiosiiveiienisesienisnine 1,750,000 | ..o 31,482 | 2FE....coiiiiciie
55336V AQ 3 |MPLXLP SrNt 3.375% 03/15/23 02/05/2018. Barclays Capital InC.........c.ccoevuriunee ..1,000,000 2FE.
55336V AR 1 [MPLXLP SrNt 4.000% 03/15/28 02/06/2018. Various ,250,000 2FE.
55354G  AD 2 [MSCIInC SrNt 4.750% 08/01/26...........oooevmriireiiirirernrineierineisiesisesesssseessesiseeenes | rereessnsenenes 02/15/2018. Various 11,650,000 20,839 | 3FE
55368*  AD 2 |[MSHC Inc Term Ln Nt2 6.500% 07/31/23 03/29/2018. Tax Free Exchange 15,153 | oo 15,507 3FE.
55368  AF 7 | MSHC Inc Delayed Draw Term Ln Nt2 6.1. 02/26/2018. DITECE. .o | bbbt | ereesb et 2,231,552 2,231,552 3FE.
55368  AF 7 | MSHC Inc Delayed Draw Term Ln Nt4 6.5. 03/29/2018........ TaX FTEE EXChANGE. .....vvuvveiriiieic ettt enssens | esbsesssssssssessesssssessessssssansessessssssensens | ressessnssanssessesssssessesssnssensensssns @282, | wrrersnessessarssessessanes 8,270 3FE.
55368  AF 7 | MSHC Inc Delayed Draw Term Ln Nt 3 6.5. 03/29/2018. DIFECE....voeree e 117,450 3FE.
559080 AK 2 |Magellan Midstream Partn Sr Nt 5.000%.......... 03/06/2018. Bank of America BISD DEAIET...........c.iurerriernireiersiiseienisissiessessssssse s . 5,365,950 5,000,000 4,861 |2FE.....cccoviviriirerns
559080 AK 2 |Magellan Midstream Partn Sr Nt 5.000%.......... 03/28/2018........ SCOMSUAIE. ...ttt | Heesi e es | ereeni et 1,070,432 | oo 1,000,000 3,750 | 2FE
57778%#  AB 2 |Mavis Tire Supply LLC Term LN Nt 1 6.9......covveriiiinicnnireiieesisricniis 01/08/2018. DIreCt. ..o 2,003,854 4FE,
59217G  BY 4 |Met Life Global Funding I St Nt 3.450%........ccouevurnvererneirciererinines 01/24/2018. VIIOUS. ... " 6,000,000 21,563 | 1FE
59217G  CK 3 | Met Life Global Funding | Secured Nt 3.......cccoccovviverivincniiieinein 01/23/2018........ CHIGIOUD. vttt bbbt nte | Hiesbeeses s s bbb bbb ntres | oebsess st e s st es 971,400 | oo 1,000,000 | cooovoevirereieieee e 10,500 [1FE.....cccvviierrrnen
594918  BX 1 |Microsoft Corp Sr Nt 2.875% 02/06/24 03/28/2018. Scottsdale. 2,942,511 3,000,000 12,458 [1FE ..o
60367  AA 9 | Ministry Brands LLC Delayed Draw TL Nt 8.........cccvvumiiieiniiirninieriseseessensssienes [ e 01/05/2018. Direct. 844,968 844,968 3FE
60367  AA 9 | Ministry Brands LLC Delayed Draw TL Nt O.......c.coiumiiiiirinincirerseeenseensnienes [ e 02/12/2018........ DITECE. .ot | Heeeb bbbt | eebeess et 537,216 537,216 3FE.
60367  AA 9 |Ministry Brands LLC Delayed Draw TL Nt 1.......cc.ooiuiiiirinniininniieniesiseissiesies | vevieniinenns 02/28/2018. Tax Free Exchange 2,270,300 2,270,300 3FE
61746B  DZ 6 |Morgan Stanley SrNt 3.875% 01/27/26..... 03/28/2018. SCOtSAAIE. ... 1,493,721 | oo 1,500,000 9,849 | 1FE
61761Q  AC 7 |Morgan Stanley BAML Tr CMBS Ser 2013-CB.........cooviuuerniieinrineiesierseseersnisnienns 03/28/2018........ SCOMSAAIE. ...ttt ettt ae s st ssseaetens | etebesaseesen st et et en et et s st s et st sennaetenas | eresesaeteseneeeterenantanas 2,934,714 2,954,275 5,980 | 1FM
61764R  BD 9 |Morgan Stanley BAML Tr CMBS 2015-C20 Cl 03/28/2018. THIHOIAINGS INCe.ovvvviiciie sttt snes 4,980,630 5,000,000 11,509 [1FM..ooiccirine
637432 NP 6 |National Rural Utilities Coop Sr Nt 3 01/31/2018. JP Morgan SeCUMties LLC.........ccviviireiiicierieisies e 5,982,360 6,000,000 1FE
64830G  AB 2 |New Residential Mtg Ln Tr RMBS Ser 2018-...........ccvviereinriernirrenererseieeiesennnins [ verveineenenes 01/19/2018........ Wells Fargo SECUMHIES LLC.........cueuiiiieiieiceieieriesicie s nineses | reveesisesessssssssess s nssssssessessnes | cressessssesessssssssensnenes 8,581,735 8,400,000 23,333 | 1FE
65339K  AK 6 | Nextera Energy Capital Sr Nt 2.700% 09 03/28/2018. SCOUSAAIE. ... 997,300 | oo 1,000,000 975 | 2FE
65341K  BA 3 | Nextgear Floorplan Mast OW Tr LBASS Ser..........cccoeuriurererrnenirnirireseeiseseeneseesenenns 03/06/2018. Mizuho Securities USA Inc. . 5,999,287 6,000,000 1FE
666807  BE 1 |Northrop Grumman Corp SrNt 3.500% 03/ 03/28/2018........ SCOSAAIE. ...ttt sttt tens | shessebees st st ettt b s s et b st s ebnas | ebentessessesesens et et nea 506,470 500,000 632 |2FE
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693304 AT 4 |Peco Energy Co 1st Mtg Bd 3.150% 10/15....... 03/28/2018........ SCOMSUAIE. ...ttt | Hieeb et | ekttt es 981,150 | oo 1,000,000 | ..o 14,263 [1FE ..o
70325  AC 4 |Pathway Partners Vet Mgmt LLC Delayed Dr........... 03/01/2018........ Direct. 38,967 | oo 38,967 3FE
70325  AC 4 |Pathway Partners Vet Mgmt LLC Delayed Dr........... 02/05/2018. Direct.... 40,185 | ..coovcirciis 40,185 3FE
70325 AC 4 |Pathway Partners Vet Mgmt LLC Delayed Dr........... 03/06/2018. 01T O OO STU ST ST SR STRTRR 196,045 196,045 3FE
70325  AC 4 |Pathway Partners Vet Mgmt LLC Delayed Dr........... 03/12/2018........ Direct 85241 | ..o 85,241 3FE
70325 AC 4 |Pathway Partners Vet Mgmt LLC Delayed Dr........... 01/19/2018. Direct.... 79,185 79,185 3FE
70325  AC 4 |Pathway Partners Vet Mgmt LLC Delayed Dr........... 02/20/2018. Direct.... 27,131 27,131 3FE
70325 AC 4 |Pathway Partners Vet Mgmt LLC Delayed Dr. 02/22/2018. DIFCE. ..o 62,774 | oo 62,774 3FE
70325E  AC 4 |Pathway Partners Vet Mgmt LLC Delayed Dr. 03/29/2018. Tax Free Exchange ..656,576 656,576 3FE.
70325e  AC 4 |Pathway Partners Vet Mgmt LLC Delayed Dr........... 03/27/2018. DIFCE. .o 39,373 | o 39,373 3FE
70325E  AC 4 |Pathway Partners Vet Mgmt LLC Term Ln Ni........c.cccoviiiiiiniicniiciiecsncssscies 02/28/2018. TaX Fre@ EXCRANGE........ccoiiiiciiiiici s [ bbb | sebiene s 2,843,179 2,882,840 3FE
70325 AC 4 |Pathway Partners Vet Mgmt LLC Delayed Dr. 01/30/2018. Direct.... 87,676 87,676 3FE
71270Q@  EB 8 |Peoples United Bank Sr Nt 4.000% 07/15.... 03/28/2018. Scottsdale. 500,000 4,056 |2FE.......ocoviriierine
73744G AJ 1 |PostHoldings Inc Term Ln BNt 1 3.711..coeiiiiiieseeceeeeae 03/08/2018. TaX Free EXCRaNGE. ......cccviiieicirisee st sssesesssns | essessennsensseneeessssesenssssssesssssessssensenes | soeerersessnensessesnssensennesess 21,000,871 | vt 21,553,141 3FE
73744G  AJ 1 |Post Holdings Inc Series A Incremental T........ 01/08/2018. Bank of America BISD DEaIET............cccveueueiriieieieeceeeee et 497,500 3FE
74988L  AC 8 | ALM Loan Funding CLO Ser 2014-14A CIAZR.........coovvniiirniiiesseeeseenees 01/18/2018. BNP Paribas Securities COrp.........ccvivmiiiiienieeinneiesssisesesssisnenns. | e | s 20,000,000 | v, 20,000,000 1FE
756109 AR 5 |Realty Income Corp SrNt 4.125% 10/15/ 03/28/2018. Scottsdale. 3,018,300 3,000,000
761713 BT 2 |Reynolds American Inc SrNt 6.875% 05/........ 03/28/2018. Scottsdale. ..214,683 200,000
774341 AK 7 |Rockwell Collins SrNt 3.500% 03/15/27....... 03/28/2018. Scottsdale. L1,919,948 | 2,000,000
817565 CD 4 |Service Corp Intl SrNt 4.625% 12/15/2 02/07/2018. JP Morgan SECUMLIES LLC........cuevireireiiiirieiisisseesie s sssssssesensnes 4,421,250 ..4,500,000
83001A  AC 6 |Six Flags Entertainment Sr Nt 5.500% O..... 02/13/2018. Barclays Capital Inc.. ..985,000 ,000,000
842434  CQ 3 |Southern CA Gas Co 1st Mtg 2.600% 06/1 03/28/2018. THIEHOIAINGS INC....vovic s ..1,874,280 2,000,000
858119  AZ 3 |Steel Dynamics Inc SrNt 5.250% 04/15/. .. | 02/09/2018. Citigroup. 6,277,775 6,185,000
858119  BH 2 | Steel Dynamics Inc SrNt 4.125% 09/15/. . | 02/16/2018. Citigroup 2,202,712 2,265,000 41,006
87272Q  AA 8 | TLF National Tax Lien Trust LBASS Ser 20.. 02/23/2018. Guggenheim Securities LLC. 1,639,942 | oo 1,640,000 1FE
880349 AR 6 | Tenneco Automotive Inc SrNt 5.000% 07 02/12/2018. VMIOUS. ..o 2,924,250 2,900,000 9,875 | 3FE
902494 AW 3 | Tyson Foods Inc SrNt 2.650% 08/15/19........... 03/28/2018. SCOUSAAIE. ... 994,842 | ..o 1,000,000 3,165 | 2FE
90265E  AJ 9 [UDRInc SrNt 3.750% 07/01/24.........cccooovvvverirerinnnnne 03/28/2018........ SCOUSTAIE......ovverrereririi 1,000,000 9,063 | 2FE
90347B  AH 1 |Axalta Coating Systems Term Ln B2 Nt 1 03/01/2018. VBHOUS. ...ttt ..4,159,738 3FE
907818 DY 1 |Union Pacific Corp Nt  3.250% 01/15/25.........ccoovvvcmrirerieriniririiiniinns 03/28/2018. SCOUSAAIE. ..o ..1,500,000 9,885 | 1FE
90931V AA 4 |United Air Lines PTC Ser 2018-1 A 3.70 01/31/2018........ Credit SUISSE SECUMHES LLC..........evriiiiiireriirieereseresiseiesisisesesisienees | oesssee s esssss e sss e nssssenires | ersessssesessessssesessessenes 5,500,000 5,500,000 1FE
91159H  HL 7 | US Bancorp SrNt 2.350% 01/29/21 03/28/2018. Scottsdale. 3,851 |1FE
92826C  AB 8 |VisaInc SrNt 2.200% 12/14/20.........cooirmireinirienireieeesie s seees 03/28/2018. Scottsdale. . . 6,356 | 1FE
92826C  AC 6 |VisaInc SrNt 2.800% 12/14/22.........c.covviiimiiiiiiiinsierersesssi s 03/28/2018........ SCOMSUAIE. .1 veevririri bt | Hens et es | ersesb et 1,968,832 2,000,000 16,178 [1FE ..o
928432  A* 4 |Visual Edge Technology Inc Term Ln Nt 2 02/28/2018. Tax Free Exchange 6,323,940 6,467,500
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw..........c.ceeeiereriierernieeiisissnsisissiensnes 01/23/2018. DIFECE. ..o 1,312,703 | oo 1,360,314
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw...........ococeeeerereenierereeceecensencsseeeeeseeeenes 03/01/2018........ DIFBCL. .ttt | ceeesesaee et ess e et st ss e et s s st st ensesanes | aesessesseent s st neas 1,683,389 | ..o 1,700,392
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw..........c..cocuiuiiiniiniiiniicniesississsinsiiens 02/28/2018. Tax Free Exchange 3,456,683 3,524,227
92917G  AC 7 |Vrio 1 LLC/ Vrio 2 Inc Sr Sec Nt 6.25. 03/28/2018. DIFECE. ..o ..850,000 850,000
96145D  AE 5 | Westrock Co SrNt 3.750% 03/15/25........... 03/01/2018........ Wells Fargo SECUMIES LLC..........ccuiiiiiiiiiiniiiiciieiiinissiesiess s [ o ssensienes | sesnssssisssisssisssessssssas 10,969,640 | ..o 11,000,000
96950F  AD 6 | Williams Partners LP Sr Nt 5.250% 03/1........ccovuevmirrenriernineirerssiseeeniseeseeseniennes 03/28/2018. Scottsdale. 1,037,152 | oo 1,000,000 .
982526 AV 7 |Wrigley Wm Jr Co SrNt 2.900% 10/21/19......c.ccvvivriiiiiiinriniccies 03/28/2018. Scottsdale. . 3,256,939 3,250,000 41,103 |[1FE...
98877D  AC 9 | ZF NA Capital St Nt 4.750% 04/29/25...........ooroeveeererernrireierseerserseeeseresissieniens | coereesinennes 02/14/2018........ JP MOrgan SECUMLIES LLC.........ccu v eiesisniseesessesssseniens. | revssssssessessssssssessesssssesssssssssessessnes | soessessnssessessessessessesssens TA48,750 | oo 7,000,000 | cooocvrreireieiereeieeeeenead 98,826 | 2FE.......ccivvvirine
000000 00 O |RegentPurchaser Inv (RGL) New Term Ln N A, 03/29/2018. Interest Capitalization................... 101,540 ..101,540 6*
136385  AX 9 | Canadian Natural Resources Sr Nt 3.850 A 03/19/2018. VIIOUS. ..o ..4,162,650 ,250,000 [ oo 46,414 |2FE......cccoovivivern
000000 00 O |Cielo SA/Cielo USA SrNt 3.750% 11/1. [ DI 01/29/2018........ DITECE. .ttt | Hieeb bbbt es | ekt 890,633 900,000 6,818 | 3FE
00973R  AC 7 |AKER BP ASA SrNt 5.875% 03/31/25........covvoririinieieinereieic e [ DI 03/16/2018........ Barclays Capital INC.............iuiririiiieiceeeessie s sssnsis | ressee st enies | ereess et ennees 5,087,500 5,000,000 3FE.
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Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
034863  AD 2 |Anglo American Capital Co Gtd Nt 4.450...........ccovurirmrinrereriiiniserseereeesssinnens [ 03/28/2018........ SCOSAAIE.......vurvieiriii ettt ses | ctessesssse s s s st b s b st st seens | seresiesseset et naas 1,024,901 | oo 1,000,000 124 | 2FE
05565Q  CR 7 |BP Capital Markets PLC Sr Nt 2.237% 05........c.cocoovrmrverveniersineinne [ DI 03/28/2018........ SCOMSUAIE. ...t | Heeet et | eebeees et 994,999 | ..o 1,000,000 8,575 | 1FE
05565Q DM 7 |BP Capital Markets PLC SrNt 3.588% 04... C... 03/28/2018. SCOSAAIE. ... ..995,502 21,000,000 | oo 16,345 | 1FE......ccovivivvrirnne
110427 1 | British Airways Plc PTC  3.800% 09/20/3 C.. 03/14/2018. CHIGOUP. .. ,000,000 ..1,000,000 1FE
21684A  AA 4 |Rabobank Nederland Sub Nt 4.625% 12/01....... [ DI 03/28/2018........ SCOMSUAIE. ...ttt | bbb | erbenb et 2,081,918 2,000,000 30,063 | 2FE......corvrririririne
38502H  AA 3 | Gran Tierra Energy Intl SrNt 6.250% O, 02/08/2018. Direct 575,000 4FE,
40052V AC 8 | Grupo Bimbo SAB De CV SrNt 3.875% 06/ 03/28/2018. Scottsdale. 1,000,000 9,795 | 2FE
423012  AF 0 |Heineken NV Sr Nt 3.500% 01/29/28. 03/28/2018. Scottsdale 3,000,000 17,208 | 2FE...
44962L  AC 1 |IHS Markit Ltd Sr Nt 4.000% 03/01/26 02/20/2018. Barclays Capital Inc.. 4,540,000 40,860 |2FE...
566007 AB 6 |MARB BondCo PLC SrNt 6.875% 01/19/25........ccovemrviirnirereireines 01/23/2018. ..1,025,000 229 |4FE
59318Y  AA 6 |MHP Lux SA SrNt 6.950% 04/03/26... 03/22/2018. 1,725,000 4FE,
600814 AN 7 |Millicom Intl Cellular Sr Nt 5.125% 01.......... 01/11/2018. 200,000 28 |3FE
76706A  AA 2 |Rio Energy SA/ UGENSA SA Sec Nt 6.875 01/25/2018. Direct.... 1,375,000 4FE,
87656X A@ O |Tate &Lyle Intl Fin PLC SrNESer A ... 03/20/2018. Stonecastle Securities LLC . ..7,000,000 110,964 |2
899415  AE 3 |Tullow Oil Pic Sr Nt 7.000% 03/01/25. 03/16/2018. Direct.... ..1,350,000 ..1,350,000 4FE
902133 AT 4 | Tyco Electronics Group Sr Nt 3.700% 02 03/28/2018. THIEHOIAINGS INC....veve e 2,023,506 2,000,000 8,839 | 1FE
90470T  AD 0 |Unifin Financiera SAB de CV SrNt 7.37 02/08/2018. Direct.... 017,395 | 1,025,000 3FE.
L6388G  AB 6 | Millicom Intl Cellular Sr Nt 5.125% 01.. 01/17/2018. ..669,219 660,000 6,563 |3FE
3899999. Total - Bonds - Industrial and Miscellaneou 479,464,195 1,709,016 XXX
8399997. Total - Bonds - Part 3 587,735,804 2,166,171 XXX
8399999. Total - Bonds. 587,735,804 2,166,171 XXX
Common Stocks - Mutual Funds
63867N 50 5 | Nationwide Dest 2010-INS SVC (S€€d).......c.vururririrririeriieiirrirernsieeesieresieees s 03/13/2018. Direct.... B.770 | oo 57 XXX
63867R 50 6 | Nationwide Bd Fd-R (Seed) .| 01/31/2018. Direct 0.260 2 XXX
63867R 61 3 | Nationwide Fd-R (Seed) 03/09/2018. Direct.... 0.540 | oo 14 XXX
63868C 77 1 |Nationwide Ziegler WI TxEx Fd Inst (Seed 03/29/2018. 8.200 | i 78 XXX
9299999. Total - Common Stocks - Mutual Funds 151 XXX
9799997.  Total - COMMON SOCKS = PA 3.ttt bbbt 151 XXX
9799999. Total - Common Stocks........... 151 XXX
9899999. Total - Preferred and Common Stocks 151 XXX . L XXX..
9999999. Total - Bonds, Preferred and COMMON STOCKS..........ccccueiiiiiieiiicie ettt erseies eaetebesseae st ssseaebes s et s s se b b s s s s es b b s esesnas .587,735,955 XXX 2,166,171 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

36179S  T7 2 | GNMA Pool MA4174 5.000% 11/20/24.....| .. | 03/01/2018. | Paydown 1,288 | oo 1,288 | oo 1,333 | e 1,327 (40) [C0) ) 1,288 |.... 0 11 [11/20/2024. | 1.....covvvvnee

36202C 4P 5 | GNMA Pool #2630 6.500% 08/20/28........ .. [ 03/01/2018. | PAYAOWN......ccvonivrrrreireiinrieninens [ s | oevesessssinns 37 | s 37 | s 333 330 (12) ({3 ] E—— 317 | ... 0 31 08/20/2028. | 1....c.ovvvrnes

GNMA REMIC Ser 2010-164 CI BD
38377N N7 5 [3.500% 0 .. [ 03/01/2018. | Paydown.........ccooevuiieiniinrisciieis [ e | e 1,137,069 | ....... 1,137,069 | ....... 1,122,549 | .......... 1,132,753 | oo | v 4315 | s [ 4315 | e | e 1,137,069 0 | e 6,377 | 09/20/2037. | 1...cvocvrnnvns
GNMA REMIC Ser 2011-34 CI PB
383770 PV 4 [4.000% 08 .. [ 03/01/2018. | PAYAOWN......ccoourerrirneireieiierinees [ e | coeneend 624,477 | .......... 624,477 | .......... 603,119 619,409 5,068 5,088 | ..oooceeeircis | e 624,477 | ... 0 | e 4,015 |08/20/2039. [ 1.......cocvenee
742651 DP 4 |Private Export Funding Corp Nt Ser GG..... .. | 03/28/2018. | Basis Adjustment. . 82,829 | ... 10,170,000 | ......... 82,829 82,829 | ... 0 07/15/2024.
742651 DT 6 |Private Export Funding Corp Nt Ser KK...... .. | 03/28/2018. | Basis Adjustment............ccccoceveriies [ v | s 43281 | ... 5,000,000 | ............ 43,281 | e [ e [ [ | 0 [ | 43,281 |.... 0 01/15/2024.
Vendee Mtg Tr RMBS REMIC Ser 1994-2

911760 EJ 1 |3ZB .. [ 03/01/2018. | PAYAOWN.......coorevrirneieireiieriinees [ e | ceeneins 114,800 | ..ccoooeee 114,800 | .ccvoeeee 112,280 113,664 | .ooovveeiiviiees | e 1,135 | e [ e 1,135 [ s | e 114,800 0| e 1,209 | 06/15/2024. | 1........cccco.c..
Vendee Mtg Tr RMBS REMIC Ser 1995-3

911760 GT 7 |1Z .. [ 03/01/2018. | PAYAOWN.......courvrrireireireireiieies [ ereerieeisseissesinsiens | eoeeenneens VEA V(T — VAA V(T — 79,325 ..77,981 (805) [CC1015) RO ISV 77,176 | .... 0 951 [09/15/2025. [ 1......ccovvvenee
Vendee Mtg Tr RMBS REMIC Ser 1996-2

911760 HH 2 |1Z .. [ 03/01/2018. | PAYAOWN......ccoourerrereireircrierinees [ eoreerneeiinsissrienies | coveis 102,939 | .ccoveeee 102,939 | .coveeeee 102,428 102,534 406 0 06/15/2026.
Vendee Mtg Tr RMBS REMIC Ser 1998-2

911760 LQ 7 |Cl1 .. [ 03/01/2018. | PAYAOWN.......courvrrercririreinerieies [ wrverieserseesssinsines | eoesesneens 77,940 | oo, 77,940 | oo, 81,837 279,752 [ e | e (1,811) [ oo 0 804 |06/15/2028.

912810 EQ 7 |U S Treasury Bd 6.250% 08/15/23........... .. | 03/28/2018. | Basis Adjustment. v 328,694 | L 5,000,000 | .......... 328,694 0 08/15/2023.

912828 UH 1 |U S Treasury 01/15/2023 TIPS 0.125% 01| .. | 03/28/2018. | Basis AdjUStMEN..........ccociirrsriinns [ ormesnmrnsrinensisceanns | coneinnes 148,182 | ... 24,500,000 | .......... 148,182 | ivviiieiieriinniinnins [ | aenrsssissnsisnsinns | onsrsssnsisnenes | eossesssnsensnnens (0 RO [P 148,182 |.... 0 01/15/2023. | 1..covvovrens
0599999. Total - Bonds - U.S. GOVEINMENE........uuiiiiiiiiisiiiesiiisiisienserisiies | aosmississesssenssssassssssssssesssensenessssssnsssssssenssenssssesssssssnssnens | evvenn 2,738,992 | ..... 46,806,006 | ....... 2,706,190 2,127,750 0 8,256 0 8,256 |...... 0 2,738,992 | ..o (V1 [ 0 [ s 0. 14,519 XXX XXX
Bonds - All Other Government

000000 00 O |Argentina (Republic of) SrNt 8.280% 1.... |D| 01/04/2018. | DIrECt..........ccovurverereririrrrinerierienes | evviererierieneeeninns | cvevirenes 108,686 | ............ 92,535 | .......... 107,375 107,348 (7) 12/31/2033.

040114 HK 9 |Argentina (Republic of) Sr Nt 5.625% 0.... | D| 01/31/2018. | DIFECL..........cvvrrermrrmeererirnerierienes | eeeenerseniesisseesenns | oeeeeees 538,703 | .......... 525,000 | .......... 539,438 538,344 (256) 01/26/2022.
G1981@ AA 0 |Cayman Islands (Govt of) Gtd Sr Nt 4.8... |D|03/01/2018. | Redemption  100.0000.........cccree | covrrrvrnrrerinmnrerens | connerenns 184,215 | .......... 184,215 | .......... 184,215 184,215 03/01/2019. [1...ovvvinnne
1099999. Total - Bonds - Al Other GOVEMMENL.........eiuueiesieisssisseissssisieiiis | aeissssssasssesssess s eessess sttt snssenssas | essssssan 831,604 | ........ 801,750 | .......... 831,028 829,907 XXX XXX
Bonds - U.S. States, Territories and P

70914P LW 0 |Pennsylvania St GO First Ser A 5.000%.. | .. | 02/15/2018. [ MAIUMItY........c.corvrerrerierrerseriicriinns | cerreeineesseninsinenes | e 14,500,000 | ..... 14,500,000 | ..... 16,076,423 | ......... 14,537,954 ..14,500,000 |.... 0 ... 362,500 | 02/15/2018.

93974B  2M 3 |Washington St GO Ser C - Var Purp 5.00. |.. [ 01/01/2018. | Redemption ~ 100.0000..........ccccree | worrrrvermmrrerivnrriirens | vvveres 5,000,000 | ....... 5,000,000 5,207,045 5,000,000 | ..oovveeerirnrrrer | ervrerrnierenins | e | e [ | e 5,000,000 |.... 0 ... 125,000 | 01/01/2019.
93974C  PX 2 |Washington St GO Var Purp Ser 2010E 5. ] .. [ 02/01/2018. | MAtUFItY. ......cocsverivnvsninnreieniinsenenes | e | onne 13,975,000 | ..... 13,975,000 | ..... 15,449,255 | ........ 13,998,551 | .ovvvvevcrciennies | e0reeea(@3,551) | oo [ eeeeen(23,551) | o | 13,975,000 | .... 0 [ 349,375 | 02/01/2018.

1799999. Total - Bonds - U.S. States, TEITitories & POSSESSIONS.........cccccce. woveveierieriiiiiesieieiesissieseisesesiesessssessesessssessessesssssssennns | soees 33,475,000 | ..... 33,475,000 | ..... 36,732,723 | ......... 33,536,505 | ...ccooeevrenn0 | oo (61,505) | o0 [ (61,505) | o0 | 33,475,000 |................ (| (U P 0]... 836,875 XXX

Bonds - U.S. Political Subdivisions of States

Anchorage AK GO Ref Schs Ser B

033161 UC 2 |5.000% .. | 03/28/2018. | Basis AJUSTMENL...........cvvvvereerens [ rerrreriseereriinnines | e 67,252 | ....... 1,000,000 | ............ 67,252 0 09/01/2021.
088365 CV 1 |Bexar Cnty TX GO Hosp Dist Ctfs Oblig..... | .. | 02/15/2018. | Redemption ~ 100.0000..........ccoce. | covermvrermmmrirmmnririnns | e 7,000,000 | ....... 7,000,000 | ....... 7,092,865 | ........... 7,003,437 0. 175,000 | 02/15/2022.
235219 FJ 6 |Dallas TX GO Preref Ref & Impt Ser A 5.. | .. | 02/15/2018. | MAUIY.........ccvoevrmrrmerierierincnines | vererneessseisernenienes | veevsennndd 45,000 | ... 45,000 | ..coouvnnn 49,399 ...45,123 0 | e 1,125 | 02/15/2018.
235219 FR 8 |Dallas TX GO Unref Ref & Impt Ser A 5... |.. | 02/15/2018. | MAUFIY.........ovourvvrrirerirnciiniirnnies | oreieeisienienisseniinns | v 14,955,000 | ..... 14,955,000 | ... 16,455,347 | ......... 14,996,960 | ...covcvvvcverves | coreees(d1,960) | oo [ e (81,960) [ oo | e 14,955,000 | .... 0 ... 373,875 |02/15/2018.
349460 W2 7 |Fort Worth TXISD GO Preref 5.000% 02/ | .. | 02/15/2018. | Redemption ~ 100.0000..........ccove. | vevereerrermnerererirenes | cevene 4,000,000 | ....... 4,000,000 | ... 4,237,320 | ..ccoonee 4,003,577 | coovevererrneennne | eerrrneendB5TT) [ eovceveine [ (85T e | v 4,000,000 |.... 0. 100,000 | 02/15/2027.
526030 YJ 4 |LenexaKS GO SerB 5.000% 09/01/21.... | .. | 03/28/2018. | Basis Adjustment 5,628 | ......... 500,000 | ..oovvvneen 5,628 5628 |... 0 09/01/2021.
584002 LF 4 |Mecklenburg Cnty NC GO Pub Impt Ser B. | .. | 02/01/2018. | Redemption  100.0000........cccoewes | covrrnnrmnmmerneesenanne | ceees 10,000,000 | ..... 10,000,000 | ..... 10,609,080 | ......... 10,009,507 10,000,000 | .... 0 ... 250,000 |02/01/2019.
2499999, Total - Bonds - U.S. Political Subdivisions of STates...........ccccviiis oot esssssssenenss | seees 36,072,880 | ..... 37,500,000 | ..... 38,516,891 | ......... 36,058,604 36,072,880 |................ (| (U 0]... 900,000 XXX
Bonds - U.S. Special Revenue and Special A it
167592 P5 7 |Chicago IL O'Hare Int Arpt Rev Ref Gen A. | .. [ 01/01/2018. | MatUrity...........cccervvnriveivenirnviinnns [ e | e 13,000,000 | ..... 13,000,000 | ... 13,876,720 | ......... 13,000,000 | .ooouvvriieeiens [ [ e | e 0 | oo | i 13,000,000 |.... 0 ... 341,250 |01/01/2018. | 1FE............
167593 WL 2 |Chicago IL O'Hare Int Arpt Rev Sr Lien S... | .. | 03/28/2018. | Basis Adjustment. . 68,178 | ....... 1,000,000 | ........... 88,178 | cooorvreererivrinerines | cevriverirerinnens | erverieseneeinnes | e | e (1 RPN ISV 68,178 | .... 0 01/01/2034. | 1FE............
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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)
246419 AQ 8 |Delaware St Trans Auth Rev Grant Anticip. | .. | 03/01/2018. | Maturity...........ccccouuuniiveivniiineiinns | veresrieneicneiveiiens | v 1,405,000 | ....... 1,405,000 | ....... 1,618,321 | ....ccc.... 1,409,970 | ...oooovvviivers | e (4,970) [ ..o [ (4,970 | oo | v 1,405,000 (I 35,125 | 03/01/2018. | 1FE............
FHLMC Gold PC Pool #D62830 7.000%
3128F2 EB 7 |08/1 .1 03/01/2018. | PaYAOWN. ... [ erviieniinesiieenninens | cevevireessinens 340 | oo 340 | oo 331 334 B | s | e [ 340 0 41 08/15/2025. | 1.....ovvvevnnee
FHLMC Gold PC Pool #D62882 7.000%
3128F2 FX 8 |08/ .. | 03/01/2018. | Paydown 1,069 17 1,069 0 13 | 08/15/2025.
3128NE A5 9 |FHLMC Pool #1A0028 3.960% 10/25/35.. | .. | 03/01/2018. | Paydown 4,766 (41) 4,766 0 32 | 10/25/2035.
FHLMC REMIC Ser 113-C  8.500%
312903 HR 1 |05/15/21 . | 03/15/2018. | Paydown 5,430 5430 | oo 5,501 | oo 5,423 (OO P B [ s 5,430 0 80 | 05/15/2021. | 1......ccccooeeece
FHLMC REMIC Ser 1085 CI G 8.500%
312905 E4 0 |05/15 .| 03/01/2018. | Paydown 1,676 | covverees 1,676 | oo 1,667 | oo 1,669 8 (O IV [ O 1,676 0 24 105/15/2021. [ 1.......ceeeen.
FHLMC REMIC Ser 1077-E  9.000%
312905 YJ 5 |05/15/21 .| 03/01/2018. | Paydown 3,657 3,657 | oo 3,858 | oo 3,730 (73) [(4) | [ 3,657 0 55 |05/15/2021. [ 1........cccco....
FHLMC REMIC Ser 1116-XA  8.400%
312906 E5 5 |08/15/2 .| 03/01/2018. | Paydown TATT | s TATT | s 1421 | s 1,462 14 4 | 1,477 0 21 | 08/15/2021. [ 1.......ccucee.
FHLMC REMIC Ser 1437-HD  7.000%
312913 ZE 9 |12/15/2 .| 03/01/2018. | Paydown 7435 | 7435 | 7,319 | s 7,205 (69) [(GIE) 1 I 7,135 0 83 | 12/15/2022. | 1.......cc.....c.
FHLMC REMIC Ser 1504 Z 7.000%
312915 UF 6 |05/15/23 . [ 03/01/2018. | PaydOWN. ..o [ o | o 46,916 | ............ 46,916 | ............ 48,259 AT 421 (511) [ U IS 46,916 0 586 | 05/15/2023. | 1........c.....c.
FHLMC Gold PC Pool #C00418 7.000%
31292G PB 6 |08/1 .. [ 03/01/2018. | PaydOWN............ccvovrviirviieniiinnis [ e | v 159 | s 159 | s 155 156 0 2| 08/15/2025. | 1....covvvene
3132GK  ZN 9 |FHLMC Pool #Q04649 3.500% 11/15/41. | .. | 03/01/2018. | PAYAOWN...........coveerveeerriieriiienies [ coviererieneiiineiiieens | v 892,372 | .......... 892,372 | .......... 927,504 925,668 0 5,391 | 11/15/2041.
3132GL  XT 6 |FGLMC Pool #Q05490 3.500% 01/15/42. | .. | 03/01/2018. | PaYdOWN........cooorvvereiiriiiiniiiens | covviisseiisneisnniins | ceviines 182,235 | .......... 182,235 | ......... 189,383 188,923 0| e 1,170 | 01/15/2042.
3132GR AS 0 |FGLMC Pool #Q06017 3.500% 02/15/42. | .. | 03/01/2018. | PAYAOWN........coocrvverreiiniiireniiiians | covevieeeeisnneienenins | cevvieies 543,834 | .......... 543834 | .......... 565,208 563,864 0 3,277 | 02/15/2042.
3132GR  ZW 4 |FGLMC Pool #Q06757 3.500% 03/15/42. | .. | 03/01/2018. | PaydOwn.........ccccoveveirenriereiimniinnns [ e | covenins 106,740 | .......... 106,740 | .......... 110,013 109,887 (3,148) (3,148) 0 657 | 03/15/2042.
3132GT GV 3 |FHLMC Pool #Q08012 3.500% 04/15/42. | .. | 03/01/2018. | PAYAOWN...........ccvvomrveeerriieriiieniis [ coviireiiireiiieeiiiees | v 489,378 | .......... 489,378 | .......... 508,537 507,322 | ..coovvvrmrrrrenns | v (17,943) | oo [ e (17,943) 0 | e 3,132 | 04/15/2042. | 1....cccvvenev
FHLMC Gold PC Pool #C80131 6.000%
313356 EC 5 |03/1 .| 03/01/2018. | Paydown 1,812 | oo 1,812 | s 1770 | s 1,787 25 25 | 1,812 0 18 [03/15/2024. | 1.....coveneve.
FHLMC REMIC Ser 1628-KZ 6.250%
313373 KF 4 |12/152 . [ 03/01/2018. | PaydOWN..........covvecvieriieriiienies [ o | cevienenens 15,394 | .....cc..... 15,394 | ...cccco.... 16,172 ...15,646 (253) [VZ23) 1 RN ISV 15,394 (U I 156 | 12/15/2023. [ 1.......ccce....
FHLMC REMIC Ser 1674-Z 6.750%
313373 Q2 7 |02/15/24 .| 03/01/2018. | Paydown 27,615 | oo 27,615 | oo 28,571 ...27,980 (365) [CCLGI<) T 27,615 0 343 | 02/15/2024. | 1......ccevveeece
FHLMC REMIC Ser 1683 Z 6.500%
3133T3 X8 6 |02/15/24 . [ 03/01/2018. | PaYAOWN..........coeierreieriieriiienies [ e | ceverenenens 44617 | oo 44617 | oo 44,897 ..44,642 (25) (723) 1 T ISR 44,617 0 507 | 02/15/2024. | 1........c.....c.
FHLMC REMIC Ser 1837-Z 6.500%
313376 M4 0 |04/15/26 . [ 03/01/2018. | PaydOWN...........ocvoeeiceieniiienies [ o | ceveenenens 16,860 | ............ 16,860 | ............ 17,381 ..17,089 (229) [272<) | T IS 16,860 0 [ 167 | 04/15/2026. [ 1................
FHLMC REMIC Ser 1967-BA  7.000%
3133TA CQ 3 |06/17/2 .| 03/01/2018. | Paydown (93) (93) 8,360 0 06/17/2027.
FHLMC Structured Ser 2008 M 7.000%
31337C 6P 8 |11/ .| 03/01/2018. | Paydown ...33,834 (676) (676) 33,158 0 11/20/2027.
FHLMC REMIC Ser 2120 CI PC  6.000%
3133TH RV 1 jot4 .. | 03/01/2018. | Paydown 118,873 298 | oo [ 298 | | e 119,171 (U I 1,170 | 01/15/2019.
31340Y GR 4 |04/15/20 .. | 01/15/2018. | Paydown 487 3 490 0 4 | 04/15/2020.
31342A P4 5 |FHLMC Pool #780443 2.989% 03/25/33.. | .. | 03/01/2018. | PAYOWN..........coooerveerriereiriniins | eoereeienenisnniisnnees | e 48,669 | ........... 48,669 | ........... 48,620 ...48,601 (51: T [OOSR DRSSPSR - B IO IS 48,669 0 239 | 03/25/2033. | 1.....coovvvenee
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FHLMC Gold PC Pool #D49973 6.000%
31356B CJ 7 |03/1 .. | 03/01/2018. | Paydown 1,704 | e 1,704 | e 1,525 | oo 1,603 101 101 | o 1,704 |.... 0 18 | 03/15/2024. | 1......oovvvvnee
FNMA REMIC Ser 1990-64Z 10.000%
31358E MW 9 |06/25/2 .. | 03/01/2018. | Paydown 8,908 | .. 8,908 | ..ovvernene 9,999 | oo 9,162 (254) (V273 N 8,908 |.... (U I 164 | 06/25/2020. [ 1......ccconne.
FNMA REMIC Ser 1990-72B  9.000%
31358E RK 0 |07/25/2 .. | 03/01/2018. | Paydown 6,548 | ..ocvornven. 6,548 | ..oovornn. 6,393 | oo 6,488 60 (510 6,548 |.... 0 81 [07/25/2020. [ 1.......oovvenee
FNMA REMIC Ser 1990-83A 9.250%
31358E XG 2 |07/25/2 .. | 03/01/2018. | Paydown 3,248 | .. 3,248 18 18 3,248 |.... 0 50 | 07/25/2020.
FNMA REMIC Ser 1991-39J 9.000%
31358G PP 6 |05/25/2 .. | 03/01/2018. | Paydown 3,074 | .. 3,074 (52) 3,074 |.... 0 46 | 05/25/2021.
FNMA REMIC Ser 1991-56G 8.600%
31358G X4 4 |06/25/2 .. | 03/01/2018. | Paydown 4,072 | o 4,072 34 34 | 4,072 | ... 0 73 106/25/2021. | 1..evvrvernes
FNMA REMIC Ser 1991-73A 8.000%
31358H GT 6 |07/25/2 .. [ 03/01/2018. | PaYdOWN........oourvirrirrirrierinrinens [ e | evereeisnions 763 | oo 763 | oo 733 754 10 10 [ s 763 | ... 0 10 | 07/25/2021. | 1....cvvvvvrne
FNMA REMIC Ser 1991-92Z 8.500%
31358H XU 4 |07/25/2 .. | 03/01/2018. | Paydown 4749 | v 4749 | v 4,947 | oo 4,781 (32) (74 - 4749 | ... 0 67 [07/25/2021. [ 1.....ccovvvenee
FNMA REMIC Ser 1992-71X 8.250%
31358M P4 0 |05/25/2 .. [ 03/01/2018. | PaYAOWN.......couvvurriiririirirciiieies [ rverienereesnsinnines | coerereens 18,670 | coovvveneee 18,670 | coovvreneee 19,423 ...18,822 (152) (152) | 1oververrviennns | e 18,670 |.... 0 262 |05/25/2022. [ 1........covveuee
FNMA REMIC Ser 1992-49 CIL 7.000%
31358M WZ 3 |04/ .. | 03/01/2018. | Paydown 6,376 | ..ccvernnn 6,376 | ..ocvcrnnn 6,267 | .ooeriinannd 6,296 80 80 | oo 6,376 |.... 0 61 | 04/25/2022. [1....c.cvvverne
FNMA REMIC Ser 1992-124 PZ 7.000%
31358N 5B 4 |07/2 .. | 03/01/2018. | Paydown 6,258 | ..cvcrnenn 6,258 | ..o 6,439 | .o 6,306 (48) () 6,258 |.... 0 72 [ 07/25/2022. | 1...covvvrenne.
FNMA REMIC Ser 1993-115G  5.500%
31359B DN 4 |07/25/ .. | 03/01/2018. | Paydown 1,741 | e 1,741 | e 1,716 | v 1,726 15 15 | e 1,741 | ... 0 18 107/25/2023. [ 1...coovvvrrnnes
FNMA REMIC Ser 1993-119GA  6.500%
31359B  ZK 6 |07/25 .. | 03/01/2018. | Paydown . 20,556 | ..... 20,556 | .ocoonee. 20,286 ...20,423 133 LK - 20,556 |.... 0 247 1 07/25/2023. [ 1...ooovvernnes
FNMA ACES Ser 1997-M2 CI Z 7.125%
31359P DJ 2 |01/ .. | 03/01/2018. [ PAYAOWN......oocvvrvirernieirsninrieis | erveeerensssiisesssisennns | coveees 1,338,366 | ....... 1,338,366 | ....... 1,437,509 | ..o 1,406,115 | oo | e (LA | [ B (67,749) | oo | i 1,338,366 |.... 0. 23,760 [01/17/2037. | 1..coovirrrnes
FNMA REMIC Ser 1997-63 ZA  6.500%
31359Q LQ 5 |09/18 .. | 03/01/2018. | Paydown . 32,668 | .......... 32,668 | ........... 32,024 ...32,281 387 387 | s 32,668 |.... 0 346 |09/18/2027. [ 1.....ccoovvenee
FNMA REMIC Ser 1998-73 Cl MZ
31359V BH 5 |6.300% 10 .. | 03/01/2018. | Paydown 1,748 | oo 1,748 | o 1,792 | e 1,772 (24) (24) | v 1,748 | ... 0 18 1 10/17/2038. [ 1...ccovvvrnnes
FNMA REMIC Ser 1989-67D 9.000%
313602 3E 2 |10/25/1 .. | 03/01/2018. | Paydown 2,590 15 15 [ s 2,590 |.... 0 40 | 10/25/2019. [1....cvvvvirrne
FNMA REMIC Ser 1989-62G 8.600%
313602 W4 2 |10/25/1 .. | 03/01/2018. | Paydown 2,207 21 21 2,207 |.... 0 33 | 10/25/2019.
FNMA REMIC Ser 1990-35E  9.500%
313603 2H 4 |04/25/2 .. [ 03/01/2018. | PAYAOWN.......oouivrririrriiiniieniiens [ e | oevesseeinnins 947 | oo 947 | oo 946 941 L2 [T IO 5 | o 947 | ... 0 16 | 04/25/2020. | 1.......covevne
FNMA REMIC Ser 1990-41D 9.500%
313603 5 7 |04/25/2 .. [ 03/01/2018. | Paydown.........ccoovviieiiiinrineiieis [ e | e 17,198 | e 17,198 | oo 18,767 ..17,489 (290) (/230 I IO 17,198 | ... 0 283 | 04/25/2020. [ 1........ccvenee
FNMA REMIC Ser 1989-86E 8.750%
313603 GW 6 |11/25/1 .. | 03/01/2018. | Paydown 1,315 | e 1,315 | 1,274 | v, 1,303 12 12 | s 1,315 |.... 0 22 | 11/25/2019. | 1.
FNMA REMIC Ser 1989-90E 8.700%
313603  JJ 2 |12/25/1 .. | 03/01/2018. | Paydown 1713 | 1713 | s 1,700 | oo 1,703 9 | e | e 9 | o 1,713 | ... 0 24 112/25/2019. | 1.
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FNMA REMIC Ser 1990-1D 8.800%
313603 QH 8 |01/25/20 .. [ 03/01/2018. | PAYAOWN.......cvvmverrrrcirerierineeinens [ e | everseeisennnd 631 | oo (5K} I (T 621 626 A | e | e A | i 631 |.... 0 9 | 01/25/2020. | 1....cvvuvvvrne
FNMA REMIC Ser 1990-4Z 9.350%
313603 TW 2 |01/25/20 .. | 03/01/2018. | Paydown . 20,338 | v 20,338 | oo 22,364 ...20,556 (218) [VAL:) ) N 20,338 |.... 0 317 [ 01/25/2020. [ 1.......cvvvenee
313730  ZC 4 |FNMA Pool #304139 9.000% 01/25/25.... | .. | 03/01/2018. | PaydOwn.........cccovuvmrureviniiniiieis [ eveiiverierisniiniiinns | cvveseiisenienns 169 | oo 169 | oo 178 174 (5) (€] - 169 |.... 0 31 01/25/2025. | 1...cvovivnne
FNMA DUS Pool #377810 7.500%
31377H VB 5 |05/25/27 .. | 03/01/2018. | Paydown 31 31 31 31 | s e [ | e 0 { o [ e 31 |.. 0 05/25/2027. | 1..cvvvrirnns
FNMA DUS Pool #380814 6.030%
31377M AP 6 |12/25119 .. | 03/01/2018. | Paydown . 60,283 | ............ 60,283 | ............ 64,701 ...60,692 (409) (409) [ .ooverveerreirer | e 60,283 |.... (U IO 607 [12/25/2019. [1...ovvvrinnee
FNMA DUS Pool #386237 4.950%
31377T BE 5 |06/25/19 .. | 03/01/2018. | Paydown 9,509 | .. 9,509 | .oovvin. 9,922 | v 9,524 (15) (L)) - 9,509 |.... 0 79 | 06/25/2019. | 1o
FHLMC REMIC Ser 3756 CI PB  4.000%
3137A2 NK 3 [12/1 .. [ 03/01/2018. | PAYAOWN......ccooererrirreieireiieninees [ e | coeneen 442,805 | ......... 442,805 | ......... 422,602 437,653 5,152 5,152 | ovvoeiieeineies | e 442,805 0| e 3,390 | 12/15/2037. | 1.cvorcirnnvns
FHLMC REMIC Ser 3786 CIEB 4.000%
3137A5 R7 1 |08/1 .. [ 03/01/2018. | PAYAOWN......ccoourevrireieireiierinees [ e | coevee 272,105 | .......... 272,105 | .......... 271,773 272,281 (176) (GIL) ) IR IS 272,105 08/15/2035. | 1....cvvurvrncs
31381L  NY 9 | FNMA Pool #464007 6.650% 01/25/28.... |.. | 03/01/2018. | PaydOWN........ccccvvvervenrrenerirnniinenne | verernrernneinnrnennenes | cerereenen 10,031 [ s 10,031 | coovrrinee 12,839 ...12,226 (2,195) (2,195) 01/25/2028.
3138A8 D6 0 |FNMA Pool #AH6424 4.000% 02/25/41... |.. | 03/28/2018. | Basis Adjustment . ..6,496,232 170,370 0 02/25/2041.
3138A8 F4 3 |FNMA Pool #AH6486 4.000% 03/25/41... |.. | 03/01/2018. | Paydown 152,875 | wovvvenee 152,875 153,907 153,885 | .o | v (1,010) [ oo (1,010 03/25/2041.
3138AE  J8 7 |FNMA Pool #AI1186 4.000% 04/25/41..... .. [ 03/01/2018. | PAYAOWN......ccoourerrerrireinerieninees [ eorneirneeiinsiseriienies | coeeea 437910 | .......... 437,910 | .......... 440,861 440,800 (2,890) (2,890) | .oouvrrerrrirees | e 437,910 04/25/2041.
3138MC  3U 6 |FNMA Pool #AP8910 3.500% 10/25/42.... | .. | 03/01/2018. | Paydown 238,144 | L 238,144 | .......... 240,526 240,377 (2,233) (202 ) N O 238,144 10/25/2042.
3138W9 GP 9 |FNMA Pool #AS0205 3.000% 08/25/43.... | .. | 03/01/2018. | Paydown L A8312 | 48,312 | oo 45,813 ...45,980 2,332 2,332 08/25/2043.
3138W9 KQ 2 |FNMA Pool #AS0302 3.000% 08/25/43.... | .. | 03/01/2018. | Paydown ..213,038 213,038 | .. 202,020 202,805 e | ..10,233 08/25/2043.
3138W9 LM 0 |FNMA Pool #AS0331 3.000% 08/25/43.... | .. | 03/01/2018. | Paydown . 58,587 | .ovvvrnen 58,587 | .ovvvrnenn 55,557 ...55,768 2,819 2,819 08/25/2043.
3138WE NA 3 |FNMA Pool #AS4884 3.000% 05/25/45.... | .. | 03/01/2018. | PaydOWN.........cooveeverirenrineirnniinins [ e | coverie 885,066 | ......... 885,066 | .......... 894,262 893,837 (8,771) (8,771) 05/25/2045.
3138WE RA 9 |FNMA Pool #AS4980 3.000% 05/25/45.... | .. | 03/01/2018. | PYAOWN.........ovverevrrirererrerireriinens [ eorveirneninsinenienins | erneins 986,135 | .......... 986,135 | .......... 991,210 990,994 | ..o | e (4,858) [ ..o [ e (4,858) 05/25/2045.
3138WE VB 2 | FNMA Pool #AS5109 3.500% 06/25/45.... | .. | 03/01/2018. | PAYAOWN........oveivriveiinieierinniiens | eveersnsseiensssisnees | evveees 1,033,176 | ....... 1,033,176 | ....... 1,069,176 | ....c...... 1,067,949 | ..o | e (34,773) RPN I (34,773) 06/25/2045.
3138WF B6 2 |FNMA Pool #AS5460 3.500% 07/25/45.... | .. | 03/01/2018. | PYAOWN.........ovveevrrireierrerierinens [ eorveerneninsineniienins | cvveeenes 789,920 | ......... 789,920 | .......... 823,121 821,879 | .o | s (31,959) v | s (31,959) 789,920 07/25/2045.
3138WF NY 8 | FNMA Pool #AS5806 3.000% 09/25/45.... | .. | 03/01/2018. | PaydOwn.........cccoveveirinriveiimriinens [ e | v 398,720 | ......... 398,720 | ......... 402,178 402,016 (3,296) (I 1) ) RIS IR 398,720 09/25/2045.
3138WW BR 9 |FNMA Pool #AT8147 3.000% 07/25/43.... | .. | 03/01/2018. | Paydown . 36,932 | oo 36,932 | oo 35,772 135,838 | .o | s 1,094 | s [ e 1,094 36,932 07/25/2043.
3138X0 Y2 8 |FNMA Pool #AU1628 3.000% 07/25/43... |.. | 03/01/2018. | PaydOWN........cccvemrvvermmrnrirernrneiies | everivirneinernsissirenes | cvveenns 120,028 | .......... 120,028 | .......... 113,820 114,242 5,786 5,786 | .o | e 120,028 07/25/2043.
3138X0 Y5 1 |FNMA Pool #AU1631 3.000% 07/25/43... | .. | 03/01/2018. | Paydown . 96,322 | ..ocovrnen 96,322 | ..ocovnnen 93,296 ...93,502 2,820 2,820 07/25/2043.
3138X0 Y6 9 |FNMA Pool #AU1632 3.000% 07/25/43... | .. | 03/01/2018. | PaydOWN..........cccvvmiviiiiirinninniins | ceviveriesisniisiisnies | v 449,551 | .......... 449,551 | .......... 429,369 430,704 | ..o | i 18,848 | ..o 07/25/2043.
3138X2 VU 5 |FNMA Pool #AU3326 3.500% 07/25/43... |.. | 03/01/2018. | PAYAOWN........ccovvvurvreerinineineiinns | cerierireeernemssnisenes | evenneenns 760,807 | ......... 760,807 | .......... 768,415 T L T R R (G4 A R PR (T4 A ) SRS IS 760,807 07/25/2043.
3138X3  CJ 9 |FNMA Pool #AU3672 3.500% 07/25/43... | .. | 03/01/2018. | Paydown 3,768 | .. 3,768 | oo 3,805 | oo 3,802 (35) 3,768 07/25/2043.
3138X3 EJ 7 |FNMA Pool #AU3736 3.000% 08/25/43... | .. | 03/01/2018. | PAYAOWN........ccoervrmrvreeririririneiinne | cerierireeerseessennenes | everveenns 404,170 | .......... 404,170 | .......... 391,476 392,343 | .o | e 11,826 | oo | e 11,826 | s | v 404,170 08/25/2043.
3138YH U2 4 | FNMA Pool #AY4200 3.000% 05/25/45.... | .. | 03/01/2018. | PAYAOWN.........ccoriiiiniinriicniinis | onvisniieiiesissiienns | evvienns 598,722 | .......... 598,722 | .......... 602,090 601,899 (3,177) 05/25/2045.
3138YK HF 3 | FNMA Pool #AY5629 3.000% 06/25/45.... | .. | 03/01/2018. | Paydown . 38,604 | ............ 38,604 | ............ 38,742 ...38,741 (137) 06/25/2045.
FNMA REMIC Ser 2001-47 ZK  6.500%
313920 XA 3 |09/25 .. | 03/01/2018. | Paydown 4,984 (95) 4,984 | ... 0 55 [09/25/2031.
FNMA REMIC Ser 2001-W2 CI AF6
313920 XZ 8 |6.589% 1 .. | 03/01/2018. | Paydown 4,171 (14) 4171 | ... 0 58 | 10/25/2031.

FHLMC REMIC Ser 2489 CI PE  6.000%
31392R  YX 3 |08/ .. [ 03/01/2018. | PaYdOWN.........ovvirirriiciriniiinnis [ ey | e 45210 | ............ 45210 | ............ 44,968 ...45,010 201 201 | | s 45210 | .... 0 394 | 08/15/2032. | 1.........cc0eec.
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FHLMC REMIC Ser 2478 JF  6.000%
313921 WT 0 |08/15/2 . 103/01/2018. | PAYAOWN. ..o | corerinirinenienineens | cevveniens 13,081 | covvrrrnee 13,081 | oo 13,625 ...13,204 (123) (5] ) IR ISR 13,081 (U I 133 | 08/15/2022. [ 1...ccorcvenevens
FNMA REMIC Ser 2003-38 CI MP
31393A 2V 8 |5.500% 05 .1 03/01/2018. | Paydown 82,219 | ... 82,219 ...82,384 (164) (164)| ... 82,219 0 05/25/2023. | 1
FNMA REMIC Tr Ser 2003-W6 1A41
31393B T4 7 |5.398% .1 03/01/2018. | Paydown 53,015 | ..... 53,015 | oo 53,429 ...52,896 119 119 | e 53,015 (U I 494 | 10/25/2042. | 1......cvvvvnee
FHLMC REMIC Ser 2773 CICD  4.500%
31394W  CK 2 (04/1 .1 03/01/2018. | Paydown 28477 | oo 28,477 | oo 25,803 2T 418 | e | s 1,058 | oo [ v 1,058 | .o 28,477 (U I 186 | 04/15/2024. [ 1.....ovvvnece.
FNMA REMIC Ser 2011-30 CILC  3.500%
313978 KV 5 |12 .. | 03/01/2018. | Paydown 550,912 | .......... 550,912 | .......... 543,430 548,612 | oo | eererernen2y300 | [ e 2,300 | e | e 550,912 0 2,989 | 12/25/2036. | 1.....ocvvvevn
31403A WY 7 |FNMA Pool #743263 3.500% 10/25/18.... | .. | 03/01/2018. | Paydown 5,708 5,708 5,708 0 33 |10/25/2018. | 1....
31408G KD 8 |FNMA Pool #850892 5.000% 10/01/35.... | .. | 03/01/2018. | Paydown 1511 | 1,511 1,511 0 12 110/01/2035. | 1....
31408) BM 2 | FNMA Pool #852444 5.000% 10/01/35.... |.. | 03/01/2018. | Paydown 7676 | oo 7,676 7,676 0 76 | 10/01/2035. | 1...covvennens
31409Y L6 2 |FNMA Pool #882449 5.000% 01/25/36.... |.. | 03/01/2018. | Paydown 2,183 2,183 2,183 0 18 | 01/25/2036. | 1....
3140E2 4V 0 |FNMA Pool #AZ9835 3.000% 09/25/45.... | .. | 03/01/2018. | Paydown 650,397 645,046 0 | e 2,963 | 09/25/2045. | 1....
3140E6 WA 6 |FNMA Pool #BA2440 3.000% 11/25/45.... | .. | 03/01/2018. | Paydown 271,145 | e | e @ T19) s e (B T19) | i | e 266,425 0 | e 1,899 | 11/25/2045. | 1.......cccovnce
3140J5 LM 9 | FNMA Pool #BM1231 3.500% 11/25/31... | .. | 03/01/2018. | PAYAOWN.........cvvueremrirericiineieninns | veeerseessseisensesienes | cvvees 1,106,948 | .......1,106,948 | ....... 1,153,604 | ...ccooone 1,152,582 | .ovvoriicris 1,106,948 0| e 6,311 | 11/25/2031.|1....
31412W  TB 2 |FNMA Pool #937146 6.500% 05/25/37.... |.. | 03/01/2018. | PAYAOWN..........evueivecrinrinriireniiine [ o | everreienien 3671 [ o361 [ e 367 367 361 0 4 |05/25/2037. [1....
31413H G3 6 |FNMA Pool #945818 6.000% 07/25/37.... | .. | 03/01/2018. | Paydown 8,168 | ..o .8,168 | o 8,196 | oo 8,193 8,168 0 82 [07/25/2037. [ 1....cccoverenee
31417D LN 1 |FNMA Pool #AB6632 3.500% 10/25/42.... | .. | 03/01/2018. | PaydOWN........ccevvriveririnrireirmriinnns [ e | coverie 632,312 | ..........632,312 | ......... 661,556 660,439 632,312 0 3,376 | 10/25/2042. | 1....
31417G  ZX 7 |FNMA Pool #AB9757 3.500% 06/25/43.... | .. | 03/01/2018. | PaYdOWN.........cvvererrerrriieirneriienes | everiererseersseisnsines | evenns 3,349,411 3,382,905 3,380,503 ..3,349,411 0 ... 21,350 |06/25/2043. [1....
314188 SY 3 |FNMA Pool # MA2334 3.500% 07/25/45.. | .. | 03/01/2018. | PaydOWN........cccvvmuvvermmrneiiernnneiies | everivirneirerssiseirenes | cvvenenns 271,209 | .........271,209 | .......... 280,044 279,734 | ovvvvieeeee | ereeeeenn(8,525) [ s | eveerieeeen(8,525) [ v | e 271,209 0| 1,544 [ 07/25/2045. | 1.....ccovvnee.
31419B CT 0 |FNMA Pool #AE0981 3.500% 03/25/41.... | .. | 03/01/2018. | PAYAOWN........ccorveurerrirnrineinneiinns | cerrerireeissessssisenes | eeeseeenns 169,529 ...174,501 174,416 169,529 0 932 |03/25/2041.
31419L 3D 3 | FNMA Pool #AE9795 3.500% 11/25/40.... | .. | 03/01/2018. | Paydown 37,319 | e 37,319 | 39,165 ...39,132 37,319 0 219 | 11/25/2040.
391577 LS 0 |Greater AZ Dev Auth Rev Infrastructure S.. | .. | 03/28/2018. | Basis Adjustment 1,218 | .........465,000 | ...ccccoonnee 1,218 1,218 0 08/01/2024.
455057 CR 8 |Indiana St Fin Auth Rev St Revolving Fd.... | .. [ 02/01/2018. | MAtUMItY.........cccvvvererierenreniiiininnns [ e | e 2,500,000 | .......2,500,000 | ....... 2,742,650 2,502,122 (2,122) (2,122) | .... 2,500,000 0. 65,625 |02/01/2018.
455057  XJ 3 |Indiana St Fin Auth Rev St Revolving Fd.... | .. [ 02/01/2018. | MAHUFtY...........coemsrmrrrrrerevermriissnseeees [ eereevviviisissssseeeenns | o 5,800,000 | ....... 5,800,000 | ....... 6,277,768 5,810,022 | .ooovvvverirerires | v (101077 | [ B (10,022) | ... B I 5,800,000 0. 145,000 | 02/01/2018.
544445 BY 4 |L .. | 03/28/2018. | Basis Adjustment 22,607 | ....... 1,000,000 | ............ 22,607 | oo | e | e | e | e (01 I 22,607 0 05/15/2034.
594712 QH 7 |Michigan St Univ Rev Ref Gen Ser C 5.0. |.. | 02/15/2018. | MAtUFity.........cccrvvrmrernerererinrenennns | veverneessssiserssenienes | cvvn 2,370,000 | ....... 2,370,000 | ........ 2,691,775 2,375,649 | oo | i (5,649) [ ..oovererieinne 2,370,000 0 59,250 | 02/15/2018.
60636U BR 9 |Missouri St Env Impt Engy Rev Preref St... | .. | 01/01/2018. | MALUFIY........c.oevvvvviereriiriirieriieiinns | errersisseiensniseees | vveennnns 10,000 | .ocvrrenee 10,000 | .ocvrenee 10,446 210,000 [ [ [ | e 0| v | 10,000 0 250 | 01/01/2018.
60636U BY 4 |Missouri St Env Impt Engy Rev Unref StR. | .. | 01/01/2018. | MAEUFItY..........evvrerereereriserirciirenis [ everieeineenseeiseines | vveene 6,490,000 | ....... 6,490,000 | ....... 6,791,735 6,490,000 | ..oovercerrrinns [ e [ e | e 0 { oo | s 6,490,000 0. 162,250 | 01/01/2018.
Monroe Cnty NY Auth Aprt Rev Ref AMT
610749 CB 7 |Cre o+ [ 01/01/2018. | MAEUIIEY. ..o [ eoerieeerseessnisenies | veeene 5,970,000 | ....... 5,970,000 | ....... 6,538,762 5,970,000 | ..ovouvererererene [ crrrerirerineennenns | e | e 0 { oo [ e 5,970,000 0. 175,369 | 01/01/2018. | 1FE............
650034 X9 7 |New York St Urban Dev Corp Rev St Pers || .. | 03/15/2018. [ MAUIY.........cccrvrvrvrrernrirernnieienins | vevveereninsieneeniieninns | v 4,000,000 | ....... 4,000,000 | ....... 4,599,800 | ........... 4,012,059 | .oovrvvrerivnns | v [QPZALSES) | [ I (12,059) [ oo | veererins 4,000,000 0 .. 110,000 | 03/15/2018. [ 1FE............
North Carolina Hsg Fin Agy Rev LBASS
658207 HG 3 |AMT ..101/01/2018. | Call  100.0000..........ccoemrrrmrirenes [ eorrrirmriiennireivenines | e 295,000 | ......... 295,000 | ......... 295,000 295,000 | ..ovveeriierirenns | e v | e 0 | e | 295,000 0| e 7,523 | 07/01/2027.
665250 AL 0 |Northern IL Mun Pwr Agy Rev Prairie St P. |.. | 01/01/2018. |[Redemption ~ 100.0000..........cccee | vevereervermrererererenes | cevee 5,075,000 | ....... 5,075,000 5,227,504 5,075,000 5,075,000 0. 126,875 | 01/01/2022.
837227 YJ 0 |South Central CT Rev Ref Twentieth Ser A | .. | 03/28/2018. | Basis Adjustment 53,498 | ....... 1,000,000 | ............ 53,498 53,498 0 08/01/2020.
938782 DP 1 |Washington DC Met Area Trn Rev Ser A 5| .. | 03/28/2018. | Basis AJUSIMENL...........ccorvrerncernies | vererneervrisernerienes | v 14,965 | .......... 500,000 | ...ocvvnee 14,985 | oo [ | cevvserineninninee | overneneineenne | eoeernenenennens0 [ e | e 14,965 0 07/01/2020.
947628 AL 7 |Weber Basin UT Wir Rev Conserv Dist Wtr| .. | 03/28/2018. | Basis Adjustment...........c.ccoovviianns | vorvnrisnicnnicssiiinn | oo 15,651 | .oovvenes 500,000 | ............ 15,651 15,651 0 10/01/2020.
3199999. Total - Bonds - U.S. Special Revenue and Special A MS. oot | ceend 67,202,800 | ..... 77,817,545 | ... 71,318,774 | ........ 67,210,619 | .ot 0] . (354,306) | ...ovveeend 0 67,202,800 | ..ovvnrienn 0 i {1 I 0 |..1,362,573 XXX
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Bonds - Industrial and Miscellaneous
000000 00 O |Norweigan Cruise Line Corp Term Ln B Nt. | .. | 03/28/2018. | Redemption  100.0000, 3,125 | .. 3125 | o 3T | 3,118 A (O U [ O 3125 | ... 0 31 [10/05/2021. | 3FE............
PHNTM Holdings Inc Incremental Term Ln
000000 00 O |N .. | 03/29/2018. | Redemption  100.0000. 4,637 | oo b837 | 4591 | 4,591 1 46 47 | ... 4,637 |.... 0 79 | 01/27/2023.
000000 00 O |US Foods Inc Term Ln Nt 1 4.148% 06/27| .. | 03/29/2018. | Redemption ~ 100.0000..........cccccee | corvrrrivimirmnivcirens [ o 48,067 ..48,312 23 (268) (245) | .... 48,067 | .... (U 492 | 06/27/2023.
000000 00 O |BeyondTrust Software Sol Inc Term Ln Nt..|.. | 03/21/2018. | Tax Free Exchange . 21,213 ...21,193 6 14 20 | 21,213 | ... (V] I 428 | 11/21/2023.
000000 00 O |BeyondTrust Software Sol Inc Term Ln Nt..| .. | 03/29/2018. | Redemption  100.0000 . 21,683 470 A70 | oo 21,683 |.... 0 46 | 11/21/2023.
Wrench Group LLC Term Ln Nt 1 7.750%
000000 00 O |1 .. | 03/29/2018. | Redemption  100.0000. 2,770 | .. 2,770 | v 2,706 | oo 2,707 64 64 | ..o 2,770 | ... 0 43 | 12/15/2023. | 2FE............
OTG Management LLC Incremental Term
000000 00 O |LnN .. | 03/30/2018. | Tax Free EXchange..........cccceovurves | covermrevirmneeiinnniiinns | e 116,458 | .......... 116,458 | .......... 18,458 | oo | oveeriseniinneies | e | coeneineneinenes | e (U ORI 116,458 |.... 0 [ 786 | 01/26/2024. | 3FE............
ACE Securities Corp RMBS Ser 2006-SL1
004421 VE 0 |Cl .. | 03/26/2018. | PaydOWN...........cveerrirrirnriiieries [ e | e 72,395 | oo 72,395 | oo 47,327 AT 327 | | 25,068 [ ...coovviirninne 0 09/25/2035. | 1FM...........
00449# AJ 4 |Accruent LLC Incremental 1st Lien DD Nt.. | .. | 01/31/2018. | Tax Free Exchange .17,364 .17,448 . 17,361 . A7,274 89 1 0 07/28/2023.
00449 AK 1 |Accruent LLC Incremental 1stLien TL 6... .. | 01/31/2018. | Tax Free Exchange . ..12,069 12,213 ..12,058 ...12,068 2 0 07/28/2023.
00449 AK 1 |Accruent LLC Incremental 1st Lien DD Nt.. | .. | 03/29/2018. | Redemption ~ 100.0000 . 29,661 | ...........29,661 | ............29,433 228 0 07/28/2023.
00764M BT 3 |Aegis ABS Trust RMBS Ser 2004-2 CI M1. | .. [ 03/26/2018. | PAYAOWN...........ccoocervemmmiimeriiienies [ coviireiienniiineiiiiens | v 123,634 | .......... 123,634 | .......... 113,125 115,785 | oo | e 7,849 | oo | e 7,849 | oo | e 123,634 |.... 0 06/25/2034.
Alameda Cnty CA CTL Ser 2002-A
01082# AA 3 |7.500% .. | 03/15/2018. | Redemption ~ 100.0000..........ccoco. | covererrrermrrririreiirinns | o 102,576 | .......... 102,576 | .......... 108,731 104,311 | oo | e (1,734) | oo [ e (1,734) | oo | e 102,576 |.... (U I 1,285 | 06/15/2021. | 1......cccooeuuce
01877K AB 9 |Alliance Pipeline LP SrNt 6.996% 12/3.... |.. | 01/11/2018. | Redemption ~ 100.0000...........cocc. | wovvrvreremmreinniiiinnies | v 120,000 | ..........120,000 | ..........124,307 120,788 (788) 0 12/31/2019.
02150F AA 8 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2018. | Paydown . 27,698 | ..o 29,657 | ..oovvvenne 25,281 ..24,732 549 | o | e | errnernenennnnD49 | i | 25,281 | i [ 2417 | v 2417 | 292 | 05/25/2037. | 4FM...........
02150W AB 9 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2018. | PAYAOWN. ........cuvvriveririeierneinnns | ereersnisseensniinees | cerineens 791,590 | .......... 798,147 | .......... 744,617 TAABNT | oo | v | v | e [ | e TAA617 | e | et 46,973 | ......... 46,973 | ......... 4,347 | 03/25/2047. [ 1FM...........
American Airlines Inc LBASS EETC Ser
02376T AC 2 (201 .| 01/15/2018. | Redemption ~ 100.0000.........cccvve. | vovrererrerrrermrirerinns | cerverenns 189,009 | .......... 189,009 | .......... 194,855 191,586 (2,576) (VY0) | I I 189,009 |.... (V1 5,292 | 07/15/2020. | 3FE............
American Airlines Inc LBASS EETC Ser
023772 AB 2 |201 .| 01/15/2018. | Redemption ~ 100.0000.........cccvue. | vorrermrrerivernrirerinns | cerveieens 129,046 | .......... 129,046 | .......... 122,582 124,520 | ..o | s 4,527 | o | e 4527 | oo | e 129,046 0 2,581 | 07/15/2025. | 1FE............
American Airlines Inc LBASS EETC Ser
023778 AC 0 |201 .. | 03/22/2018. | Redemption  100.0000.........cccow. [ vorrermrimmirerirerirns | coerianes 595,031 | .......... 595,031 | .......... 595,031 595,031 | .ooiveriiieriieies | eevrreeriienieeiiees e | e (U RO RO 595,031 |.... 0. 13,091 | 09/22/2023. | 2FE............
023770 AB 0 |American Airlines Inc LBASS PTC Ser 2013 .. | 01/15/2018. | Redemption  100.0000, 558,880 (2,025) (2,025) ... B [ 556,855 |.... 0. 13,782 | 01/15/2023.
02666Q D7 5 |American Honda Fin Corp Nt 7.625% 10/0] .. | 03/28/2018. | Basis Adjustment 701 ... 0 10/01/2018.
02932) AG 2 |American Rock Salt Co 1st Lien Term Ln N | .. | 03/21/2018. | Redemption ~ 100.0000..........ccccce | corvvervrmerverrnrirnnns | -...20,711,872 | .....20,711,872 | .....20,656,415 | ......... 20,657,693 | ...covvevieriiiis | o 54,179 | .o e DT | | s 20,711,872 0 ... 335,965 | 05/20/2021.
03040W AL 9 | American Water Cap Corp Sr Nt 3.400% 0] .. | 03/28/2018. | Basis Adjustment. 0 03/01/2025.
030728 KH 7 |10 .. | 03/26/2018. | Paydown 311,054 8,372 0 942 | 12/25/2033.
Ameriquest Mtg Sec Inc RMBS Ser 2005-
030728 ZK 4 |X1 .. | 03/26/2018. | Paydown..........ccovvveirinrinciinniienis [ e | i 309,560 | ......... 309,560 | ......... 298,145 308,015 | ..o | e 1,545 | i [ e 1,545 | e | e, 309,560 0 [ 1,236 | 03/25/2035. | 1FM...........
Amresco Resdtl Sec Mtg Loan RMBS Ser
03215P BN 8 |199 .. [ 03/01/2018. | PaydOown.........ccovvvviriirisrineiiei [ e | e 11,824 | ..o 11,824 | .o 11,663 11,762 61 B1 | s | e 11,824 | ... 0 98 | 03/25/2027. | 1FM...........
Amresco Resdtl Sec Mtg Loan RMBS PTC
03215P DN 6 |Ser .. [ 03/01/2018. | PAYAOWN. ... [ eevineniinssiiessiinees | ceveviseeesines 208 | oo 208 | oo 208 207 LI TR R L I 208 |.... 0 2 | 08/25/2027. | 1FM...........
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls Tr CTL 6.3. |.. | 03/15/2018. | Redemption ~ 100.0000 . 54,852 | ........... 54,852 | ............ 54,852 254,852 [ [ [ | e (U 54,852 |.... 0 581 | 02/15/2025. | 1................
Anheuser-Busch InBev Widwdinc Co Gtd
03523T BE 7 |Nt .. 1 03/19/2018. | Call  103.9360.........ccccoocrmrveraris | o | 31,180,800 | ..... 30,000,000 | ..... 29,984,186 | ......... 29,997,739 451 451 | e | s 29,998,190 | ...coovvvivrris | e 1,810 | s 1,810 | ..2,756,633 |01/15/2019. | 2FE............
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03525@ AA 6 |Animal Supply Company Term Ln Nt 1 9.0|.. | 03/02/2018. | Redemption ~ 100.0000..........cccoes | corvrermmrermmrimnnrirns | cevenne 1,400,000 | ....... 1,400,000 | ....... 1,372,251 | oo 1,302,545 23,704 23,704 1,400,000 0 26,351 | 12/15/2021.
03525@ AA 6 |Animal Supply Company Term Ln Nt 1 9.0| .. | 01/31/2018. | Tax Free EXChange..........ccouveveers [ wverrreeirneeneniisnines | woverircens 73,751 | oo 75,000 | ..ocooneee. 73,500 ..13,729 22 22 ...73,751 (U I 702 |12/15/2021.
040104 MF 5 |Argent Securities Inc RMBS Ser 2004-W11 | .. | 03/26/2018. | PAYAOWN..........ccovriiiimrinriieniiniins | oreissiivesiesisnienns | o 654,672 | .......... 654,672 | .......... 624,497 635,328 | ..o | e 19,344 | oo | s 19,344 | oo | e 654,672 0| e 3,125 | 11/25/2034.
04433H AE 1 |Ashland Global LLC TermLn BNt2 4.10. .. [ 03/29/2018. | Redemption  100.0000, 3,250 3,250 | oo 3,250 | v 3,250 | cvvrrereernnines [ e | e | e (V1 IR 3,250 0 29 | 05/25/2024.
Asset Backed Securities Corp RMBS Ser
04541G GB 2 |20 . [ 03/26/2018. | PAYAOWN.......coomvvrrerrercrierieniinens [ e | eoveenees 321,737 | e 321,737 | oo 308,955 311,222 | e | e 10,515 | ovvoeeeriens | e 10,515 | v | o 321,737 0 | e 1,439 | 11/25/2033. | 1FM...........
Asset Backed Securities Corp RMBS Ser
045416 UN O(20 .. | 03/26/2018. | PAYAOWN.......coorvrrererrirircircrinnns [ eererieeesnensssninernes | vveens 1,426,392 | ....... 1,426,392 | ....... 1,233,829 | .cooveeene 1,365,831 [ .ververvrinene | e 60,561 | oo [ reeernendB0,561 [ oo | e 1,426,392 0 | e 4,659 | 11/25/2035.
04964R AM 8 |2.67 .. [ 01/16/2018. | PaydOWN...........cveerrieriireriiienies [ v | e 1,707,411 | ... 1,707,411 | ... 1,707,411 1,707,411 ..1,707,411 0. 10,076 | 07/16/2025.
05501T AC 3 |TGGT Holdings (Azure) LLC 1st Lien Term | .. | 03/29/2018. | Redemption ~ 100.0000 437,818 437,818 431,251 395,131 | ........ 41,348 .437,818 0 11/18/2018.
B&G Foods Inc New Term Ln B Nt 1
05508T AT 9 |4.877 . 103/19/2018. | Redemption ~ 100.0000.........ccoow. | vorrerrvenmrrerirenirns | woverrens 728531 | .......... 728531 | .......... 734,491 | oo 733,084 | .......... 1,282 | oo (5,835) [ .ooovvvrririns [ e (4,553) | oo | v 728,531 0 | e 5,105 | 11/02/2022. | 3FE............
BJs Wholesale Club Inc CTL (HG Bowie
05549@ AA 3 |Rea .. | 03/15/2018. | Redemption  100.0000. 72,982 | oo, 72,982 ..73,686 ..73,211 (230) (230) 0 847 |05/15/2022.
06053F AA 7 |Bank of America Corp SrNt 4.100% 07/2 |.. | 03/28/2018. | Basis Adjustment. 16,082 | ....... 1,000,000 ..16,082 0 07/24/2023.
Bank of The West Auto Tr LBASS Ser
064229 AA 5 |2017- . 103/15/2018. | PAYAOWN.......coouvvrireiicrieriiciinne [ e | s 5,934,672 | ....... 5,934,672 | ....... 5,934,672 5,934,672 | .ooooevecrrerins [ e | e | e 0 { oo | e 5,934,672 0. 13,394 | 10/15/2018. | 1FE............
Bayview Opport Mast Fund Trust RMBS
07331Q AA 5 |Ser .1 03/28/2018. | PAYAOWN.......covnirrierrireiierierinens [ coneirieeiississnieninns | ceeeenn 622,475 | .......... 622,475 | .......... 640,590 638,953 | ...oovrieirenis | s (16,478) | oovvrrercrres [ e (16,478) | ..vovvereercrens | e 622,475 0 | e 4,009 |06/28/2053. [ 1FM...........
Bayview Opport Mast Fund Trust RMBS
07331Y AA 8 |Ser . 1 03/28/2018. | PAYAOWN.......coouvrrirrinciierieninens [ e | coeeinn 209,953 | .......... 209,953 | .......... 215,320 215,033 | oo | e (5,081) [ coonvereerreins [ e (5,081) | coonvrrerrreirnees | eevrrerineens 209,953 0| e 1,228 |01/25/2055. | 1FM...........
Bayview Opport Mast Fund Trust RMBS
07332B AA 7 |Ser .. | 03/28/2018. | Paydown 223,359 | .......... 223,359 | .......... 224,802 224748 | .o | e (1,390) [ .ooovernrreins [ s (1,390) | cvooeerrereriens | e 223,359 0 | e 1,053 |03/28/2057.| 1FM...........
07384M 7C 0 |2005- .+ | 02/01/2018. [ PAYOWN......ovvvrerirerrieiininsieis | erveeerenssiesessssnennns | coveees 1,187,828 | ....... 1,187,828 | ...... 1,198,964 | ........... 1,187,433 395 395 | e | e 1,187,828 0 [ 7,249 | 03/25/2035. | 1FM...........
07386H MD 0 |Bear Stearns Alt- A Tr RMBS Ser 2004-10. | .. | 03/26/2018. | PaydOWN.........ovvuevrmireeriereinriinens [ eorneerenissineriieninns | coveeees 231,245 | .......... 231,245 | .......... 218,094 218,094 | ..o | e 13,151 | v | s 13,151 [ e | e 231,245 0 923 |09/25/2034. [ 1FM...........
Bear Stearns Comml Mtg Sec CMBS Ser
07388Q AH 2 |2007 . 103/01/2018. | PAYAOWN.......covmvrrririrerierierinens [ coveererissinenienins | eveeinn 653,462 | ......... 653,462 | ......... 583,323 583,323 | ..ovverireririens | e 70,139 | oo | v 70,139 [ coveverireriiees | cevreeieens 653,462 0 | e 9,287 | 06/11/2050. | 1FM...........
Bear Stearns Mtg Tr RMBS Ser 2007-SL1
07401P AA 2 |CI .. | 03/26/2018. | PaydOWN.........vvvrvereriirineireriienes [ everirneerneeiesnrnerines | coreennens 13176 | i 13,176 | i 5,724 | s BT24 | oo v [ e | e (1 TR ISR 5724 | oo | v 7452 | v, TA52 | v 42 |03/25/2037.
08579 AT 9 |Berry Plastics Corp Term Ln M Nt 1 3.9... | .. | 02/12/2018. | Tax Free Exchange 540,716 2,387 (93) 2,294 . 0 | s 3,532 | 10/01/2022.
08579J AT 9 |Berry Plastics Corp Term Ln MNt2 4.3... |..| 02/12/2018. | Tax Free Exchange v 842,206 | ..........835,771 838,644 3,703 (142) 3,561 ..842,206 0 3,991 | 10/01/2022.
08579 AU 6 |Berry Plastics Corp Term Ln NNt 1 3.9....|.. | 02/12/2018. | Tax Free EXChange........ccccvvurevrvins | wovvevrermnevenernriverinns | e 8,190,997 | ....... 8,142,339 8,169,343 22,480 (827) [ verevrvervenns | verrereeen 21,883 | s | v 8,190,997 0 53,373 | 01/19/2024.
08579J AY 8 |Berry Plastics Corp Term Ln RNt2 3.7....|..| 03/29/2018. | Redemption ~ 100.0000 20,510 | oovrerneen 20,510 . 20,510 0 36 |01/19/2024.
08579 AY 8 |Berry Plastics Corp Term Ln RNt 1 3.7....| .. | 03/12/2018. | Tax Free Exchange 20,510 | ..... 20,510 | ............20,510 . 20,510 (/1 114 | 01/19/2024.
095560 AQ 1 |Blue Hill CLO Ltd CLO Ser 2013-1A CI AR. | .. | 01/16/2018. | PAYAOWN.........cvorevemrercrierinerneenne | veverneesseiserinenienes | ceves 5,731,423 | ...... 5,731,423 | ...... 5,731,423 5,731,423 | oo [ e | e | e (1 TR ISR 5,731,423 0. 37,191 | 01/15/2026.
101137 AM 9 |Boston Scientific Corp SrNt 2.650% 10... | .. [ 03/13/2018. | Call ~ 100.2920.........ccccoovrverrures | e | e 10,029,200 | ..... 10,000,000 | ....... 9,995,400 9,999,337 172 172 | e | v 9,999,508 | ....ooourriirries | e 492 | i 492 | ... 148,450 | 10/01/2018.
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AB 9 |Le . 102/15/2018. | Redemption ~ 99.9946..........coce. | cvvvenvrmniiineiieiins | v 321,333 | ... 321,351 | . 321,351 321,351 (18) (UL ) IR ISV 321,333 0. 10,059 | 02/15/2023. | 1....coovvvnne
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AC 7 |Le .| 01/15/2018. | Redemption ~ 100.0000.........c.coov. [ vorrrermrrrrmiienrirerires | covriins 238,558 | ........ 238,558 238,558 | ..uiircrierieies e | e | e 0 | oo | s 238,558 0| e 7,133 | 01/15/2024. | 1.
12189L AR 2 |Burlington Northern Santa Fe Nt 3.750%.. | .. | 03/28/2018. | Basis AdJUSIMENt..........ccovvurivevries [ cornrrinrinerierirenins | e 300 | .. 500,000 300 0 04/01/2024.
12189L AT 8 |Burlington Northern Santa Fe SrNt 3.4.... | .. | 03/28/2018. | Basis Adjustment 3,245 | ... 1,000,000 3,245 0 09/01/2024.
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Burlington Northern Santa Fe LBASS ETC
12189P AH 5 (S . [ 01/15/2018. | PaydOWN. ... [ cevereiieseiiiceiiens | v 625,943 | .......... 625943 | .......... 715,653 631,801 | ..o | e (5,858) | ..oovvvvcris [ e (5,858) | ..ooovverrrris 625,943 0 ... 24,750 |01/15/2020. | 1FE............
CCG Receivables Trust LBASS Ser 2018-1
12508V AA 1 |C . [ 03/14/2018. | PaydOWN.............coveriiriiiriienins [ e | e 2,262,588 | ....... 2,262,588 2,262,588 | .......coovvieriinnin [ e [ | | 0 | s 2,262,588 0 3,256 |02/14/2019. | 1FE............
Community Health Systems Inc Term Ln G
12543K AM 6 |N . [ 02/06/2018. | CHIGrOUD..........oocvverereeereveriiieniiins [ covienniiensienniines | e 3,622,365 | ....... 3,666,955 | ....... 3,655,767 | .......... 3,545,740 | ... 15,722 | oo 219 | o | e 115941 | i 3,661,681 | ......ccovvvianns | e (39,316) (39,316) | ........ 27,096 |12/31/2019. | 3FE............
Community Health Systems Inc Term Ln H
12543K AN 4 |N o [ 01/31/2018. [ VaOUS.........ovevevirereiereienens [ o | e 6,626,611 | ....... 6,790,128 | ....... 6,775,248 ....(153,201) 01/27/2021.
12553H AA 6 |CIM Trust RMBS Ser 2017-7 CIA 3.000%]| .. | 03/01/2018. | Paydown 1,866,902 1,866,902 1,883,503 04/25/2057.
12566U AN 4 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 03/01/2018. | Paydown 39,187 | oo 57,808 | ............ 46,835 | ..o 86,835 | [ [ [ e 0 [ [ e 48,835 || (7,648) 02/25/2037.
12566U AT 1 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 03/01/2018. | Paydown 278,740 278,740 | .......... 270,988 40 40 | e | oo 274,930 | [ e 3,810 02/25/2022.
Comm Mortgage Trust CMBS Ser 2014-
125910 AG 8 |UBS2C .. [02/01/2018. | PaYAOWN..........cocveereieriiieriiienies [ ceviereiinneiiieneiiinens | cereeieneieneinnnnns | cevvsnesnsnennnnenns | cereverene 18,419 | 10,980 | i | e (10,930 | ..o [ v (10,930) [ ..ovveveeeerreies | e 0 344 | 03/10/2047.
12594E  AD 8 |CNT Holdings IIl Corp New 1st Lien Term.. | .. | 03/23/2018. | Credit Suisse Securities LLC.......... | ..ccccccccurrrivinnriianns | -......9,600,000 | .....10,000,000 | .......9,911,698 | ...........9,650,000 | ...... 273,885 | ........... 2,260 | .o | s 276,145 | .o | 009,926,145 | ....(326,145) (326,145) | ....... 97,001 |01/22/2023.
12594E  AD 8 |CNT Holdings Ill Corp New 1st Lien Term.. | .. | 03/29/2018. | Redemption  100.0000. 254 1,492 0 521 |01/22/2023.
12632B  AG 1 | CPI International Inc 1st Lien Term Ln N.... | .. | 03/29/2018. | Redemption ~ 100.0000..........ccoees | corerererrvrrrmrmrvennns | vorrrrnnncd2,500 | 1iiirirnni42,500 | wocverre82,500 | covoiinrnrn82,500 [ oivoicieienins [ | oo | v 0 0 5411 07/26/2024.
CTL Cap Tr CTL Ser 2002-34 CI A
12644@ BQ 7 |Walgreen .| 03/15/2018. | Redemption ~ 100.0000. 32,290 32,290 | ..o 32,290 32,290 [ [ [ | e (U 32,290 0 362 | 07/15/2022. | 2................
CTL Cap Tr CTLSer 2002-21Aurora
12644@ BR 5 |Heathcar .101/09/2018. [ Call  110.0899........ccvvvvimmririnnis [ ceveenniinniiineiiiinns | s 1,663,953 | ....... 1,511,724 | ... 1,511,724 | ........... 1511724 | oo [ [ | o (U 1,511,724 0 .. 158,931 | 10/15/2022. | 1......cccoooune.
CTL Cap Tr CTL Walgreens 6.620%
12644@ BS 3 [01/15/ .1 03/15/2018. | Redemption  100.0000. 27,947 | oo 27,947 | oo 28,227 ...28,046 (99) (1) ) I 27,947 0 309 | 01/15/2023. [ 2......cvvvenee
Credit Suisse Comm Mtg Tr RMBS Ser
12646U AM 0 |2013- .| 03/01/2018. | Paydown 775,192 775192 | .......... 796,994 TIL671 [ | v (IR 10) [ I (16,480) | ...ovvvvrrirenne 775,192 (V1 3,851 | 03/25/2043. | 1FM...........
Credit Suisse Mtg Tr CMBS Ser 2015-
12650Y AG 8 |GLPB .1 03/28/2018. | Basis Adjustment.........c.cccccvevcvnies [ covnnvennicneiverrniinns | cvverneeenn,202 | i 4,000,000 4,202 0 11/15/2034. | 1FM..
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 4 |12 .1 03/10/2018. | Redemption ~ 100.0000. 51,149 LB1149 | 59,544 ..57,079 (5,930) 51,149 0 515 |12/10/2028.
CVS Health Corp LBASS PTC Nt 6.943%
126650 BQ 2 |01 .. | 03/10/2018. | Redemption  100.0000, 145,277 145277 | v 146,577 148,710 | covveeeveerins | v (1,432) | oo [ e (73] p— 145,277 0 [ 1,684 |01/10/2030. | 2FE............
CVS Health Corp LBASS PTC Nt 7.507%
126650 BS 8 |01 .1 03/10/2018. | Redemption  100.0000. 31,697 | oo 31,697 | oo 41,232 238,914 | [ (7,217) | oo [ e (CVA) ) p—— 31,697 0 397 [01/10/2032. | 2FE............
CVS Health Corp ABS PTC Nt 4.704%
126650 AA 2 |011 .103/10/2018. | Redemption ~ 100.0000........cccccee. | covrvvmmrererirerinnins | cevreiiens 78,435 | ............ 78,435 | ............ 78,435 W TBAB5 | e e [ | s (U 78,435 0 [ 616 | 01/10/2036. | 2FE............
CWABS Inc RMBS Ser 2004-5 Cl 1A
126671 6B 7 [2.372% . | 03/26/2018. | Paydown 540,607 540,607 | ......... 510,029 512,302 [ .coorveireiinns | e 28,304 [ .o [ e 28,304 | ..o 540,607 0 [ 1,844 | 10/25/2034. | 1FM...........
CWABS Inc RMBS Ser 2004-U Cl 2A
126673 VE 9 [2.047% .. | 03/15/2018. | Paydown 72,084 | 72,084 | .......... 30,060 ...30,060 0 03/15/2034. | 1FM....
12667G W7 4 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2018. | Paydown 211,273 211,273 209,392 205,851 3,632 0 09/25/2035. | 4FM....
CWABS Inc RMBS Ser 2006-H CI 2A1B
126686 AC 8 [1.92 .. | 03/15/2018. | Paydown 146,198 146,198 | ............ 50,614 ..50,614 0 11/15/2036. | 1FM....
12668A YS 8 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 03/01/2018. | Paydown 21,112 | e 21,806 | ............ 18,243 LAB243 | e e [ | o0 i | e 18,243 | | 2,869 2,869 12/25/2035. [ 1FM....
CWHL Inc RMBS Ser 2005-27 CI 1A3
126694 NS 3 |5.500 .1 03/01/2018. | Paydown 83,194 | .ooovvennn 83,194 | .ooovvennn 80,971 LBIBTT | | v 1,323 | s [ s 1,323 | s 83,194 0 874 |12/25/2035. | 4FM...........
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CWHL Inc RMBS Ser 2006-HYB1 CI 1A1
126694 WE 4 |33 .. [ 03/01/2018. | PAYAOWN.......coourvrrrerrircrierierenees [ e | cevveins 140,036 | .......... 171,407 | v 128,855 128,855 | .ovovevrrverines [ v [ e | e (0 IO ISR 128,855 | ..oovvereercrins [ v 11,181 | e 11,181 | e 757 |03/20/2036. | 1FM...........
CWHL Inc RMBS Ser 2004-14 CI 2A5
12669F T2 9 |3.537 .. | 03/01/2018. | Paydown . 93,613 | ..... 93,613 93,613 |.... 0 353 |08/25/2034.
Countrywide Home Loans RMBS Ser
12669G R3 7 |2005-15 .. | 03/01/2018. | Paydown 7,918 | oo 7,918 651 651 7,840 |.... 7 a7 52 | 08/25/2035.
12702# AA 0 |Bakemark Holdings LLC Term LnNt 1 7.5].. | 03/29/2018. | Redemption ~ 100.0000, 9,802 | .. 9,802 280 280 9,802 |.... 0 [ 170 | 08/17/2023.
Carrington Mtg Loan Tr RMBS Ser 2007-
144527 AB 4 |FRE .. | 03/26/2018. | Paydown 129,926 | e . 115,391 115,391 | oo | e 14,536 | .. e 14,536 129,926 | ... 0 240 |02/25/2037.
14880B AE 1 |Catalent Pharma Solutions Inc New Term L|.. | 03/29/2018. | Redemption ~ 100.0000 . 95,237 | oo 95,237 | e 95,826 ...91,304 272 (574) (302)].... 95,237 | .... 0 592 |05/20/2024.
15018L AJ 0 |Cedar Fair LP Term Ln BNt 1 4.000% 04 | .. | 03/14/2018. | Tax Free EXChange...........cccocvcvueee | corvvermrnvimnniirnniinns | covenae 2,079,077 | ....... 2,072,515 | ....... 2,079,865 | ........... 2,078,231 | .......... 1,028 (182) 846 2,079,077 | ... 0. 19,151 | 04/07/2024.
15032T AS 5 |Cedar Funding Ltd CLO Ser 2013-1A A1R. | .. | 03/28/2018. | Basis Adjustment. 6,701 | ....... 1,000,000 ....6,701 .0 6,701 |.... 0 06/09/2030.
Centex Home Equity Loan Tr RMBS Ser
152314 NB 2 |2005 .. | 03/26/2018. | Paydown v 336,135 | e 336,135 | .......... 309,717 319,656 | ..oocvvrerireriiins | e 16,479 | oo | s 16,479 | v | e 336,135 |.... 0 | e 1,179 | 03/25/2035. | 1FM...........
Centex Home Equity Loan Tr RMBS Ser
152314 NU 0 |2005 .. | 03/26/2018. | PaYAOWN........oorvrrvrrriririrrineriieins [ reverieeerneesseinnrnes | vveens 5,965,640 | ....... 5,965,640 | ....... 5,602,109 5,744,339 | ..ooovvericins | v 221,301 | .o | e 221,301 | oo [ e 5,965,640 06/25/2035. | 1FM...........
16165M AD 0 |Chaseflex Tr RMBS Ser 2006-2 CIA2B 2.|.. | 03/26/2018. | Paydown . 35,684 | ............ 36,270 | .ocevnnee. 27,761 ...29,645 131 131 09/25/2036.
162765 AS 0 |CHEC Loan Trust RMBS Ser 2004-2 CI A3 | .. | 03/26/2018. | PaydOWN..........cccoveveirinriveriimriinens [ eorneenneiesnrnsiiienines | coverines 185,493 179,697 5,796 5,796 07/25/2034.
Countrywide Home Loans RMBS Ser
17025Q AC 1 |2007-J3 .. | 03/01/2018. | Paydown . 35,458 ..29,334 ...1,510 7 07/25/2037.
17275R  AE 2 |Cisco Sys Inc SrNt 4.950% 02/15/19....... .. | 03/28/2018. | Basis AdjUStMENt............coorveerrrins | coviririiririiieeciieens | e 13,169 [ 02/15/2019.
17323M  AA 3 | Citigroup Mtg Loan Tr RMBS Ser 2015A Cl | .. | 03/01/2018. | PaYAOWN........nrrvvvvvviirisssnsnnninins | wovvisssssnsnsssssiiinns | eevvisines 354,852 | .......... 354,852 | ... 359,626 359,131 354,852 06/25/2058.
17324V AH 7 |P .. [ 03/01/2018. | PAYAOWN......ccourvrercerrrieirnerinees [ ererieeesneessninernnes | vvenns 1,204,692 | ....... 1,204,692 | ....... 1,224,259 | ...ccooene 1,222,394 | ..o ...1,204,692 09/25/2042.
17326Q AA 1 |Citigroup Mortage Ln Trust Inc RMBS Ser.. | .. | 03/01/2018. | Paydown.............ccocvvimviinmiiiiiniiins | wovsmeiienniiinniinnies | v 197,829 | ..ccoooue. 197,829 | .ccooueee 197,248 | oo [ | D82 | e 582 | s | i 197,829 09/25/2064.
18449E  AE 0 |Clean Harbors Inc Term Ln Nt 1 3.883%.. | .. | 03/29/2018. |[Redemption ~ 100.0000..........ccccu. | vorererrvmemmmrnerirenes | voverivninne 15,089 | covvvrnee 15,089 | covvrrne 15,083 ...15,084 L2 [N IR 5 ....15,089 06/30/2024.
18976G  AZ 9 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 03/01/2018. | Paydown v 138,047 | ... 138,047 | .......... 129,774 134,162 3,885 3,885 |.... ..138,047 06/25/2022.
20049% AA 5 |Command Alkon Inc 1st Lien Term Ln Nt 1 | .. | 03/01/2018. | Tax Free Exchange . 22,211 | ... 22,500 | .ovvonneen 22,189 ...22,204 Y A IR ISR YA N 22,211 09/01/2023.
20049# AA 5 |Command Alkon Inc 1st Lien Term Ln Nt 3 | .. | 03/29/2018. | Redemption ~ 100.0000 . 22,500 | ..... 22,500 | ... 22,211 289 289 |.... 22,500 |.... 09/01/2023.
21036P AH 1 |Constellation Brands Inc SrNt 6.000%..... |.. | 02/28/2018. | Call ~ 111.7638........ccccoovvecvervrres | e | e 1,676,458 | ... 1,500,000 | ....... 1,657,500 | ..oovevene 1,605,492 | ...coovvvvirreres | e (3,574) [ oovereeveins [ (3,574) | .... 1,601,918 | ..o .(101,918) | ...... (101,918) | .....205,708 | 05/01/2022.
210805 BU 0 |Continental Airlines Inc LBASS EETC Ser.. | .. | 01/02/2018. | Paydown v D92,678 | e 592,678 | .......... 585,960 592,673 5 [ | v 5 | s | e 592,678 |.... (VN 20,447 |07/02/2019.
212168 6 | Continental Wind Sr Nt 6.000% 02/28/33. | .. | 02/28/2018. | Redemption ~ 100.0000..........cvve. | ovreererrerrereseerinns | vvverenes 290,080 | .......... 290,080 | .......... 290,080 290,080 | ..oovuuerrrerireees | ererrerienieeenee | e | e (0 ORI ISV 290,080 |.... 0 | e 8,702 | 02/28/2033.
DRB Holdings LLC Term Ln Nt 1 7.454%
23361* 31 .. | 03/29/2018. | Redemption ~ 100.0000..........cevee | ceverrrerrmmmrrnnreinnns | cevereeneens 15,114 .15,114 14,735 .A4,747 367 15,114 | ... 0 530 | 10/06/2023.
23370P AP 3 |StandardAero Aviation Hold Inc Term Ln N | .. | 03/29/2018. | Redemption  100.0000 . 20,421 | ............20,421 | ............20,522 ...20,501 1 (90) 20,421 |.... 0 07/07/2022.
233851 AU 8 |Daimler Fin NALLC SrNt 1.875% 01/11/.|.. [ 01/11/2018. | MatUFity.........cccovverrreirrriieriiinnins [ e | e 10,000,000 | ..... 10,000,000 9,959,138 9,999,764 236 10,000,000 |.... 0 01/11/2018.
Deutsche Alt-A Sec Inc RMBS Ser 2003-
251510 AW 3 |2XS .. | 03/01/2018. | Paydown 5,707 | .. 5,707 | covooereeen5,706 | oo 5,699 8 | e | e 8 | e 5,707 |.... 0 44 | 09/25/2033.
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl .. | 03/01/2018. | Paydown . 23,739 | oo 23,739 ..24,131 (392) (392) [ ovverrrecirrinns 23,739 | ... 0 225 | 12/25/2033.
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl| .. | 03/01/2018. | Paydown . 58,891 | .ocoornee. 58,891 280,121 [ | e (1,230) [ voooverrreennne 58,891 |.... (U I 446 | 01/25/2034.
25179M  AK 9 | Devon Energy Corp Sr Nt 4.000% 07/15/2] .. | 03/28/2018. | Basis Adjustment 7,012 | ... 1,000,000 7,012 |.... 0 07/15/2021.
254700 AC 3 |Discovery Communications Co Gtd Nt 5.0|.. | 03/28/2018. | Basis Adjustment. . 31,770 | ....... 1,000,000 | ovevreee 31,770 [ oo | e [ | e | e (V1 IR 31,770 |.... 0 06/01/2020. | 2FE............
256746 AD 0 |Dollar Tree Inc Sr Nt 5.250% 03/01/20..... | .. | 03/01/2018. | Call  101.3130.......ccccvmrivvivcrnns | vorerricniicneicciiens | v 2,026,260 | ....... 2,000,000 2,038,391 2,023,966 | .....cooovrrirrr | e (1,712) | o [ e (A7) E— 2,022,255 | ..o | e (22,255) | ........ (22,255) | ....... 78,760 | 03/01/2020. | 3FE............
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26208G AA 7 |A1 .. [ 03/15/2018. | Paydown.........ccovvrviiriirinrinciinis [ e | e 1,792,313 | ... 1,792,313 | ....... 1,792,313 N - 1,792,313 0| e 2,092 | 03/15/2019. | 1FE....
26244K AA 4 |Dryden SrLnFd CLO Ser 2015-41A CLA. |.. | 03/14/2018. | PAYdOWN..........oveerrvmrvnrrncriininnes | covvernerineriesesneens | eoveees 8,000,000 | ....... 8,000,000 | ....... 8,000,000 8,000,000 .0 8,000,000 0 99,243 | 10/15/2027.
26244K AC 0 |Dryden SrLnFd CLO Ser2015-41A CL B. |.. | 03/14/2018. | PaydOwN..........cccosvivvmivmrineiiniiinns [ v | e 5,000,000 | ....... 5,000,000 | ....... 5,000,000 5,000,000 | ..oovvverinrins [ e | e | e 0 | oo [ e 5,000,000 |.... 0. 75,478 | 10/15/2027.
26443) AH 1 |Duke Finance LLC New 1st Lien TLNt 1....|.. | 03/08/2018. | Redemption ~ 100.0000.........coever | ovrvrerererereeerneernns | veene 12,220,622 | ..... 12,220,622 | ..... 11,191,174 | ... 11,236,208 | ..ooovoevrrvirnes | o 984,414 | oo | e 984,414 | ..o | e 12,220,622 | ... 0. 139,211 | 02/15/2024.
Enhanced Cap CT Fund IIl LLC ABS
29337# AA 7 |CAPCON .. | 03/15/2018. | Redemption ~ 100.0000.........cccuwr [ vorrermrmemermrerirerires | eoverene 427,352 | .......... 427,352 | .......... 427,352 427,352 | oo | e | v | e (0 PRI ISR 427,352 |.... 0 | e 7,810 | 12/15/2020. | 1FE............
30219G AE 8 |Express Scripts Hidg Co SrNt 4.750% 1..| .. | 03/28/2018. | Basis Adjustment. . 23,874 | ....... 1,000,000 | ............. 23,874 | oo e [ || e 0 | o 23,874 |.... 0 11/15/2021. | 2FE............
FMV Smithtown Assoc CTL 7.700%
30260@ AA 8 [10/04/1 .. 1 03/01/2018. | Redemption ~ 100.0000.........ccccove [ vorrermmremienerirerires | covreenn 212,459 | ......... 212,459 | .......... 220,957 213,469 | .oovcieiiens | e (1,010) [ oo [ s (1,010) | oo | e 212,459 0 | e 2,732 | 10/04/2019. | 2......cconn..
Fedex Corp ABS PTC Ser 1998-1A
31331F  AX 9 |6.720% .. [ 01/15/2018. | PAYAOWN......ccoorivriieieiciierinees [ e | coenein 353543 | .......... 353543 | .......... 350,350 RIY10 K N I I 1,040 | oo [ e 1,040 [ oo | e 353,543 | ... 0. 11,879 | 07/15/2023. | 2FE............
31331F AY 7 |Fedex Corp ABS PTC Ser 1998-1 CIB 6.8].. | 01/15/2018. | PAYAOWN..........vuvurveeienrirniieniieis | evvienerierienerseeinns | cvvvirenes 186,676 | .......... 186,676 | .......... 186,676 186,676 | .vouveervererires [ evrrivrinerivenins [ e | e 0 186,676 |.... 0 6,389 | 01/15/2019.
31428X BM 7 |Fedex Corp SrNt 3.300% 03/15/27.......... .. | 01/29/2018. | Goldman Sachs & Company........... | cocccericeiivciveinns | e 14,886,300 | ..... 15,000,000 | ..... 14,939,700 | ......... 14,945,690 418 418 14,946,108 | ..o [ (59,808)| ........ (59,808) | ..... 187,000 | 03/15/2027.
First Horizon Mtg PT Tr RMBS Ser 2006-
32052E AA 7 |AR .. | 03/01/2018. | Paydown . 83,812 | .. . 116,602 116,602 ..116,602 |. I (32,789) | ........ (32,789) | ............ 11/25/2036.
340711 AT 7 |Florida Gas Transmission Co Nt 5.450%.. | .. | 03/28/2018. | Basis AdJUSIMENL...........cccoevenivenns | veverneernnrinnrneriens [ v 48,081 | ......1,000,000 | ............ 48,081 ...48,081 | ... 0 07/15/2020.
Fremont Home Loan Tr RMBS Ser 2006-B
357290 AS 7 [Cl .. | 03/26/2018. | Redemption 6.2497 1,455 | ... 23,274 | v 1,452 | v 1,452 3 | e | e 3 | e 1,455 | ... 0. 15,269 | 08/25/2036. | 1FM...........
Fremont Home Loan Tr RMBS Ser 2006-B
357290 AS 7 [Cl .. | 03/26/2018. | Capital Distribution.. . 21,819 221,819 [ e [ | s 0 21,819 | ... 0 08/25/2036.
35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt... | .. | 03/29/2018. | Redemption ~ 100.0000..........ccvve. [ worerrrererneernemrinnines | worerireens 15,408 ...14,867 541 541 15,408 | .... 0 368 |09/18/2023.
GS Mortgage Securities Corp RMBS Ser
36242D 7Q 0 [200 .. | 03/01/2018. | Paydown . 36,969 | ..ccooonee. 36,969 | ..o 35,132 ...35,983 985 0 316 |06/25/2035. [ 1FM...........
375558 AU 7 |Gilead Sciences Inc SrNt 4.400% 12/01.. | .. | 03/28/2018. | Basis AdJUSIMENL...........ccocvvrenivrenns | verernrerrrinnnnerrens [ v 42,949 | ... 1,000,000 | ............ 42,949 0 12/01/2021.
37946# AA 3 |Global Franchise Group LLC Term Ln Nt 1. |.. [ 03/29/2018. | Redemption  100.0000................ | coovvsrrrcerrvrevemmrianns | covirnnnes 177,305 | v 177,305 | v 175,532 175,532 220 | o 1,853 | o 0 12/18/2019.
38081E AA 9 (375 .. | 03/20/2018. [ PAYOWN.......oovvvrvirerrieiininrieis | erveeerensssiisesssssennns | coveens 1,141,674 | ....... 1,141,674 | ... 1,141,317 | e 1,141,319 354 354 |.... 1141674 0 09/20/2047.
38082 AA 7 |Golden Bear LBASS Ser 2016-2A CI A 3.1|.. | 03/20/2018. | PAYAOWN........cuvummrimereerireeieniieins | eveessersensenesseesanns | oeeenenes 442970 | .......... 442970 | .......... 428,902 429,251 | oo | v AR AT TN I 13,718 | i | e 442,970 | .... 0 09/20/2047.
38217V AA 8 |Goodgreen Trust LBASS Ser 2017-1A ClI A | .. | 03/15/2018. | PaydOWN........cccvcvivvemmrneirernnneines | everivirneierssiseirenes | cvveenns 391,622 | .......... 391,622 | .......... 391,440 391,442 180 180 | e | e 391,622 |.... 0 10/15/2052.
Great American Leasing Receiv LBASS CI
391547 AN 8 |2 o+ | 03/15/2018. [ PAYAOWN......covvvrvirirniciininnieis | erveeerenssisissssseninns | coveees 1,046,218 | ....... 1,046,218 | ....... 1,046,218 | ..o [ v [ e [ | o 0 [ oo | v 1,046,218 | .... 0 [ 1,559 | 02/15/2019.
40406# AD 4 |HaiAcquistion Corp Term Ln Nt2 9.250.. |.. | 03/29/2018. | Redemption ~ 100.0000 . 22,500 | ... 22,500 ..21,953 547 547 22,500 |.... 0 249 (10/31/2023.
40406# AD 4 |HaiAcquistion Corp Term Ln Nt 1 9.250.. | .. | 02/05/2018. | Tax Free Exchange . 21,953 | ... 22,500 | ............21,935 ...21,946 Y A IS IS 7. 21,953 |.... (VI 445 |10/31/2023.
404122 AU 7 |HCAInc Term Ln B8 Nt1 4.127% 02/15/2] .. | 03/13/2018. | Redemption ~ 100.0000..........ccoree | covurrrmeremrerererneens | woreees 1,609,387 | ....... 1,609,387 | ....... 1,616,866 | ........... 1,616,136 | ...coovvevcrveres | cevreennd (G :3:) ) T PR () ) T I 1,609,387 |.... 0. 12,685 | 02/15/2024.
NRZ Excess RMBS 2018-PLS1 CI A
40423X AB 8 [3.193% .. | 03/25/2018. | PAYAOWN.......coourvrrrerrircirerierinees [ e | eevvenis 746,282 | ......... 746,282 | ......... 746,273 10 10 [ s | v 746,282 | .... 0 | e 2,441 1 01/25/2023. | 1FE............
NRZ Excess RMBS Ser 2018-PLS2 CI A
40423X AF 9 |32 .. [ 03/25/2018. | PAYAOWN.......coorvrrrerrircrierierinens [ e | eoeennn 4689% | .......... 4689% | .......... 468,986 Y A ISR ISR 0 IR ISR 468,994 | .... 0 | e 1,701 | 02/25/2023. | 1Z..............
Harborview Mtg Loan Tr RMBS Ser 2007-A
41164T AA 0 |C .. | 03/19/2018. | Paydown . 90,413 | .. 101,378 ..19,262 ...19,262 19,262 |. [ 71,151 | o 71,151 | s 06/21/2037.
41781@ AA 5 |Harvey Tool Co LLC 1st Lien Term Ln Nt 2 | .. | 03/29/2018. | Redemption ~ 100.0000..........ccocc. | covvrriverircmnivcirenns [ o 17,760 | oo 17,760 | oo 391 391 . A7,760 . 0 240 | 10/12/2024.
41781@ AA 5 |Harvey Tool Co LLC 1st Lien Term Ln Nt 1 |.. | 01/12/2018. | Tax Free EXChange.........ccoevvveenee | vevermeernveinnernernenes | cvveviveinns 17,369 | cooverrne 17,760 | cooovvrrne 17,357 ..17,357 10 1 1" 17,369 . 0 277 [ 10/12/2024.
42770L  AA 1 |Hero Funding Trust LBASS Ser 2015-1A Cl| .. | 03/20/2018. | Paydown 414,366 130 414,49 | ... 0 2,934 | 09/21/2040.
42770Q AA 0 |Hero Funding Trust LBASS Ser 2014-2A Cl | .. | 03/20/2018. | Paydown 943,841 | .o | e (1,548) | ..o 942,293 | ... 0. 18,799 | 09/21/2040.
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42770R  AA 8 |Hero Funding Trust LBASS Ser 2014-1A Cl| .. | 03/20/2018. | PaydOWN..........ccccccmimmmmmnnnrrnvecnins | vonssnsnnrnsnieiinisssnns [ o 930,898 | .......... 930,898 | .......... 933,102 932,686 | ....ovverereren | e (1,788) | oo 0. 22,109 |09/20/2038. | 1FE.
427700 AA 1 |CL .. [ 03/20/2018. | PaydOWN............cvverrieciieriiienins [ e | o 458,061 | .......... 458,061 | .......... 458,009 458,017 44 ...458,061 |.... 0 2,642 | 09/20/2040. | 1FE.
427717 AA 3 |Hero Funding Trust LBASS Ser 2015-3A Cl| .. | 03/20/2018. | PaydOWN............cccovvviiimrinrinniins | coviveriesisniiiniiinnies | v 381,462 | .......... 381,462 | .......... 381,449 381,449 13 | e e 13 i | 381,462 | ... 0 [ 3,403 | 09/20/2041. | 1FE.
427866 AR 9 |Hershey Foods Corp SrNt 4.125% 12/01/|.. | 03/28/2018. | Basis Adjustment . 33438 | ... 1,000,000 33,438 |.... 0 12/01/2020.
HSI Asset Loan Obligation RMBS Ser
44329E AC 5 |2007- .. [ 03/01/2018. | PaydOWN...........ccvvereeerriecriienins [ e | v 127,178 WTT272 | e [ e | e e | v 1272 | [ s 49,906 | ......... 49,906 | ............ 805 | 09/25/2037. | 1FM...........
44969C BF 6 |Quintiles IMS New Term LnB Nt 1 3.695. | .. | 03/29/2018. | Redemption  100.0000 7,847 (68) 0 03/06/2024. | 3FE............
44969C BH 2 |Quintiles IMS Term Ln B-2Nt 1 4.178%... | .. | 03/29/2018. | Redemption ~ 100.0000. 87 (1) 0 01/18/2025. | 3FE............
45256# AB 8 |Impact CIL Parent LLC ABS Revolving Nt S| .. | 03/28/2018. | Redemption ~ 100.0000.........ccccco. | covvevirmrinriiiniiinnis | cevreieas 123,018 123,018 0| e 2,027 | 10/25/2056.
45256H AC 2 |Impact Funding LLC CMBS Ctf Tranche B. | .. | 03/01/2018. | Paydown . 85,261 ...84,972 289 0 628 | 12/01/2022.
Impact Funding LLC CMBS Ser 2010-1 CI
45257TH AA 5 |A1 .. [ 03/01/2018. | PaydOWN............ccvverivcriieriiienis [ o | v 433,600 | ......... 433,600 | ......... 433,834 433,649 (49) [G3e) Y IS 433,600 (U I 3,880 |01/25/2051. | 1FM...........
Implementation Mgmt Assistance Term Ln
45320*  AA 6 [N .. | 03/29/2018. | Redemption  100.0000. 3,540 | .. 3,540 | oo 3,384 | oo 3,385 154 154 | 3,540 |.... 0 59 [12/13/2023. | 1FE............
JP Morgan Mtg Tr RMBS Ser 2006-A2 CI
466247 H8 9 |1A1 .. | 03/01/2018. | Paydown 4318 | o 4,330 | oo 4311 | s 4,049 265 265 | ..o 4314 |... 4 4 25 | 04/25/2036. | 1FM...........
JP Morgan Chase Comm Mtg Secs CMBS
46640 AS 6 |Ser2 .. [ 03/01/2018. | PaydOwn...........ccoovrviirriiiriiiinis [ o | v 458,108 | .......... 458,108 | .......... 462,687 459,608 | .......ccooviernies | e (1,500) | .ooovvenriens [ ervererieeee(1,500) | oo | s 458,108 | ... 0 3,317 | 01/15/2046. | 1FM...........
494550  AY 2 |Kinder Morgan Energy - LP Sr Nt 5.950% |.. | 02/15/2018. | MatUFity...........c..oovveeerrermemiiieriiies | eoermiiererieneiiieennes | e 4,000,000 | ....... 4,000,000 | ....... 4,019,350 | ........... 4,000,308 (308) [ vvvvvvrirnens | eererrerrennna(808) | e [ e 4,000,000 |.... 0. 119,000 | 02/15/2018.
50075N AU 8 |Kraft Foods Inc SrNt 6.125% 02/01/18.... | .. | 02/01/2018. | MatUFity........c.ccoovvvrimriinriiinniiinnis | o | o 29,000,000 | ..... 29,000,000 | ..... 30,903,040 | ......... 29,023,371 29,000,000 |.... 0. 888,125 | 02/01/2018.
Legg Mason Mtg Cap Corp CTL 7.750%
52467@ AH 801/ |.]|03/15/2018. |Redemption  100.0000 . 60,500 | ............60,500 | ............ 63,451 ...61,003 (593) (U IR 772 | 01/15/2021.
52467@ BC 8 |CI .. | 03/15/2018. | Redemption ~ 100.0000..........ccoce. | covermrrermrrririrriiriens | e 61,061 | ...........61,061 | ........... 67,160 ...61,463 (403) 0 836 | 11/15/2018. | 5*Gl....
Lehman Mtg Tr RMBS Ser 2006-2 CI 6A1
52520M GQ 0 |6 .. | 03/01/2018. | Paydown 8437 | oo 8437 | oo 8,442 | oo 8,406 30 30 | o 8,437 |.... 0 92 | 04/25/2036. | 1FM...........
Long Beach Mtg Loan Tr RMBS Ser 2004-
542514 GW 8 |5C .. [ 03/26/2018. | PaydOWN...........cvooreeereiieciiienies [ e | e 362,837 | .......... 362,837 | .......... 339,253 346,047 | ..o [ e 16,791 | oo | e 16,791 | e | e 362,837 |.... (U I 1,219 | 09/25/2034. | 1FM...........
Long Beach Mtg Loan Tr RMBS Ser 2005-
542514 NC 4 |WL2 .. | 03/26/2018. | PaydOWN............cooorveerieieriiienies [ e | e 1,039,076 | ....... 1,039,076 | .......... 986,148 991,726 | ..o | v 47,350 | oo [ e 47,350 | oo | e 1,039,076 |.... 0 [ 4,513 | 08/25/2035. | 1FM...........
MFRA Tr RMBS 2017-RPL1 CI A1
552759 AA 0 |2.588% 02 .. | 03/01/2018. | Paydown 321,464 321,438 30 ..321,467 0 02/25/2057.
55340# AB 5 | MB2 Dental Solutions LLC Term Ln Nt 1.... | .. | 03/29/2018. | Redemption ~ 100.0000 8,653 | .oovvrieins 8,657 106 8,764 0 09/29/2023.
55368* AD 2 |MSHC Inc Term LnNt1 6.022% 07/31/23 .. | 03/29/2018. | Tax Free Exchange 15,120 ..15,140 13 15,153 0 07/31/2023.
55368* AD 2 |MSHC Inc Term LnNt2 6.500% 07/31/23| .. | 03/29/2018. | Redemption 100.0000. 15,153 354 15,507 0 07/31/2023.
55368 AF 7165 .. | 03/29/2018. | Redemption  100.0000. ....8,232 38 38 8,270 0 07/31/2023.
55368* AF 7 |65 .. | 03/29/2018. | Tax Free Exchange 8,229 | 8,188 43 1 44 8,232 |.... 0 215 | 07/31/2023.
57778# AB 2 |Mauvis Tire Supply LLC TermLn Nt 1 6.9..|.. [ 03/20/2018. | Redemption ~ 100.0000..........cccce. | coverrmremrmriirnriinns | o 2,003,854 | ... 2,003,854 | ....... 1,957,750 | oooooeeceieceienies | e | e 46,103 [ oo [ i 46,103 2,003,854 | ... 0. 27,036 | 10/31/2021.
589929 5F 1 | Merrill Lynch Mtg Investors RMBS Ser 200 | .. | 03/26/2018. | PAydown............cccuueiemiinriieiiiniies | onvinniieeiiienienienns | o 479,233 | .......... 479,233 | .......... 440,134 448,388 | .....ocoovvicvi | i 30,845 | .o | e 30,845 | oo [ i 479,233 | ... 0 2,324 | 07/25/2034.
59023W AA 6 |Merrill Lynch Mortgage Inv Tr RMBS Ser 2 | .. | 02/26/2018. | PaydOWN...........ccovvvuereeemeiiineiiens | coverisseeieseiiinenins | cevens 2,378,907 | ....... 2,378,907 | ....... 2,104,386 2,353,485 25,422 25,422 2,378,907 |.... 0 | e 4,288 | 08/25/2036.
59549R AC 8 |Mid State Tr X LBASS Ser 10 CI M1 6.28. .. | 03/15/2018. | Paydown . 91,146 | ..........91,146 | ............ 76,643 WT6,643 | | e 14,503 | oo 91,146 | ... 0 929 |02/15/2036.
59549W AB 9 |Mid State Tr LBASS Ser 11 CIM1 5.598% .. | 03/15/2018. | Paydown . 69,023 | ...........69,023 | ............ 69,021 ...69,022 cervrennnneen0 [ [ ) 69,023 |.... 0 689 | 07/15/2038. R
60367 AA 9 |Ministry Brands LLC Delayed Draw TL Nt 8 .. | 02/28/2018. | Tax Free EXchange.........ccccvecvveines | woveveveneinerisinirenns | vvee 1,340,498 | ......1,340,498 | ....... 1,340,498 495,530 | ..o | e [ | e 0 [ oeereeieens | veveeieens 1,340,498 (VN 13,838 | 08/22/2022. | 3FE............
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60367 AA 9 |Ministry Brands LLC Delayed Draw TL Nt 4| .. | 02/28/2018. | Tax Free Exchange 738,621 ..738,621 0 8,223 | 08/22/2022.
60367 AA 9 |Ministry Brands LLC Delayed Draw TL Nt 2| .. | 02/28/2018. | Tax Free Exchange 191,181 191,181 (V] 4,094 | 08/22/2022.
Morgan Stanley Cap | RMBS Ser 2004-
61744C FB 7 |HE6C .. [ 03/26/2018. | PaydOWN............cooorvicrieneiienins [ e | s 188,913 176,640 | .covoocvvicccns | s 12273 | 188,913 0 927 |08/25/2034.
61745M VW 0 |Morgan Stanley Cap | RMBS Ser 2004-1 Cl| .. | 03/01/2018. | Paydown 4,160 | oo 4,160 | i 4,160 | s 4,160 4,160 0 33 | 11/25/2018.
Morgan Stanley Mtg Tr RMBS Ser 2005-
61748H LC 3 |5AR .| 03/01/2018. | Paydown ....230,332 348,024 ..348,024 | (117,691) 09/25/2035.
Morgan Stanley Mtg Ln Tr RMBS Ser
61749T AA 2 |2006-1 . [ 03/26/2018. | PaYAOWN..........cocvverrirvinriirinies [ cevieeniieneiineeiienes | e 104,094 | ......... 104,094 | ........... 20,725 220,725 [ e | e 83,369 | ..o | e 83,369 | ..o [ s 104,094 (U I 175 | 08/25/2036. | 1FM...........
Morgan Stanley Cap | CMBS Ser 2008-T29
61757L AF 7 |C . [01/01/2018. | PaydOWN. ... [ e | v 207,994 | ......... 207,994 | .......... 184,845 207,994 | ..o [ | e | e 0 [ oo | e 207,994 (U I 1,074 | 01/11/2043. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
61761Q AC 7 |C8 .. [ 03/01/2018. | PaYdOWN..........crveerreierireriiienis [ e | cevieeeiens 15,242 | ..cocceeen. 15,242 | ..coceeeen. 15,306 ...15,305 (63) ((GK) ) OO ISR 15,242 0 12/15/2048. | 1FM...........
636516 AB 2 |National Inst of Hith Fishers CTL PI 1 B...... .. | 01/15/2018. | Redemption ~ 100.0000. 142,325 0 01/15/2024. | 1....
636517 AA 2 |National Inst of Hith Fishers CTL Pl 1l......... .. | 01/15/2018. | Redemption  100.0000. 89,266 | ............ 89,266 | ............ 89,266 ...89,266 . 0 07/15/2022. | 1....
63651P AA 2 |National Inst Health Twinbrook CTL B Bld.. | .. | 03/15/2018. | Redemption ~ 100.0000 95,985 | ..... 95,985 | ........... 95,985 295,985 [ [ [ | e (U 95,985 0 01/15/2019. | 1...ccvvvvvnene
63655@ AC 8 |National Intergovernmental Co Reallocate.. | .. | 03/29/2018. | Redemption ~ 100.0000. 7,774 110 110 7,774 0 09/19/2022.
637432 KT 1 |National Rural Utilities Coop ABS Coll T..... | .. [ 02/01/2018. | Maturity..........ccccooourvimmmiimnmiiinnies [ e | o 15,000,000 357 357 N 15,000,000 0 02/01/2018.
63860H AD 1 |Nationstar Home Equity Loan Tr RMBS Ser| .. | 03/25/2018. | PaydOWN...........orvuerreieereiieniiiens | coreviieeriseeeineniins | cevvirees 468,185 | .......... 468,185 | .......... 395,323 407,615 | .o | v 60,570 | ..o | e 60,570 | ..oooeverciiiecis [ e 468,185 0 03/25/2037.
Neuberger Berman CLO Ltd CLO Ser
64129X AS 8 |2014-16 . [ 01/16/2018. | PaydOWN...........cvooreeeriieniienies [ e | 20,000,000 | ..... 20,000,000 | ..... 20,000,000 | ......... 20,000,000 | .cvoourvermniins | oo [ e | e 0 [ oo | e 20,000,000 0. 143,580 | 04/15/2026. | 1FE............
New Haven Fed Office Bldg Ls CTL GSA
64508Q AA 3 |Gtd .101/15/2018. |[Redemption ~ 100.0000..........ccccv. | coverrmrermmmriiniririnns | covrereees 312,889 | .......... 312,889 | ......... 312,889 312,889 [ oo [ [ e | e LU POOOPRRRRION 312,889 (U I 9,230 | 01/15/2020. | 1......coocnece.
New Residential Mtg Ln Tr RMBS Ser
648290H AD 9 |2016- . [ 03/01/2018. | PaydOWN...........ccvverriereieniiienies [ e | v 332,743 | .......... 332,743 | ......... 336,227 336,217 | .o [ s (B,A73) | oo [ e (BA73) | oo | e 332,743 (U I 1,766 | 09/25/2056. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830B AA 5 |2017- . [ 03/01/2018. | PaydOWN...........ovvorreereieniiienies [ e | v 449,765 | .......... 449,765 | ......... 464,938 464,611 | .o | e (14,846) | ..o [ s (14,846) | ..o | e 449,765 0 3,099 |08/27/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830G AB 2 |2018- . [ 03/01/2018. | PaydOWN............cvverrerrieriienies [ e | oo 247,846 | ......... 247,846 | .......... 253,209 | ..o [ e [ s (5,362) | ..oovvevcries [ eevirieeninns (5,362) | ..o | e 247,846 (U I 1,189 | 12/25/2057. | 1FE............
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 .| 03/01/2018. | Paydown 3,059 3,059 | oo 3,059 | v 3,058 LI [N IO L 3,059 0 29 |03/25/2034. | 1FM...........
NRRC-D Facilities Corp CTL GSA Rev Bd
67020B AA 8 |Ls .. | 03/07/2018. | Redemption ~ 100.0000..........ccoco. | corerermrermmmrrireririnns | oo 156,841 | ........ 156,841 | .......... 156,841 156,841 | .oooooveccciies | e [ e | e LU OO 156,841 (U I 1,702 | 11/07/2023. | 1......covvveeee
67104C AA 5 |Oak Hill Credit Partners CLO Ser 2013-8A. | .. | 01/20/2018. | Paydown..........ccoovvnvviiriiriniiiens [ rverienineiriniisnines | oveene 1,883,070 | ....... 1,883,070 | ....... 1,883,070 | .....cco... 1,883,070 [ .ooovoeviririei | e | v | e (0 OO RO 1,883,070 0. 12,207 | 04/20/2025.
693656 AA 8 |PVHCORP SrNt 4.500% 12/15/22.......... .. [01/05/2018. | Call ~ 102.2500...........cooververerni | coriererineiirieniiiens | e 13,387,593 | ..... 13,093,000 | ... 13,045,221 | ......... 13,058,617 69 69 N 13,058,685 | ....ovveerverans [ e 34315 | ... 34315 | ... 327,325 | 12/15/2022.
70069F CH 8 |Park Place Securities Inc RMBS Ser 2004- | .. | 03/26/2018. | Paydown 292,170 | .......... 292,170 | .......... 280,666 284,534 | ..o | s 7,836 | oo | e 7,636 | .o | s 292,170 0| e 1,405 | 10/25/2034.
Parmer 31 (Austin TX) CTL Pass CTL Ser
70176@ AA 7 |A .| 03/15/2018. | Redemption ~ 100.0000..........coocv. | coverrmrerrrrinreririnns | s 174,564 | .......... 174,564 | .......... 175,874 175,828 | oo | v (1,263) | ..o [ e (VL) T 174,564 (O I 1,022 | 01/15/2032. | 1.....covvvvenece
Pathway Partners Vet Mgmt LLC Delayed
70325 AC 4 |Dr .| 03/29/2018. | Tax Free Exchange 38,967 | ..ccooonee. 38,967 | ...cooouc.. 38,967 | ..o e [ | e | e LU IR 38,967 (U I 179 [10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC Delayed
70325E  AC 4 |Dr .| 02/28/2018. | Tax Free EXChange.........cccocvmerees [ covemrrvimneiiineniinns | covireenins 40,185 | ... 40,185 | .oooouve 40,185 | oo [ s | e | e | e 0 [ oo | e 40,185 (U I 150 |10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC Delayed
70325E  AC 4 |Dr .| 03/29/2018. | Tax Free EXChange..........ccccvomeevees | covemmrvimneiiiniiniens | o 196,045 | .......... 196,045 | .......... 196,045 | ..o | v | e | oo | e 0 | oo | s 196,045 (U I 726 | 10/10/2024. | 3FE............
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Pathway Partners Vet Mgmt LLC Delayed
70325E  AC 4 |Dr . | 03/29/2018. | Tax Free Exchange. 85,241 | ..... 85,241 | oo 85,241 | oo | e | e [ e | e (U O 85,241 0 241 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC Delayed
70325E  AC 4 |Dr .| 01/31/2018. | Tax Free Exchange ..79,185 ....79,185 0 ..153 | 10/10/2024.
Pathway Partners Vet Mgmt LLC Delayed
70325E  AC 4 |Dr . | 02/28/2018. | Tax Free Exchange 27131 | o 27131 | o 27131 [ [ e | e [ | s (U 27,131 0 35 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC Delayed
70325E  AC 4 |Dr . | 02/28/2018. | Tax Free Exchange 62,774 | .......... 62,774 | ........... 82,774 | oo | e | e [ e | e (O OO ISP 62,774 0 61 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC Delayed
70325E  AC 4 |Dr . | 03/29/2018. | Redemption  100.0000. Y Y 7225 | oo, 1122 | i e | e | e (U 7,225 0 56 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC Delayed
70325E  AC 4 |Dr . | 03/29/2018. | Tax Free Exchange 39,373 | oo 39,373 | oo 39,373 [ o [ e | [ | (U 39,373 0 13 [10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC Delayed
70325e  AC 4 |Dr .1 02/28/2018. | Tax Free EXChange..........cccovvveeeee | covevvvmereniiresienins | s 2,843,179 | ....... 2,882,840 | ....... 2,841,540 2,841,540 873 766 1,639 2,843,179 0. 28,435 | 10/10/2024.
Pathway Partners Vet Mgmt LLC Delayed
70325E  AC 4 |Dr .. | 02/28/2018. | Tax Free Exchange 87,676 | ............ 87,676 87,676 (U IR 411 [ 10/10/2024.
71270Q EB 8 |Peoples United Bank SrNt 4.000% 07/15 | .. | 03/28/2018. | Basis Adjustment 5,569 ....500,000 5,569 0 07/15/2024.
71579U AF 2 |Petco Animal Supplies New Term Ln B-1 N[ .. | 01/31/2018. | Redemption ~ 100.0000 35,271 ..35,271 35,503 ...26,652 8,820 (200) 8,620 ....35,271 0 395 | 01/26/2023.
71677TH AG 0 |PetSmartInc Term Ln B2 Nt 1 4.854% 03| .. | 01/31/2018. | Redemption ~ 100.0000 82,513 | ..... 82,513 | ...........82,664 | ................ 66,010 | ........ 16,623 | ..o (/A ] E IR 16,502 82,513 0 346 | 03/10/2022.
717081 AQ 6 |PfizerInc Nt 4.650% 03/01/18................. .. [ 03/01/2018. | MALUFtY........oooecveocricriiieriienis [ e | e 3,500,000 | ....... 3,500,000 | ....... 3,495,341 3,499,835 165 165 | oo 3,500,000 0. 81,375 | 03/01/2018.
Yum Brands New Term Ln BNt 1 3.841%
72584D AD 6 |0 .. | 03/29/2018. | Redemption ~ 100.0000..........ceuv. [ worererererneerrninnines | worerereens 16,169 | ..ovvvvnee 16,169 | ............ 16,095 ...16,104 65 06/16/2023. | 3FE............
73019 AA 0 |PNC Equip Finc LLC LBASS Priv PINt Ser | .. | 03/13/2018. | Redemption  100.0000. 290,287 09/13/2027.|1....
73019 AB 8 |PNC Equip Finc LLC LBASS Priv PINt Ser | .. | 03/13/2018. | Redemption  100.0000, 209,713 09/13/2027. | 1....
73664# AA 8 |Portland Natural Gas Trans Sys Sr Sec Nt. | .. | 03/31/2018. | Redemption ~ 100.0000..........cooers | corrvererrrrerrererirnnnns 132,545 12/31/2018. [ 1o
73744G  AJ 1 |Post Holdings Inc Term Ln BNt 1 3.711...| .. | 03/29/2018. | Redemption  100.0000 54,154 | ..o 54,154 | ........... 54,286 (132) (132)] ... 54,154 05/24/2024.
73744G  AJ 1 |Post Holdings Inc Series A Incremental T... | .. | 03/08/2018. | Tax Free Exchange..........cccccocveve | vonrvrvnicnnivciveinns | e 21,605,671 | ... 21,553,141 | ... 21,609,160 | ......... 21,077,816 | ........ 29,831 .21,605,671 05/24/2024.
74040Y AA 0 |Preferred Term Sec Ltd LBASS X Fit Rate. | .. | 01/03/2018. | Paydown 69,732 | ..cccoo..und 69,732 | .ccovvennn 43,931 249,256 | [ 20,476 | [ 20,476 | 69,732 07/03/2033.
74041C  AA 7 |Preferred Term Sec Ltd VI LBASS FItRtN | .. | 03/26/2018. | PAYAOWN.........ccvvrrverinreiernrinins | oreerssisserenssisnees | evveees 1,013,751 | ....... 1,013,751 789,461 ..1,013,751 09/26/2034.
74041N  AA 3 |Preferred Term Sec Ltd VI LBASS Sec Nt.. | .. | 03/26/2018. | PaydOWN...........oovveeeriueriiieniiiiens | coreeieeerisneiisnniins | cevvienes 147,396 | .......... 147,396 130,730 147,396 12/24/2033.
74041N AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser. | .. | 03/26/2018. | PaydOWN........c..vrveerrirnriinriiinne | vovvvinessisessisesnins | cevveeees 110,547 | .ccooeeee 110,547 | e 72,408 255,055 | v | 085,493 | i | 85,493 | | i 110,547 12/24/2033.
74041U AA 7 |Preferred Term Sec Ltd VI LBASS XIV Sec | .. | 03/26/2018. | Call  100.0000..........ccccoormmuerenes | corvreremmriimeiirennirns | ceveres 2,938,250 | ....... 2,938,250 | ....... 2,313,872 2,422,676 2,430,283 | ... | oo 507,967 06/24/2034.
740410 AA 7 |Preferred Term Sec Ltd VI LBASS XIV Sec | .. | 01/30/2018. | PaydOwn.........cccoevuniuiirinrinniieis [ v | coviveiienissiinniis (4,174) X . 06/24/2034.
74042E  AA 2 |Preferred Term Sec Ltd LBASS XVII Sr Nt. | .. | 03/23/2018. | Redemption ~ 100.0000...........ccoc. | weorvrermereremmeeinnnes | covreienns 217,946 174,492 | oo | e 43,454 | s [ e 43,454 | e [ 217,946 06/23/2035.
74042H AA 5 |Preferred Term Sec Ltd LBASS XIX Flt Rt.. | .. | 03/22/2018. | Paydown 30,881 ...22,599 8,281 8,281 30,881 12/22/2035.
74042)  AA 1 |Preferred Term Sec Ltd LBASS XXI Nt Ser | .. | 03/22/2018. | Redemption ~ 100.0000, 28,790 ..22,844 5,946 5,946 28,790 03/22/2038.
74042W  AA 2 |Preferred Term Sec Ltd LBASS FIt Rt Nt C | .. | 03/23/2018. | Paydown 6,550 | .ooeerern6,550 | 4,618 | 4,943 | s [ i 1,606 |..cooovviiiniane 09/23/2035.
74043A  AC 5 |Preferred Term Sec Ltd LBASS XXIII Nt Se| .. | 03/22/2018. | PAYAOWN...........cooeirrrvvvvvveerssssnnnees | covvvissimssssnsenennsinns | covssnseeens 11196 | oo 11196 | i 7,367 | 8,664 2,533 12/22/2036.
741382 AC 9 |P .1 01/31/2018. | Paydown 69,206 ...36,220 32,985 03/23/2035.
Prime Mortgage Tr RMBS Ser 2005-4 CI
74160M KU 5 |2A9 .1 03/01/2018. | Paydown 20,022 ...43,459 332 89 421 | i | e 43,881 | i | (23,858) | ........ (23,858)| ... 10/25/2035.
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74836H AC 1 |Questar Pipeline Co Nt 5.830% 02/01/18. | .. | 02/01/2018. | MatUrity..........ccoovvvriuvmriniirciienins [ rvevierieniiniisiines | v 8,000,000 | ....... 8,000,000 | ....... 7,996,240 8,000,317 (317) (317) ... 0|.....77,733 | 02/01/2018.
74924D AA 7 |Residential Accredit Loans Inc RMBS Ser.. | .. | 03/01/2018. | Paydown 57173 | oo 81,882 | .cocvvvennn 59,313 259313 [ e [ | e 0 09/25/2037.
RCO Mtg LLC RMBS Ser 2016-SFR1 A
749377 AA T (3750 .. [ 03/01/2018. | PaydOWN............cvverrverrieceiienins [ o | v 534,103 | .......... 534,103 | ..........533,263 533,252 851 851 0 3,372 | 11/25/2051.
74966F AJ 2 |5.202 .| 03/29/2018. | Redemption  100.0000. 62,250 | ..... 62,250 | ... 62,388 ...62,384 (134) (134) (O 482 | 10/12/2023.
74966U AP 5 |RPIFinance Trust Term Ln6 Nt 1 3.556.. | .. | 03/29/2018. | Redemption ~ 100.0000...........cccce | corvrerrmrermmmriinniirns | cevvienes 103,343 | ......... 103,343 | ......... 102,746 102,664 679 679 | oo | e 103,343 0 954 | 03/27/2023.
Residential Asset Secs Corp RMBS Ser
754068 AE 7 |200 . [ 03/26/2018. | PaydOWN.............cvverreireieciienies [ e | oo 430,910 | .......... 430,910 | .......... 371,660 402,150 28,760 28,760 | ..o [ e 430,910 (U I 1,373 | 03/25/2036. | 1FM...........
Renew LBASS Ser 2017-1A CIA 3.670%
75973L  AA 6 |09 .. [ 03/20/2018. | PaydOWN...........ccooorivirriieniiienis [ e | v 164,865 | .......... 164,865 | .......... 164,821 164,822 43 A3 | e | s 164,865 (U I 1,017 | 09/20/2052. | 1FE............
761713 BT 2 |Reynolds American Inc SrNt 6.875% 05/. | .. | 03/28/2018. | Basis Adjustment 1,202 | oo 200,000 | ..o 1,202 [ oo [ e [ e | s | e (U 1,202 0 05/01/2020. | 2FE............
78411E  AC 2 |SCSG EA Acquisition Co Inc Initial Term.... | .. | 01/02/2018. | Redemption  100.0000 7,380 | oo 7,380 | oo 7343 | s 7,343 2 35 K7 7,380 0 09/01/2023. | 4FE............
SACO | Tr RMBS Ser 2006-5 Cl 1A
785811 AA 8 |2.172% .. [ 03/26/2018. | PaydOwn............cooovvviinmviinniiiinis [ o | e 1,143,173 ..40,488 ..13,968 L3974 | [ [ | 0 L A3974 | ..1,129,198 04/25/2036.
79546V A* 7 |Sally Beauty Holdings Term Ln B-1 Nt 1..... .. | 03/29/2018. | Redemption ~ 100.0000. ..14,001 14,071 ...13,983 84 (67) 17 14,001 07/05/2024.
79546V A* 7 |Sally Beauty Holdings Term Ln B-1 Nt 1..... .. | 03/29/2018. | Tax Free Exchange 572,298 600,159 5,565,332 33,540 (851) 32,689 5,598,021 07/05/2024.
81726) AE 1 |Sensata Technologies New 1st Lien Term L| .. | 01/16/2018. | Redemption ~ 100.0000..........cccco. | coverommvemmmiiinniiianns | covieneees 100,493 | ........ 100,493 | .......... 100,041 100,057 435 435 | | e 100,493 0 305 | 10/14/2021. | 2FE............
81760H AE 2 |ServiceMaster Co Term Ln CNt1 4.211% .. | 03/29/2018. | Redemption ~ 100.0000 24,023 | ..coooeene 24,023 | ...cooeeue 24,092 ...24,051 37 (65) [V2:) ] I 24,023 (U I 166 | 11/07/2023. | 3FE............
82570J AE 6 |Vencore Inc (SI Org Inc) 1st Lien TL Nt...... .. | 03/29/2018. | Redemption  100.0000. 67,971 | oo 67,971 | oo 67,534 ...67,804 167 LT O I 67,971 (U I 1,095 | 11/23/2019. | 4FE............
Sophia LP New Term Ln Nt 1 5.445%
835788 AJ 2 |09/3 .. | 03/29/2018. | Redemption  100.0000. 67,096 ...66,881 18 196 214 ....67,096 0 09/30/2022.
84611@ AB 9 |Sovos Compliance LLC Additional Term Ln | .. | 03/29/2018. | Redemption  100.0000. ..10,643 ...10,440 203 203 ...10,643 0 03/01/2022.
Sovos Compliance LLC New Additional
84611@ AC 7 |Term .. | 03/29/2018. | Redemption  100.0000. 1,981 w1967 | 1,946 23 12 35 1,981 0 03/01/2022. | 4....
85231C AA 3 |StLouis Fed Office Bldg Tr CTL GSA Gtd.. | .. | 01/15/2018. | Redemption  100.0000, 223,942 223,942 223,942 | oo e e | i 0 223,942 0 01/15/2019. | 1....
85746 DR 8 |State Street Bk & Tr Co ABS SrLev Lease |.. | 01/31/2018. | Redemption  100.0000 58,571 ...58,571 58,571 0 01/31/2019. | 2...cccovvvvenene
85746* DU 1 |State Street Bk & Tr Co ABS Sr Lev Lease | .. | 01/31/2018. | Redemption  100.0000 59,524 ...59,524 59,524 0 01/31/2019. | 2....
85746* DX 5 |State Street Bk & Tr Co ABS SrLev Lease |.. | 01/31/2018. | Redemption ~ 100.0000 55,498 ...55,498 55,498 0 01/31/2019. | 2....
85746* EA 4 |State Street Bk & Tr Co ABS SrLev Lease | .. | 01/31/2018. | Redemption  100.0000. . 55,498 ...55,498 0 01/31/2019. | 2.......cvvvee.
863576 DG 6 |2005- .. | 03/26/2018. | PaydOWN............cooorveereiieriiienies [ e | e 1,024,798 994,449 | ..o | e 30,349 0 11/25/2035.
86358E CL 8 |Structured Asset Inv Ln Tr RMBS Ser 2003 | .. | 03/26/2018. | Paydown...........ccoouvmmiervvvvvceinnninnns [ eovvvvveviiiisssnnseninns | s 390,539 366,109 | ..ccvverieriiins | o 24,430 | .. e 0 07/25/2033.
86359B JU 6 o .. [ 03/01/2018. | PaydOWN............covereirieriiienies [ e | e 13,444 .134217 17 L OO ISV 13,444 0 03/25/2034.
863636 AJ 3 . 103/01/2018. | Paydown..........ccovvverinriieiieniieens [ e | i 249,093 226,116 [ ..o [ e | e | e 0 [ oo | e 226,116 22977 22,977 04/25/2047.
TIAA Real Estate CDO Ltd CMBS Ser
87246A AE 8 |2007-C .1 03/10/2018. | Paydown 54,189 | ............ 54,189 | ............ 53,847 ...54,146 43 43 | s 54,189 (O I 495 | 08/15/2039. | 1FM...........
87272Q AA 8 |TLF National Tax Lien Trust LBASS Ser 20| .. | 03/15/2018. [ PaydOWN.........coevvruermininninniieins | ervvrirerinsrsessineninns | covevnes 280,738 | .......... 280,738 | .......... 280,728 10 10 [ | e 280,738 (01 I 193 | 12/15/2029. | 1Z..............
Terwin Mortgage Trust RMBS Ser 05-10HE
881561 VC 5 |C .. | 03/26/2018. | Paydown.........cccovvvvirinrivciinniienns [ | s 391,875 | .......... 391,875 | .......... 372,404 381,890 9,985 9,985 | oo | e 391,875 0 [ 2,013 | 06/25/2036. | 1FM...........
88632N  AJ 9 |Tibco Software Inc New Term Ln B Nt 1..... .. | 02/28/2018. | Redemption  100.0000. 36,844 | ............ 36,844 | ............ 36,302 ...36,366 478 AT8 | oo 36,844 0 317 | 12/04/2020. | 4FE...........
89416F AP 2 |Travel Leaders Group LLC Term Ln Nt 1.... | .. | 03/29/2018. | Redemption  100.0000 3,750 3,750 | covriennne 3741 | s 3,741 9 | e | e 9 | o 3,750 0 84 | 01/25/2024. | 4FE............
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UBS-Barclays Comm Mort Tr CMBS Ser
90270R AC 8 |2012- .. [ 03/01/2018. | PAYAOWN.......couvvrvircrireirerieriieies [ eoerireeereesssinenies | sevsessesssssesnsssns | sevssessenssssessesiens | soneeeeeens 24,615 214809 [ | v (14,809) [ .ooverrereries [ e (14,809) | ..oveveernrvrenns | ceererinerierieneneenne 0 664 |12/10/2045. [ 1FE............
US Airways Pass-Thru Tr ABS Ser 2000-
903320 AS 2 |3C .. | 03/01/2018. | Redemption  100.0000, 1,197,543 | L 1,197,543 0 .50,237 | 03/01/2022.
90346Y AE 9 |US Shipping Corp Term Ln B2 Nt2 5.920 | .. | 03/02/2018. | VANOUS..........cecvrrrerenrrneirernnisrirnnnns | corerneieneenirerinnnees | 003,886,191 | 1......4,317,990 | ....... 3,799,831 3,799,831 | oo | e e | e L [ 3,799,831 | i [ 86,360 | ......... 86,360 | ....... 35,197 | 05/27/2021.
90347B  AH 1 |Axalta Coating Systems Term Ln B2 Nt 1.. |.. [ 03/29/2018. | Redemption ~ 100.0000..........cccree | covrrrrrerrerermeernenns | werrrererene30,112 | 130,112 | i 30,286 ...19,560 23 (171) 0 06/01/2024.
90363@ 8 | USTA Natl Tennis Ctr Inc Sr Sec Nt Ser A. | .. | 01/08/2018. | Redemption ~ 100.0000 . 464,618 464,618 0 09/08/2024.
90783T AA 8 |Union Pacific RR PTC Ser 2004-1 5.404%| .. | 01/02/2018. | Redemption ~ 100.0000 crernenn 329,308 | ..........329,308 ....329,308 329,308 ORI 0 07/02/2025.
90931Q 5 | United Airlines LBASS EETC 2013-1 Ser Cl| .. | 02/15/2018. | PAYAOWN. ..........rvuumeeeirneiinnrineins | veverseessseissssessiienes | evvees 2,028,290 | ....... 2,028,290 2,036,588 2,033,107 | oo | e (A,817) [ s [ s (4,817) ] .... 2,028,290 | .... 0 02/15/2023.
911312 AH 9 |United Parcel Service Sr Nt 5.500% 01/... | .. | 01/15/2018. | Maturity. 4,000,000 4,000,000 | ..... 13,983,649 | ......... 13,999,871 129 129 | oo | s 14,000,000 |.... 0 85,000 | 01/15/2018.
91736# 4 | United States of America BIA CTL GSA Gtd| .. | 03/15/2018. | Redemption ~ 100.0000..........cccce. | orveerreererererneennne | covvienes 117,420 | .ccoeeeee 117,420 | cocveeeee 117,420 7420 | oo v [ | e (V0 EPOUPPORROORTON ISR 117,420 |.... 0 3,364 | 03/15/2024.
United States Govt SS Ls FinTr CTL GSA
91737# 3G .. | 03/15/2018. | Redemption  100.0000, ...274,874 275,694 87 0 | e 2,165 | 11/15/2018.
91830L AJ 7 |Vericrest Opportunity Ln Trans RMBS Ser. | .. | 02/25/2018. | Paydown .15,472 ..15,474 15 0 47 | 06/26/2045.
928432 A* 4 |Visual Edge Technology Inc Term Ln Nt 1.. | .. | 03/29/2018. | Redemption ~ 100.0000 rereneenn 31,714 ...31,758 742 0 08/30/2022.
928432 A* 4 |Visual Edge Technology Inc Term Ln Nt 1.. | .. | 02/28/2018. | Tax Free EXChange.........ccouveneense | vevernerrnmeinnernerinenes | cvvd 6,323,940 | ....... 6,467,500 | ....... 6,311,099 6,319,786 | ..oovercireiinns | e 4,155 | i 0 08/30/2022.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw |.. | 02/28/2018. | Tax Free EXChANGE........ccvvuvereies | wervvererieninnienisniinns | voeens 1,313,550 11,360,314 1,312,703 847 0 08/30/2022.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw |.. | 03/29/2018. | Redemption ~ 100.0000 3,094 677 7 46 0 08/30/2022.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw |.. | 02/28/2018. | Tax Free EXChANGe........ccovvvvvrvres | ververerisnisnienisniinns | voveens 1,564,961 891,000 262 344 0 08/30/2022.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw |.. | 03/29/2018. | Redemption  100.0000. ...16,081 2 160 0 08/30/2022.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw |.. | 02/28/2018. | Tax Free Exchange 577,919 89 164 0 08/30/2022.
92851@ AA 3 |Vivendi SPC Tr CTL 6.630% 04/15/22..... .. | 03/15/2018. | Redemption  100.0000. ...69,383 0 04/15/2022.
92871K  AA 6 |Vericrest Opportunity Ln Trans RMBS Ser. | .. | 03/25/2018. | Paydown 732,542 444 0 11/27/2045.
931899 9A 8 |Walkers SPV Priv PINt 1.862% 12/31/19. |.. | 01/25/2018. | Redemption ~ 100.0000 509,473 0 12/31/2019.
Washington Mutual Mtg RMBS Ser 2006-
93362F AB 9 |AR8 .. [ 03/01/2018. | PAYAOWN.......coouvrrrirrirerierierinees [ e | eovveines 166,081 | .......... 168,593 | ...coo..c. 150,399 150,399 | ovovevrrineres [ [ e | e (1 IR ISV 150,399 | .oovverreenernns [ v 15,682 | ......... 15,682 | ..ovvvrne 847 |08/25/2046. [ 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363E AB 1 |AR10 .. | 03/01/2018. | Paydown ..13,995 ..14,901 14,923 ...14,430 478 478 09/25/2036.
Washington Mutual Mtg RMBS Ser 2006-
93363N  AA 3 |AR12 .. | 03/01/2018. | Paydown . 22,217 | oo 23,656 | ..ocoonee. 23,727 ...23,000 696 (51 I ORI ISR 23,696 | ..ocvrrrireinns [ e (1,419) | .ovvvne (1,419) | oo 131 | 10/25/2036. | 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363P AA 8 |AR14 .. [ 03/01/2018. | PAYAOWN.......courvrevrerirrireirerieens [ erverienirseessninsnnnes | eoerereeens 47,285 | ..o 46,165 | ............ 42,361 282,367 | e e | e | s (1 RO ISV 42,367 | oo | s 4924 | ... 4,924 | ... 243 | 11/25/2036. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
939348 AE 8 |Ser20 .. [ 03/01/2018. | PAYAOWN.......coorvrrrrrrircrnerierinees [ e | eovenns 368,649 | .......... 369,489 | .......... 284,027 284,027 | oo e e | e (1 PRI ISR 284,027 | .o | s 84,622 | ......... 84,622 | ......... 1,714 | 04/25/2037. | 1FM...........
Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4 |20 .. | 03/01/2018. | Redemption  100.0000, . 32,635 | ... 32,635 | .o 32,635 032,635 [ s | e [ s | s (V1 IR 32,635 |.... 0 362 |08/01/2027. | 2........vvenee
Wells Fargo Bank Northwest NA CTL
94978%# AU 1 |[MWRAL .. | 03/15/2018. | Redemption  100.0000, . 36,162 ..37,173 0 05/15/2032. | 1
Wells Fargo Bank Northwest NA CTL CVS
94978# AX 5 |Co .. | 03/10/2018. | Redemption  100.0000, ....288,826 288,826 0 3,377 | 10/10/2024. | 2....
94978# BC 0 |Wells Fargo Bank Northwest NA CTL 6.59| .. | 03/01/2018. | Redemption ~ 100.0000 ....143,606 143,606 0| e 1,589 |11/01/2022. | 2....
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94983C AS 6 |2 .. | 03/01/2018. | Paydown ....248,644 248,741 (97) 0 06/25/2035.
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96950F AD 6 |Williams Partners LP SrNt 5.250% 03/1.. | .. | 03/28/2018. | Basis Adjustment 37,782 | ....... 1,000,000 37,782 0 03/15/2020. | 2FE.
982526 AV 7 |Wrigley Wm Jr Co SrNt 2.900% 10/21/19 | .. | 03/28/2018. | Basis Adjustment 8,918 | ...... 3,250,000 8,918 0 10/21/2019. | 1FE.
G72212  AA 4 |Preferred Term Secs XIX LBASS Sec Nt 2| .. | 03/22/2018. | Paydown 55,752 | woovvernens 55,752 ...40,515 55,752 0 270 |12/22/2035. | 1FE.
G7222G  AA 2 |Preferred Term Secs XVII LBASS Sec Nt... | .. | 03/23/2018. | Paydown 9,426 9,426 9,426 0 48 | 06/23/2035. | 1FE.
G7222R  AA 8 |Preferred Term Secs XVII LBASS Sec Nt... | .. [ 03/22/2018. | Paydown 22,666 | ........... 22,666 22,666 (VI 110 | 03/22/2038. | 1FE.
000000 00 O |Array Canada Inc TermLnNt1 6.811% 0 |A| 03/29/2018. |Redemption ~ 100.0000..........cccoo | correrrrremnrmmrirmrrenns | corrieenen 10,74 | 10,714 | 010,607 | o 10,615 | s | v 99 | e 99 [ | e 10,714 0 02/09/2023. | 4FE.
000000 00 O |BurgerKing Term Ln B3 Nt2 4.420% 02/.|A| 03/29/2018. | Redemption ~ 100.0000 90,436 0 586 |02/16/2024. | 4FE.
Air Canada LBASS EETC Ser 2015-1B
009090 AB 7 |3.87 A|[03/15/2018. | Redemption ~ 100.0000.........cccccoe | corvmrimrimririniiinii | cvvrieas 153,736 | ..ccoouuee 153,736 | ... 151,814 152,023 | oo | s L4 < T O LY 4 1< T TS ISR 153,736 0 2,979 | 03/15/2023. | 2FE............
654677 AB 9 |Niska Gas Storage Can Fin SrNt 6.500% |A|03/01/2018. [Call  101.6250.........cccurvrmerrmrrne | vererreerrmrrnerrerrenes | cvve 5,081,250 | ....... 5,000,000 | ....... 4,770,295 | .......... 4,924,749 9,336 9,336 | ovvevrerierins | e 4,934,086 65,914 65,914 | ..... 216,667 |04/01/2019. | 5FE............
89153U AE 1 |Total Capital Canada Ltd SrNt 1.450%.... | A | 01/15/2018. | MALUItY.........evvrerereereriseirciirenis [ everieriseersneiinsines | veenns 2,000,000 | ....... 2,000,000 | ....... 1,998,113 15 2,000,000 0. 14,500 | 01/15/2018. | 1FE.
000000 00 O |Credito Real Sab De CV SrNt 7.250% 07 [ D| 03/06/2018. | DIFECt.........curveurerrermerrremererirerienes | reverneessesserienienes | cvvees 1,058,619 | ....... 1,000,000 | ....... 1,003,038 (109) | vvvvevvvrivene | vererrereeneee(109) | v | e 1,002,593 | ...oovveeirenns | s 56,025 | ........ 56,025 | ....... 42,760 |07/20/2023. | 3FE.
02034# AA 0 |MISYS (Almonde Inc) Term Ln Nt 1 5.589 | D | 02/28/2018. | Redemption ~ 100.0000 33,333 | oo 33,333 | oo 33,271 38 59 (U I 415 | 04/28/2024. | 4FE.
034863 AB 6 |Anglo American Capital Co Gtd Nt 9.375..|C| 03/09/2018. [ Call  107.1566.........cccoriverrerrne | verervrrrrrriseriverrenes | cvv 3,964,7% | ....... 3,700,000 | ....... 4,495,685 3,835,741 | oo | v (19,010 [ oovevverreriene [ erererneeee(19,010) [ oo | e 3,816,731 [ (116,731) | ...... (116,731) | .....410,290 |04/08/2019. [ 2FE............
034863 AD 2 |Anglo American Capital Co Gtd Nt 4.450.. | C| 03/28/2018. | Basis AJUSIMENL...........ccccoereneiiees | vereneernnrinseineiienes [ e 17,075 | ....... 1,000,000 | ..coovvenee 17,075 0 09/27/2020. | 2FE............
11042A  AA 2 |British Airways Pic PTC 4.625% 06/20/2.. | D| 03/20/2018. | Redemption ~ 100.0000..........cccve. | ovreermrerererererneennns | covvirenes 219,672 | .......... 219,672 | .......... 222,102 221,136 | v | e (1,464) [ ..o 0 2,540 | 06/20/2024. | 1FE.
11042B  AA 0 |British Airways Plc PTC 5.625% 06/20/2.. | D| 03/20/2018. | Redemption ~ 100.0000..........cocve. | orverermereererneeanns | covvreees 594,201 | .......... 594,201 | .......... 601,949 597,044 (2,843) 0 | e 8,356 | 06/20/2020. | 2FE.
Rabobank Nederland Sub Nt 4.625%
21684A AA 4 |12/01 D| 03/28/2018. | Basis AQJUSIMENL...........cc.oevverrveenes | covrrerreeeieeereeiiienes | cervieeniand 65,563 | ...... 1,318,000 | ............ 65,563 0 12/01/2023. | 1FE............
232553 AA 5 |Cydsa SABde CV SrNt 6.250% 10/04/27 | D| 03/29/2018. | DIFECE..........erveuruerererrirmrireiirerirenes | evveeserienienerseesnns | cvevirenes 742,134 | .......... 750,000 | ......... 736,702 736,938 234 | o | v 238 | | e TTAT2 | s | e 4,962 | ........... 4,962 | ... 22,901 | 10/04/2027.
59318Y AA 6 |MHP Lux SA SrNt 6.950% 04/03/26........ D | 03/28/2018. [ DIFECL.......eeueverarereeesreeeesreissreees | eoreeeesseeeesnneeseneees | oneeeenns 900,000 | .......... 900,000 | .......... 900,000 0 04/03/2026.
65504L AJ 6 |Noble Hidg Intl Sr Nt 3.950% 03/15/22..... C|[02/01/2018. | Call  89.0000.........ccowrrererrrirnes | wrverrrirmeirerisniseirens | vvenes 3,560,000 | ....... 4,000,000 | ....... 4,092,460 | ........... 3,400,000 | ...... 646,621 | ............. (879) [ evererveerveene | verererenn 045,742 | i | v b,045,743 | i | e (45,743) | ........ (45,743) | ....(380,311) | 03/15/2022.
71647N AP 4 |Petrobras Global Finance SrNt 8.375%... |D|03/29/2018. | Call  111.3750......cccouvmmermmrrnenes [ erverrreeirneerneniineines | vvenne 1,129,343 | ....... 1,014,000 | ....... 1,110,895 | ..occevene 1,087,457 | ..o | e (4,743) [ oo [ TAB) [ | i 1,082,714 | oo | v (68,714) | ........ (68,714) | ..... 145,085 | 05/23/2021.
902133 AT 4 | Tyco Electronics Group Sr Nt 3.700% 02. | D| 03/28/2018. | Basis Adjustment 27,439 | ... 2,000,000 | ..cocvene. 27,439 . 27,439 0 02/15/2026.
G2300T AA 0 |Comcel Trust SrNt 6.875% 02/06/24....... D | 01/12/2018. | DIFECL. ....vveureervrercrireerenenersenes | revesseessssnersesienes | eevnes 1,164,213 | ....... 1,103,000 | ....... 1,135,404 | ........... 1,131,024 (120) | cevvrerrvrinene | e (120) | e | e 1,130,905 | ..oveoucvererenes | s 33,308 | oo 33,308 | ....... 33,027 | 02/06/2024.
G6764# AA 0 |Omega Leasing Ltd SrNt Ser 9 2.400% 1|D|01/12/2018. | Redemption ~ 100.0000..........couve. | orveerreererererneennns | covvirenes 526,316 | .......... 526,316 | .......... 526,316 526,316 | ...cvvecrierirenes e | v | e 0 | oo | s 526,316 0 | e 3,158 | 10/12/2026.
G91235 AB 0 |Tullow Oil Plc Sr Nt 6.250% 04/15/22....... D | 03/14/2018. | DIFECL. ......cvvuervrererrerrreineeirerierienes | eveesnerseniesesneesnnns | eeeeenes 687,656 | .......... 675,000 | .......... 673,313 673,379 78 £ T SO O 673,456 | ...coovrrerinins | s 14,200 | ......... 14,200 | ....... 17,695 | 04/15/2022.
L78043 AA 1 |Puma Energy Holdings SrNt 6.750% 02/0| D | 02/07/2018. | Call =~ 101.6875.........cccouvivmrcmnnes [ roverrerireriiniiiniinns | e 13,219 | e 13,000 | coovvereene 13,488 ..13,273 88 (11) Y IR IO 13,350 | ooveerererreees | e (350) | covvvveeene (K1510) ) I 673 |02/01/2021.
Grupo Famsa SA de CV Sr Nt 7.250%
P7700W CG 3 |06/0 D] 01/23/2018. | DIFECL. ......vvurerrereirsrissrissisasisenes | enesssissssisssssssesanns | conveenes 303,435 | .......... 308,000 | ......... 261,778 272,333 841 [y T [P 273174 | [ s 30,261 | ......... 30,261 | ......... 3,330 | 06/01/2020. | 4FE............
3899999. Total - Bonds - Industrial and MISCEIIBNEOUS..........cuvuurrrireriiiriiis wesirsiersiese s ssns s s ssnssnnsssnsens | ceee 412,836,809 | ....436,453,109 |....408,430,322 | ....... 390,587,319 |...1,527471 | ..... 2,922,241 | oo 0 | 4,449,712 | o0 | s 409,776,925 1,178,733 ... 1,178,733 | ..8,771,980 XXX XXX
8399997. Total - Bonds - Part 4.........cccooiiiiiiniiniiniiiisnissisnis ....553,158,085 | ....632,853,410 |....558,535,928 | ....... 530,350,704 |...1,527,471 | ..... 2,455,819 | o0 | i 3,983,290 | ..cooviiennn0 | 550,096,241 .1,180,692 |..... 1,180,692 | 11,900,953 XXX XXX
8399999. Total - Bonds ....632,853,410 |....558,535,928 | ....... 530,350,704 |...1,527471 | ..... 2,455,819 ,983,290 | .0 [ 550,096,241 .1,180,692 |..... 1,180,692 | 11,900,953 XXX XXX
Common Stocks - Mutual Funds
63867R 50 6 |Nationwide Bd Fd-R (Se€d).......ccocwvvivene. ‘ . | 02/23/2018. | Direct 135.570 XXX 11 I Y [ 1,324 XXX [
9299999, Total - CommOn StOCKS - MULUAI FUNDS............cooviieiiieiieieiiiiis ettt ettt nsensees XXX 11 0 0 11 ... 0 1,324 XXX XXX
9799997. Total - Common Stocks - Part 4 XXX 11 0 0 1M [ 0 1,324 XXX XXX
9799999, Total - Common Stocks. XXX 11 0 0 11 ... 0 1,324 XXX XXX
9899999. Total - Preferred and COMMON STOCKS.......c.viuiuuiisiieisiiiiiaiieins vt iess e XXX , 1 0 0 1] 0 1,324 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS............ccoiuiiiiiiiiins ot ....553,159,371 XXX ....558,637,252 | ....... 530,352,015 |....1,527,482 | ..... 2,455,819 | ............... 0].... 3,983,301 | .covvrvrrnennnd 0 ... 550,097,565 |................ 0].1,180,654 |..... 1,180,654 | 11,900,958 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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Statement for March 31, 2018 of the NATIONW'DE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | /Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number off ~ 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) | BJAC.V. | )/Accretion Items Exposure Entity end (b)
Purchased Options - Hedging Other - Put Options
Equity/l | Goldman Sachs
S&P 500 Index Options - PUT Options................. S&P Equity Hedge NA........ ndex | Group FOR8UP27PHTHYVLBNG30.. [01/25/2018| 11/01/2018] ..176,164 | ..425,082,887 | ...2,413.0000 | .......cccocoercucruccce ..8,785,031 | .o ..12,821,611 ...12,821,611 | ...6,036,580 003
Equity/l | HSBC Bank USA
S&P 500 Index Options - PUT Options................ S&P Equity Hedge NA...... ndex A 1IE8VN30JCEQV1H4R804...... [ 01/29/2018| 11/01/2018) ..174,874 | ..421,970,962 | ...2,413.0000 | .........coooerrrercccce 28,771,996 | s ...12,670,208 .....12,670,208 | ...5,898,212 003
Equity/l | Barclays Bank
S&P 500 Index Options - PUT Options................. S&P Equity Hedge NA........ ndex G5GSEF7VJP5I70UK5573..... | 01/29/2018( 11/01/2018] ....87,215 | ..210,449,795 | ...2,413.0000 | ......ccocvvvvvvvercnens 203298471 | e | e 6,315,389 | ... [ ........ 6,315,389 | ...3,016,918 003
Equity/I | Bank of America
S&P 500 Index Options - PUT Options................. S&P Equity Hedge N/A......... ndex | Corp B4TYDEBGGKMZO031MB27.. [01/26/2018) 11/01/2018| ..175,315 | ..423,035,095 | ....2413.0000 | ..ccooccccccmrrrrrccee 18,293,809 | .ooveeerereneririnnnnns ..12,782,328 ...12,782,328 | ...6,488,519 003
Equity/l | Goldman Sachs
S&P 500 Index Options - PUT Options. S&P Equity Hedge NAA......... ndex__| Group FOR8UP27PHTHYVLBNG30.. | 01/26/2018] 11/01/2018) ..174,847 | ..421,906,245 | ....2.413.0000 ....8,252,797 ...12,725795 ... 12,725,795 | ...6,472,998 003
0099999. Total-Purchased Options-Hedging Other-Put Options. 0 |...29,402,104 0]...57,315331 |XX] .....57,315,331 |..27,913,227 0 0 0 0 XXX XXX
0149999. Total-Purchased Options-Hedging Other. 0 |...29,402,104 0 .57,315,331 7,315,331 |..27,913,227 0 0 0 0 XXX XXX
0379999. Total-Purchased Options-Put Options. 0 |...29,402,104 0 .57,315,331 7,315,331 |..27.913,227 0 0 0 0 XXX XXX
0429999. Total-Purchased Options. 0 ]...29,402,104 0]...57,315,331 |XX] ......57,315,331 |..27,913,227 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Interest Rate
USD LIBOR|
Pay Fixed Receive Floating Interest Rate Swap.. | Surplus Note Liability -- Mutual Surplus Note....... FN 13K... | Interest | Deutsche Bank AG 7LTWFZYICNSX8D621K86..... 07/18/2012(12/15/2024( ................. ..400,000,000 M (4.566)] ...oovovvvcrreriinns | e | v (586,264) [ ....vvvvvverierirann 12,084,143 | e | e | e | e | e 5,182,690 | ..cooooevrrenes 100/100......
0859999. Total-Swaps-Hedging Effective-Interest Rate. 0 0].. (586,264) 0 |XX] .....12,064,143 0 0 0 0]...5182,690 XXX XXX
Swaps - Hedging Effective - Foreign Exchange
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.255 USD
Swap AFS Bond -- GBO93#ABO..........cocvvvvvvvevvevrvrrirrerenns | D T y PLC G5GSEF7VJP5I70UK5573..... | 06/29/2017[07/19/2024( .............ccc. | ... 9,140,800 [N =V19] [ I e 44,604 | L (718,400) | ... [ ... (1,033,990) [ ...ooovvvvvvvervrrinns [ e (255,200) | ccvcveverercrcre e TATT8 | 100/100......
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.106 USD|
Swap AFS Bond -- GB093#AA2 Di... y PLC G5GSEF7VJP5I70UK5573..... | 06/29/2017{07/19/2023] ......occccoceee | oo 7,998,200 (0.98 EUR) 40281 | (628,600)] ... | ..........(891.673) | coovoovvvvviien | e (223,300) 92,102 100/100......
0879999. Total-Swaps-Hedging Effective-Foreign Exchange 0 0f.....84885 ]....(1347,000)[XX]...... (1,925,663) 0. (478,500) 0 0].....206,880 XXX XXX
0909999. Total-Swaps-Hedging Effective 0 0 f.... (501,379)] .......(1,347,000) | XX] ......10,138,480 0. (478,500) 0 0f... 5,389,570 XXX XXX
Swaps - Hedging Other - Interest Rate
Morgan Stanley USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge.................cocvvveervevevrvcvcrvrrrens | D T Interest | Capital Svcs 17331LVCZKQKX5T7XV54...... 02/24/2010(02/26/2020] ................. ..150,000,000 LN A3 [N [N IR (798,494)]1 ......(3,397,102) | ... | ....... (3,397,102) | ... 1,912,416 | ccocovcvocccccccccccs | o | e | e 1,036,409 | ..oovvvvvvvveee 001
USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge.................cocovvuervevenrvcvenrrrrnis | D T Interest | Deutsche Bank AG 7LTWFZYICNSX8D621K86..... |07/29/2010] 08/03/2020] ................. ..200,000,000 3M (3.0042)] ..covvvvvrveerrrvrvrnres [ evviviiiimisiiensinnnns [ e (683,713)] ......(1,784,955) | ... | ....... (1,784,955) [ ....2,587,815 | oo | v | e | e 1,531,406 | ..ooovvvveviee 001..cocenenees
Morgan Stanley USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge...........c.ccccvevesvevicvcvrrcrennes | D T Interest | Capital Svcs 17331LVCZKQKX5T7XV54...... 12/08/2009) 12/10/2019] ..ccvvvvvvvvee ..190,000,000 IV EEX[5)] [ PO IO (883,963)] .......(3,135,718) | ... | ..ccen (3,135,718) [ ...2,129,698 | ..evevvvevcrecers | cerrrrrnreresrrnreenns | v | e [IPX TSI N — 007..coorevererene
Bank of America USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge.................cocovveervvvennncvvnrreres | D T Interest | Corp B4TYDEB6GKMZO031MB27... | 12/08/2009( 12/10/2019] ......covvvvveeee ..270,000,000 JCIECRSK)] N IR DO (1,265,609) | .......(4,518,247) | ... | ....... (CREZ Y] IRCKVCIR: IV [N NN ISR I 1,758,056 | ...oocovvvvvvene 001
USD LIBOR|
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge.............ccccovvvesvevicvccrncrenncs | D T Interest | UBS AG............... BFM8T61CT2L1QCEMIK50.....|01/27/2010]01/29/2020] ................. ..200,000,000 LN K72 IS F— ...(1,045922) ] ......(4,207,272) | ... | ....... (4,207,272) | ....2.512,784 | ccvoceveveverererccers | e | e | e 1,353,838 | oovvvvvrerrrnn 007..coerevererene
0919999. Total-Swaps-Hedging Other-Interest Rate. 0 0...(4677,701)] ....(17,043,294) [XX] ....(17,043,294) | ..12,178,543 0 0 0]... 6,916,859 XXX XXX
0969999. Total-Swaps-Hedging Other 0 0...(4677,701)] ....(17,043,294) [XX] ....(17,043,294) | ..12,178,543 0 0 0]... 6,916,859 XXX XXX
1159999. Total-Swaps-Interest Rate. 0 01]...(5263964)]...(17,043.294) |XX] ....... (4,979,151)] 12,178,543 0 0 0 ] ...12,099,549 XXX XXX
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Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
1179999. Total-Swaps-Foreign Exchange 0 0f....84885]....(1347,000)[XX]....(1925663) 0. (478,500) 0 0].....206,880 XXX XXX
1209999. Total-Swaps 0 0...(5179.080)] ....(18,390,294) [XX] ......(6.904,814) | ..12.178,543 | ...... (478,500) 0 01]..12306430 | XXX XXX
Forwards - Hedging Other
Currenc| Goldman Sachs 1.2390
Currency Forward - Pay EUR Receive USD........ | Private Equity FX EXposure...............cccococccuceeeeeee. | BA 1ol y Group FOR8UP27PHTHYVLBNG30.. [01/30/2018| 02/01/2019] .........ccoccc.. ....63,621,000 (URTRY/=IU] S [UPPPRIIRIPPIIN RO IVRROORY (VRO 571,564 |..| ........571,564 | ...... 571,564 ceeeeeen291,738 | 008...............
12229999. Total-Forwards-Hedging Other. 0 0 (] [ 571,564 |XX] .........571,564 | ...... 571,564 0 0 0].....291738 | XXX XXX
1269999. Total-Forward 0 0 0].....571564 |XX] .......571564 |.... 571,564 0 0 0].....291738 | XXX XXX
1399999. Total-Hedging Effective 0 0 .(501,379)| .......(1,347,000) 0,138,480 0. (478,500) 0 0 5,389,570 | XXX XXX
1409999. Total-Hedging Other. 0]..29402104 | ....(4,677,701)| .....40,843 601 |XX] .....40,843601 | ..40,663,334 0 0 0]... 7,208,598 | XXX XXX
1449999. TOTAL... ....29,402,104 | ....(5,179,080)] .....39,496,601 |XX] .....50,982,081 | 40,663,334 | ..... (478,500) .0 ..12598,168 | XXX XXX

(a) Code Description of Hedged Risk(s)

1 REBALANCES PORTFOLIO DURATION

MANAGES CASH FLOW RISK

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

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

© |0 [~ |o |o |& [ [~




Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

030

1 2 3 4 5 6 7 8 9 11 12 14 Highly Effective Hedges 20 21
15 16 17
Change in
Variation
Margin Gain Hedge
Cumulati (Loss) Used to Effectiveness
Number Description of Item(s) Hedged, | Schedule | Type(s) | Date of ve Deferred Adjust Basis at Inception
Ticker of Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Transaction | Reporting Book/Adjusted | Variation |  Variation of Hedged Potential and at Year-
Symbol | Contracts |Notional Amount Description Replicated Identifier (a) Expiration Exchange Price Date Price Carrying Value | Margin Margin Item Exposure end (b)
Long Futures
Hedging Other
US Treasury 2 YR Note Future Interest
TUMS..... |..... 4,762 | ....952,400,000 |Futures Bond Portfolio Duration........... N/A......... Rate |06/15/2018 | CBT......ccccevvrrunnne 549300EX04Q2QBFQTQ27 (03/15/2018] ..... 106.2513 106.3047 [ .ovoeveeeieieieies [ eevrereeieiieinneiiens | eereeveinniens | eeenesinsnnenennes | cevevnsenieniessenns | 0000 08,372 | ........508,372 | ... 6,271,715 | coveveerrra 4
US Treasury Ultra Bond Interest
WNMS....| ... 250 | ... 25,000,000 | Futures Bond Portfolio Duration........... N/A......... Rate  [06/15/2018| CBT.........ccccoouniene 549300EX04Q2QBFQTQ27 | 03/15/2018] ..... 155.6591 160.4688 | .....ooovicniinis [ | e | o | s 329,260 4
12829999. Total-Long Futures-Hedging Other.......... 0.0 [0 0 11,710,780 | .......1,710,780 | ... 6,600,975 XXX
1329999. Total-Long Futures 0 | i |0 | 0 11,710,780 | .......1,710,780 | ... 6,600,975 XXX
Short Futures
Hedging Other
US CBT 5 YR TN FUTURE Interest
FVMS..... | ...... 163 | ...... 16,300,000 | Futures Bond Portfolio Duration........... N/A......... Rate [06/15/2018| CBT.......cccccovvunrenne 549300EX04Q2QBFQTQ27 |03/15/2018 ..... 114.1379 1144809 | cooooevvniinei | ceveneersneisseiieniens | ceveeinniins | vevnseissinennes | eoeernsnnesinenns | ceeeenne(52,650) | cevvverrnn(52,650) | e 214,680 | oo 4
US CBT 10 YR TN FUTURE Interest
TYMS..... | ..... 6,550 | ....655,000,000 | Futures Bond Portfolio Duration........... N/A......... Rate [06/15/2018| CBT.......ccccovvvenennne 549300EX04Q2QBFQTQ27 |03/15/2018 ..... 120.2697 1211406 | oo | e | eeveniseine | veeenenisnninennens | oneesenenninennes | 00nn(5,704,795) | ......(5,704,795) | ..... 8,626,570 | ...coorvvrrirns 4
US Treasury 30 YR Future Interest
USM8..... | ...... 830 | ...... 83,000,000 |Futures Bond Portfolio Duration........... N/A......... Rate [06/15/2018| CBT.......cccovvvenennne 549300EX04Q2QBFQTQ27 |03/15/2018 ..... 143.4347 146.6250 | cvvovvevcervrinenns | ceveneennninneineiiens | crveeineins | veeesenissninenens | oneeseneennennns | 000(2,647,966) | ......(2,647,966) | ... 1,093,140 | ..oovvovvrrrnnes 4
US Treasury Ultra Bond Interest
UXYM8.. |..... 3,991 | ....399,100,000 |Futures Bond Portfolio Duration... Rate |06/15/2018 . 549300EX04Q2QBFQTQ27 |03/15/2018 ..... 128.3747 1298594 | ..o | e | e | e | s | 00(5,925,524) | ......(5,925,524) | ... 5,256,280
SNZ20JLFK8MNNCLQOF3
ECMS.....| ....... 500 |...... 77,492,015 | Euro Currency Futures Futures| Private Equity FX Exposure.... [ N/A......... Currency |06/15/2018| CME..................... 9  |03/15/2018] ........ 12399 | ........ 1.2359 | oo [ e [ ceereeeins | eerenneneininnns | ceeneeiennnnienns | 00 251,390 | .. 251,390 | L 658,516 | ..oevrerreienn 3
Futures - British Pounds SNZ20JLFK8MNNCLQOF3
BPMS8..... | .occeee. 50 | .o 4,352,452 | Futures Private Equity FX Exposure.... |N/A......... Currency |06/15/2018| CME........c.ccoccnenen. 9  |03/15/2018]..... 139.2784 140.5800 | ..vovericiinninnins [ eriineisenisnnissniiens | erinnnsnins | oevessnssnesnneens | oseesenessnsneens | coneeeens(40,674) | viiiennn(40,674) | i 65,850 | ..o 3
13429999. Total-Short Futures-Hedging Other........ 0 0 . ....15,915,036 XXX
1389999. Total-Short FULUIES........ccviieiiriieresrineiseiisiiina 0 0 . ....15,915,036 XXX
1409999. Total-Hedging Other. 0 0 . ....22,516,011 XXX
1449999. TOTAL.... 0 0 L ....22,516,011 XXX
Ending
Cash
Broker Name Balance

Goldman Sachs

Total Net Cash Deposits.

(a) Code

Description of Hedged Risk(s)

1 HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF A LIABILITY

REBALANCES PORTFOLIO CURRENCY EXPOSURE

REBALANCES PORTFOLIO DURATION

[ EN PN I

HEDGES THE EQUITY RISK OF AN ASSET




Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exch Traded Derivatives
0199999. Aggregate Sum of Exchange Traded XXX XXX I XXX (0) I | (0) | ....22,516,011 | .. .22,516,011
NAIC 1 Desig
Bank of America Corp.... BATYDEB6GKMZOO031MB27 [ Y...covvovvvere | Yoo | e 7,850,000 . 414,080 12,782,328 | ..ovvveverine (4,518,247) | oo 414,080 | oo 1,758,056
Barclays Bank PLC.........ccoviiirninierernceeicseines G5GSEF7VJP5I70UK5573... | Y Y 5,150,000 ....6,315,389 0 6,315,389 (1,925,663) | ...ocvocrvnricrnriinricenn0 e 206,880
Goldman Sachs Group... FOR8UP27PHTHYVLBNG30 | Y. Y. 28,620,000 ....26,118,970 0 26,118,970 | ...ooveeverrcrerrnvcrivereies | cvreveverenreninnsrreneeend0 | s 291,738
HSBC Bank USA NA.. 1IE8VN30JCEQV1H4R804... | Y. Y . 15,104,500 ....12,670,208 0 12,670,208
Morgan Stanley Capital Svcs. 17331LVCZKQKX5T7XV54... | Y, ST I (6,532,820) 0 (6,532,820) ..2,273,559
UBSAG.....ccoounirinne BFM8T61CT2L1QCEMIKS0.. | Y. | TR P (4,207,272) 0 (4,207,272) ..1,353,838
0299999. Total NAIC 1 Designation.............. 56,724,500 ...57,886,895 | ..o (16,605,339) 414,080 57,886,895 | ....ccoovvris (17,184,002) | ..o 414,080 | .o 5,884,072
NAIC 2 Desi
Deutsche Bank AG. 7LTWFZYICNSX8D621K86.. 5,248,000 (1,784,955) 0 12,064,143 ....(1,784,955) 5,031,188 ..6,714,096 ..0
0399999. Total NAIC 2 Designation.. 5,248,000 | ..o 0 (1,784,955) 0 12,064,143 ....(1,784,955) 5,031,188 ..6,714,096 ...0
0999999, GrOSS TOIS. ....e.orevuiesiieiiseieeresres s 61,972,500 ...57,886,895 | ..o (18,390,294) 414,080 69,951,037 (18,968,957) | ...oovvvvriririns 5445268 | ......ccccvnnnns 35114179 | .o 24,299,336
1. Offset per SSAP No. 64
2. Net after right Of OffSEt PEF SSAP NO. B4.........cveevurieriesiisiseseisssssesesesesssssesssssssssasssessssssessessesss | esessasssessassassessesssessasssassessans et ensansessesssessantssssessanssessessansss ...57,886,895 | ...ccocovrivrnnns (18,390,294)

8030




6030

Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE 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
Morgan Stanley Capital Services - OTC.........cccoeoerrrereerenne 17331LVCZKQKX5T7XV54..... ANt Cash 8,834,000 | ..o 108,834,000 | e [ e AV
UBSAG-OTC.......... BFMBTE1CT2LIQCEMIKSO.... | CASH......uiivieeiiiiiseississise it Cash 4,988,000 [ ...oovvererenrierieeneiens | cerersriirnrenn 4,988,000 | oo V.
Goldman Sachs Group Futures - CBT.... ... 549300EX04Q2QBFQTQ27.... | Treasury. 912828 H4 5 | U S Treasury 01/15/2025 TIPS 21,791,645 21,292,235 01/15/2025.
Goldman Sachs Group Futures - CME... . SNZ20JLFK8MNNCLQOF39.. | Treasury. 912828 H4 5 | U S Treasury 01/15/2025 TIPS 724,366 | ... 707,765 01/15/2025. | .
0199999, TOHAIS. ... veeresteseess s eee e s8££ 888808 1R 884 £EEEEE LR R R AR LR LR LR E R LR EEE LR E SRR R LR R LR LR R LR R LR LR SRR R E SRR R 1 HeEE LR R LR LR LR R R E LRttt | ereene s 36,338,011 | .o 22,000,000 XXX
Collateral Pledged to Reporting Entity
Bank of America Corp - OTC.. .... BATYDEB6GKMZO031MB27.. | Cash Cash 7,850,000 XXX
Barclays Bank PLC - OTC ... G5GSEF7VJP5I70UK5573..... | Cash Cash 5,150,000 | ... ....5,150,000 XXX
Deutsche Bank AG = OTC.........couuvererirernerierinerierienes 7TLTWFZYICNSX8D621K86.... | Cash Cash 5,248,000 | ...cooovvrrrrrnnes 5,248,000 XXX
Goldman Sachs Group - OTC..........cccurivcmiiniirerieninniens FOR8UP27PHTHYVLBNG30.. | Cash Cash 28,620,000 28,620,000 XXX
HSBC - OTC......... 1IEBVN30JCEQV1H4R804..... Cash Cash 15,104,500 | ... 15,104,500 XXX
02099999, TOMAIS........vveevueireieaeeeseeeseeseeese s s eesse bbb s bbb s ek eeeb s SE8seeEsee AR AR e R iR RS ER LR E RS E £ R AR R R AR R R £ LSRR RS R R R R RS R L E R LR R Ao R R eeEEee HeEEieeEseER R R LR R R R AR RS R R R AR RS bRt | eiienteniseeens 61,972,500 | ..coovrrrrrnncn 61,972,500 XXX




Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page a
2

nd not included on Schedules A, B, BA, D, DB and E)

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

CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
Industrial & Mi (Unaffiliated) - Resif gage-Backed Securities

04012M AP 4 | Argent Securities INC RMBS Ser 2006-M1 C.......c..ovvurvurirerniinieeriiireesiserssissesesissiseeessssssssssssesssssssssssssssesssenssssns | sossesessessnes 1FM 467,980 ....467,980 | 07/25/2036.......

362351 AA 6 | GSAA Home Equity Tr RMBS Ser 2006-20 Cl TFMeicciens [ e 1,757,443 | oo 1,757,443 | 12/25/2046.......

617487 AB 9 |Morgan Stanley Mtg Tr RMBS Ser 2006-16AX................ 1FM 554,543 ....554,543 | 11/25/2036.......

813766 AC 4 |Securitized AB Receivables LLC RMBS Ser 1FM 560,594 ....560,594 | 09/25/2036.......

81378E  AA 1 |Securitized AB Receivables LLC RMBS Ser 1FM 803,935 ....803,935 |05/25/2037.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMEIES. ..o sissseenes 4,144,495 | oo 4,144,495 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated).............oveveiieirieieieiiesc st 4,144,495 4,144,495 XXX
6299999.  Total - Residential Mortgage-Backed Securities......... e 4,144,495 | .. 4,144,495 XXX
6699999.  Subtotal - BONMS........ureririiiiiirisiiscisri s 4,144,495 | .o 4,144,495 XXX
Cash Equival ( le E Part 2 Type)

000000 00 0 | Overnight Repos SEC LENDING ONLY.....c.iiuiiiiuiiiriniestienisssesssnesessessssesenssnss e enssssssnss s senssnssessenssnssssssnssssssssaness | sessesensssenes 27,016,779 | oo 27,016,779 |04/02/2018.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPe).......coovvviinieersrirsninnines 27,016,779 XXX
9999999, TOMAIS. ... weorerieeiieieeiieit e 31,161,274 XXX
General Interrogatories:

1. The activity for the year. ~ Fair Value $.....(24,719,701)  Book/Adjusted Carrying Value $.....(24,719,701)
2. Average balance for the year: Fair Value $.....48,485,478  Book/Adjusted Carrying Value $.....48,485,478

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE10




Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
3 5

1 2 4 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year.  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year: Fair Value §.......... 0 Book/Adjusted Carrying Value $.......... 0

NONE

QE11




Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories
Associated Bank Green Bay, W 25,041,015 25,055,423 25,071,382 | XXX
Bank of America. Concord, CA. 1,272,520 1,429,328 1,390,874 | XXX
Bank of New York Mellon. New York, NY. 7,640,373 20,376,642 28,199,326 | XXX
BNP Paribas USA. Los Angeles, CA 30,451,368 27,837,637 | .....cccec 152,529,199 | XXX
Chase - IL Springfield, IL 5,037,971 5,112,760 5,058,992 | XXX
Chase - NY New York, NY. 20,319 (1,750,237) (105,855) | XXX
Chase - OH Columbus, OH (542,566,372) | ...........(491,920,392) | ...........(490,795,911) | XXX
Chase -TX. SaN ANLONIO, TX...oveoiiviireiiireiisrcisnescssnesesinnes | revevessinsssssnns | sevesssnsssssnenees | cosssnsssssnesssssnnsssssnns | coossessssssssssssssssennees | serveseneend (14,399,192) | ............(11,382,432) | .............(12,152,210) | XXX
Corestates Bank Philadelphia, PA 1,793 15,955 11,247 | XXX
Federal Home Loan Bank of Cincinnati..............c...........  Cincinnati, OH 18,549 18,235 18,222 | XXX
First Star Bank Cincinnati, OH 1,910,478 1,226,648 1,979,178 | XXX
First Union. Charlotte, NC 4,149 2,216 1,969 | XXX
Huntington National Bank.............cccc.cccevurveviiesriseriennne. Columbus, OH, (20,290,790) (22,733,785) (25,868,643) | XXX
Key Bank. Canton, OH 233,534 6,156,441 281,271 | XXX
National Bank of Detroit. Detroit, Ml (23,532,663) (21,861,980) (22,948,478) | XXX
Nationwide Bank Columbus, OH (2,746,307) (1,888,924) (1,011,920) [ XXX
PNC Bank. Columbus, OH 50,996,748 52,801,154 51,885,064 | XXX
Univest Bank and Trust COMPany..........cocceeenerereeee Pittsburgh, PA 578,720 579,296 579,834 | XXX
Toronto - Dominio Bank Toronto, CN. 149,784 143,445 143,134 | XXX
Wells Fargo Bank SOUAETON, PA.......oorrrvvecinsnrrcsscsisesssssisisnnnes | innenssssissi | v | s | s | s 17,022,383 | ...ooooovevee 23,631,076 ....(10,645,299) | XXX
0199998. Deposits in.....2 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositorie: XXX XXX (62,833) | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 453,155,620) (387,151,496) (296,441,457) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (453,155,620) (387,151,496) (296,441,457) | XXX
0599999. Total Cash XXX XXX 0 0 (453,155,620) (387,151,496) (296,441,457) [ XXX

QE12
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Statement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Identification Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
C0CA-C0l €O CP...oovivvarirraeersees sttt 03/02/2018....... | coovrerrirerirerirnens 05/21/2018....... 20,444
Canadian Natl RR Co CP......... 03/02/2018....... [ oo 05/30/2018....... ) 23,676
3299999. Industrial & Miscellaneous (UNaffiliated) - ISSUBT ODIIGALIONS. .........c..ivruirueiriieireiieiiersieises et s bbb 888k s ke es fe44eEseE S0 bR s e S E 81088108 b 8 e £ b e b1 s bbb enbee H041eE AR b b E e b E 810 £ bR bbb 29,915,662 0 46,120
3899999. Total - Industrial & MISCEIIANEOUS (UNGMIIALEA). ..........v.u.uueriiss i8R 1811811181818 00408 sssssinnnns | 29,915,662 0 46,120
Total Bonds
7799999, SUDLOTAIS - ISSUET ODIGALIONS..........o. ettt 8181181151841 11000508 8481811081111 E 0000 48181118188 ...29,915,662 0 46,120
8399999, SUDLOLAIS = BONAS......11111eeeereeeeesss s L1111 RS 888111 29,915,662 0 46,120
Exempt Money Market Mutual Funds as Identified by the SVO
60934N 10 4 [Federated Govt Obligations Fd... [ [03/29/2078...... 1603 oo [ 2,684,738 | i 2,866 | oo 1,335
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO..........ccccoviiiineneree s 2,684,738 | coovvereieeieerers 2,866 | .ovovriienieiseerian 1,335
All Other Money Market Mutual Funds
825252 69 5 [SIT Investment Co Liquid Asset Private ( l [01/0272078...... B 30,994 31 71
8699999. Total - All Other MONEY MArKEE MUIUAI FUNDS. ... 181111001001 0L L8 ssssssssssssisss | 30,994 31 71
8899999. Total - Cash Equivalents L L 32,631,394 | oo 2,897 | oo 47,526




Supplement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY

* 2 3 787 2 0184550000 1 =

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

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

Physicians - Including Surgeons and Osteopaths

8
Direct
Losses
Incurred
But
Not
Reported

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

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

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

34.  North Carolina

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

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

58998. Summary of remaining write-ins for

Line 58 from overflow page....... \ ......................... (018 S (01 O (010 (01 S [0 (01 IO 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... [ [0 [V (O [ [ 0
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Supplement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY

Designate the type of health care

providers reported on this page.

* 2 3 787 2 0184550000 1 =

SUPPLEMENT "A" TO SCHEDULE T

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

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

DS ©e N oA WD

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

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

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

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

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

58998. Summary of remaining write-ins for

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

58999. Totals (Lines 58001 thru 58003+

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

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

......................... 0
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Supplement for March 31, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY

* 2 3 787 2 0184550000 1 =

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

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

Other Health Care Professionals, Including Dentists, Chiropractors and Podiatrists

8
Direct
Losses
Incurred
But
Not
Reported

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

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

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

34.  North Carolina

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

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

58998. Summary of remaining write-ins for

Line 58 from overflow page....... \ ......................... (018 S (01 O (010 (01 S [0 (01 IO 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... [ [0 [V (O [ [ 0
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Designate the type of health care

providers reported on this page.

Other Health Care Facilities

SUPPLEMENT "A" TO SCHEDULE T

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

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

1. Alabama.......cccooceieiercinee

2. Alaska.....

3. Arizona....

4. Arkansas.....

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

6. Colorado......ccoeovvrerrirernnnee.

7. Connecticut.........cccccevvrnee. CT [ ceeeeeeteieieieies | everieissiesisiissesiesins | sveeviessssesesessesesinss | seessssssssssessssesesissss | eevessesesssssssesessssens | sressesssssssssssssssssssss | vessesiessssessesssssssases | sosesesssssessesssones 12
8. Delaware........ccocovvurrerrienreneen. DE | ooeeeieeireireiieene | reeeereesnsissesssnsieees | eereesnssessssnsesnenssses | resesssssessssssssensnnes | eesessessssesssessesens (B) [ eveereerrererierieirienies | ervereresieieseeissieniens | v 16
9.  District of Columbia............... DC | eieseieiieiies | et | eevesiesisieesssssesenns | eevessessesissessssesesins | cessesesissessesessssenes | essestesissessesesestesaes | seesesissesiesessestesens | sesesessesiesesessesaenas
10.  Florida.......cccooevervireieicrnee.

11, GeOrgia.....oveveeeeneererreerneenes

12, Hawaii....c.cccooveververrirererenen.

13, 1dah0..eccce e

14, iN0IS......coevereerereeeieiririinens

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

16, lOWaL oo

17. Kansas.......ocoeeeevveveevevennns

18, Kentucky.....oocoveerereerererenns

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

30. New Hampshire...

31.  New Jersey.....

32.  New Mexico.

33.  New York.....

34.  North Carolina.

35.  North Dakota...

36, ONi0..ocverereeeerieeiea

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

38, Or€gON.....ceveeeeereieriererenas

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

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

58999. Totals (Lines 58001 thru 58003+

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

......................... 0
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DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

NAIC Group Code.....0140
Company Name: NATIONWIDE MUTUAL INSURANCE COMPANY

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

1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
........................... 2,599 | i 3,833 |
2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of @ CMP packaged POCY? ...........ovvvuerrvuerreieeceeceecees e
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy

23

24

be QUANEITIEA OF ESHMALEA? .........eovieieeicee ettt st s bbb s bbb b et s e s e bbb bbb bbb e bttt bbb see s

Year To Date For the Period Ended March 31, 2018

If the answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount

for D&O liability coverage in CMP packaged policies:

NAIC Company Code.....23787

Yes[ ] No[X]

Yes[ ] No[X]

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

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

If the answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case

reserves) for the D&O liability coverages provided in CMP packaged POIICIES: .........curirrererrirriereeiseiiesisseseesssssssssessesssssseasessessessssssessessessssssessessssssssessessanssnssessassns _sssses

Q505
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