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Statement for June 30, 2018 of the NATIONWIDE MUTUAL |NSURANCE 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
L BONAS sttt | sereenees 11,200,112,009 | ...oovvereeereerereeerenne | vvereeene 11,200,112,009 | ........... 11,267,648,732
2. Stocks:
2.1 PrEferred SIOCKS. ...ttt et sssessntes | srestenenessessenens 2,192,637 [ oo | e 2,192,637 | oo 2,196,710
2.2 COMMON SOCKS......corerererrerisrssseseseesesssssssssessessssssesssssssssessesssnsssssessssssssessssssnssessessons | ssessesssnees 8,745,495548 | .................. 23,069,526 | ............. 8,722,426,022 | ............. 8,816,281,641
3. Mortgage loans on real estate:
B0 FIISEENS et | erereenenes 1,210,396,359 | ..o | veeveeeeeens 1,210,396,359 | ....cceenee 1,219,332,775
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES)......vvcveiveieieciieesiie ettt tenaens | esasssssesssas 542,305,777 | .eooereereeerereeseeeeeeees | crevereeienins 542,305,777 | c.ovvvrrene 540,595,076
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES).......vvvevieieciciseee ettt bbbt senans | sevsesnsssesans 33,903,799 | ..o | e, 33,903,799 | ..ovovrrrnne. 34,585,649
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......coovvvvrecirerieieieiese s | coeveeseisssesaenns 1,253,733 | cooceeeeeeeeeeeeeveeeeens | e 1,253,733 | oo 983,195
5. Cash ($....(402,955,313)), cash equivalents ($.....2,047,685)
and short-term investments ($.....710,874,764)..........co.oeveoeeeeereeeieeeeeeeeeeeeeeeeeeveeeveesvesseens | eeveeesiensiinns 309,967,136 | ..cvevevcrereeeeeeeeceereeees | e 309,967,136 | ....ccoc...... 460,758,079
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
7o DEIIVALIVES......ooeceereeerceeeeserie sttt ssnsienes | sessssesiesssans 25,568,262 | ... | cereeeeineninns 25,568,262 |....oocvereerireeiieniereineees
8. Other inVEStEd @SSELS........cucvurriririicricrieeses et sest st sest s esnies | crtsneesiens 3,438,013,862 | ....ccvvvrnvenne. 73,252,769 | ...cocvvenne. 3,364,761,093 | ............. 3,216,942,375
9. ReCeiVabIES fOr SECUMHIES. .......c.uurveeiirriiriiriiiierirreres bbb ssennins | sesiesiesiesinens 1,361,878 | ..o [ s 1,361,878 | oo 81,888
10.  Securities lending reinvested collateral @SSEtS..........ccuvieiiiiirieieeieeee e | crresesisiesienns 34,674,002 | ...coevirereiererrereieens | e 34,674,062 | ..cooovvrrrinne 55,880,975
11, Aggregate write-ins for iNVEStEd @SSELS..........ceiiiiveieiciei e | cvreneiineas 1,418,963,241 | v (| 1,418,963,241 | ............. 1,441,033,842
12.  Subtotals, cash and invested assets (LINES 110 11)......c.rwrurrenerimrrreerieresserieeeins | veeeenens 26,964,208,303 | ......cocoovnvne 96,322,295 | ........... 26,867,886,008 | ........... 27,056,320,937
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........cceeeves | cerrerrrinne. 2,318,667,541 | ..covvvvvrrnen. 55,513,646 | ............. 2,263,153,895 | ............. 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).........cccceververevies | oerverrennns 3,308,180,274 | .....oovvvvvrrnes 4,020,286 | ............. 3,304,159,988 | ............. 3,244,145,051
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts recoverable from FBINSUIETS............cccvcevevereeeeieeeeeceeeeeeeeesesessesssesssesasssnes | sevssssensenens 355,299,783 | ...eeeveeeeeeeeeeeeeeerenees | e 355,299,783 | ................ 365,651,257
16.2 Funds held by or deposited with reinsured COMPANIES............cceveveireerriereirersieiieiiens | e, 3,218,736 | .o | e 3,218,736 | c.ccvvvvrrnne. 3,069,571
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............ccccoeveveeens | ovvvereveeinnns 195,712,053 | ..o | ceeereeeiens 195,712,053 | ....cvcvevee 292,756,470
18.2 Net deferred taX @SSEL...........rirririiecieei sttt | seesissesinns 1,914,660,523 | ......coccoeene. 656,550,233 | ........c.... 1,258,110,290 | ....coouuc. 1,206,122,010
19.  Guaranty funds receivable or 0N AEPOSIL............ccuiveiecieeiiiiieiese et | eereressaenienans 6,629,106 | .....cooeverirreiercreeeieiees | e 6,629,106 | .....ccovrrrene 1,609,597
20. Electronic data processing equipment and SOfWarE...........ccceueveeveieieerisieeseeseeeeiesenes | eveiseiennenns 597,986,411 | ..ccevveee. 497,605,214 | ..o 100,381,197 | oovvererne 103,961,745
21, Furniture and equipment, including health care delivery assets ($.......... 0)erererienereseenens | e 99,114,445 | .................. 99,114,445 | (oovreead 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates............cccoouverevirieieieeieesesieesenees | e 304,282,063 | ....cocevererinnn 738,149 | .o 303,543,914 | ..coevnnn 475,169,304
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested asSets...........ccvirieiinieieieseeiee s | erieissiesienas 679,186,546 | ......ccoune 305,877,547 | c.ovovrvnas 373,308,999 | ...coovrnas 377,978,525
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)........c.ovururirrieniereniinrensiseesesisseseesssssssssssssesssssessessssssssns | essnseees 36,855,503,463 | ............. 1,715,741815 | .......... 35,139,761,648 | ........... 35,425,425,127
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......ucuiereririreineieessiseseeessesssessessessssssesssssssssssessessssssssssssssssssssssensans | ssseseeens 36,855,503,463 | ............. 1,715,741,815 | ......... 35,139,761,648 | ........... 35,425,425,127
DETAILS OF WRITE-INS
1101. Corporate owned investment value of life INSUFANCE...........ceveverrieiceeeeeeeee e | v 1,406,357,587 | ...coovereereeeeereeeeeins | cevveierinnns 1,406,357,587 | ............. 1,400,585,589
1102. Derivative collateral and reCeIVADIES............c.c.cueviveceeeeeeeeeeeee e sssteennes | everaeeesenseaens 11,896,661 | ....oooeeveveeeeeeereeceeiens | ceereeerieieiins 11,896,661 38,155,375
1103. Other iNVESIMENt TECEIVADIES.........c.cveveeveeieeeeecte ettt st ssssassnas | everassssessesenssaens 708,993 | ..o | e 708,993 | .o 2,292,878
1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LIN€ 11 :@DOVE).......cceuerrrireencrernrriesenenseneseressnnens | seeeesseeenas 1,418,963,241 | ..o 0 | s 1,418,963,241 | ............. 1,441,033,842
2501. Agent benefit investment value of life insurance and annuity CONtracts............cccceevievieies | cvververrivennns 156,231,426 | ....ooovevrceereecreeeeeerees | cveereeeiens 156,231,426 | ................ 160,174,827
2502. Deposit and Prepaid @SSELS..........cviviieiiiiieie ettt enaens | asiesesestenienas 80,418,066 | .......cccvvee 80,418,066 | ...oocvveverrrecerrieind 0 |
2503. Equities and deposits in pools and @SSOCIAtONS.............ccceurrereeerermmeeeiserisneessseseseesesessssnens | coreessesesnns 113,622,989 | ...ooovvereecrincrnnernenens | cevvneeeineens 113,622,989 | ...oocvvvvneen. 108,683,076
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccceviveeieveveeeiieiiens | cvverreisiiennns 328,914,085 | ................ 225,459,481 | ...coevennee 103,454,584 | ... 109,120,622
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE).........ccweivrrrrereressinessnssensssssessnnes | conensseseenns 679,186,546 | ... 305,877,547 | ..coovvcrenns 373,308,999 | ..o 377,978,525




Statement for June 30, 2018 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year

1. Losses (current accident year $.....2,103,476,292)..........ccourmveemreimreomreinssinssinssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | sevsssesssissssensens 8,896,068,640 | ....cocvverrernnee. 9,334,687,935
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.........ceiiueieieiieieeissiese ettt sessssensens | srtesissessessesessssans 912,588,680 | ..covvvrrerererinn 985,965,465
3. LOSS AUIUSIMENT EXPENSES.......cvuiviivreciictcieie ettt ettt bbb sttt bbb st bbb en s snanns | ebessesaesnsensanees 1,659,412,763 | .ocoveveereee 1,655,640,114
4. Commissions payable, contingent commissions and other similar Charges............ocovuueieineieieiseieiessese e essssssssessensns | e ...233,739,285 250,721,513
5. Other expenses (excluding taxes, ICENSES ANA FEES)...........cvuiuiiriiriiriiieiee ettt ss s | avee ....103,324,699 145,610,309
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........ccuuevervreieiieiinsieiesssiee e sssssssesas | cressesesseesiessesssens 40,819,624 | ..ooovverereern, 91,861,976
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gaing (I0SSES))......ccrurrrrrrrrrrrerrerriererrerneereees | serreiessnesnsieessessesessssssesessesssses | eesessesssssssssessssssessessssssssessessseens
7.2 Net deferred taX HADIIILY.........cc.cccirerieciciescee ettt s bbbt sse s st sns | anbsessestess e b e s es s s st s ssentenes | ebsesteste s e st en ettt
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt bbbttt b st nnsas | nesbieeti et s bt ettt et sttt | ebsess ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....2,657,232,503 and including

warranty reserves of $.....9,197,120 and accrued accident and health experience rating refunds

including §.......... 0 for medical loss ratio rebate per the Public Health Service ACt)..........coceueiveieierresieeseseee e eeeseneiens | eveeisieiisieiennns 5,511,802,053 | ..coevverrrrrne 5,563,989,747
10, AVANCE PIEMIUM.....ovevecrereiieieciciectes et tes et sss s st es st s s e bbb s ss s s st e s st e bt s s sae s s s se s st et entes et bensesesbenssnsessessntantanen | nevesssessessesessnans 115,874,993 | oo, 94,570,646
11.  Dividends declared and unpaid:

11,1 SHOCKNOIABIS. ..e.vvveereerise ittt sttt R st s st st ssensntns | anssessestesssessessansanssessansnsessentnes | sesestessnssnstensanssess st st nt st nene

112 POICYNOIAETS. ...ttt bbbttt bt nnt st | aeisessenss sttt 6,716,009 | ..oovvererieiieiiens 8,065,476
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccoevcveicvieeiesie et sessssssssssessesssssssessenes | ceversssesissssanes 1,859, 711,798 | oo 1,782,343,439
13.  Funds held by company under reinsurance treaties.... 1,271,056 | e 1,218,225
14, Amounts withheld or retained by company for aCCOUNt Of OtHEIS............ovriiieririeiee st sssensesss | evesseseesssesseneens 1,454,320,989
15.  Remittances and itemMs NOt AIIOCAIEA.............covueiciiiri ettt s bbb s sttt ssesans | sbestessessbessesse s ssnsenses et 2,090
16.  Provision for reinsurance (including $.......... (0 eET 11T OO PP USSP PSRRI 26,314,177
17.  Net adjustments in assets and liabilities due to foreign EXChaNGE FALES........cccvveiviieieeieeiee st seses | eeviesiss e s s ieneas 35,965
18, DraftS OULSTANAING. ... reureeieceree sttt ettt f st s st en s e ssnss | etsessessansssssessansnssestensanssessantns | nessessanssnesessanen e st st st s s tnen
19.  Payable to parent, subsidiaries and affliates............c.couieiieriicieics st enans | eresrenr s 163,487,383 | .oovvvvveeriiennns 25,189,178
20, DEIVALIVES.......oveoiesiisiicie ittt st bbbttt sttt nntanns | srenstenssenst st enes 11,935,980 | ovvvevveriiriniis 33,796,469
21, PaYable fOr SECUMES. .......cuevviierieiieiiesiseieses ettt bbbt bbbt s bt ss s s st ssensensanssenans | esssessessssssesessansa 61,399,842 | oo 3,249,000
22.  Payable fOr SECUMEIES IBNAING........c.ccviveieiciiecie ettt bbbttt bbb st st es s bensenas | eveesasssssesasssssesseses 38,890,708 | oo 60,082,632
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25.  Aggregate Write-inS for lIAbIlItIES...........cccvevvervrricierseicisss st stessss s ssessssssessesssssesessenssssessensssssesssssssssesss |osessensesesseeseenss ;499,603,191 [ oo, 1,603,861,687
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25)..........ceiininrirreneeeeesesseesseeeeseeesseseeessessssesene | conee 23,232,091,805
27, ProOtECIEd COll IADIIIHES. ... ...evurvreeireicieiieieieiseie ettt b e s s s s s senses s sensessesnsenns | shsessssessessssansessessnssnssnsessessnsensess | sresssssssensessesnssnsessessssansessessssanes
28.  Total liabilities (LINES 26 @MU 27).......ovuieiieieeiseiee ettt ettt sss bbbttt nssnnes | snbisssssssssssssees 22,597,319,925 [ oo 23,232,091,805
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI STOCK. ......eueeeceeieiecieie ittt bbbk sttt sb st e bsnnss | setseesestaseebsee s st es s st et estenbenes | eesesteetessessees e b sttt e
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOES......ouvevieiectetce ettt ettt bbbt st a bbb s st beb s sttt bas b s s ssesas s st ensessetntenes | evesbessesnsensnens 2,192,398,975 | oo 2,192,136,159
34, Gross paid in and CONLMDULEA SUMPIUS..........c.ovueieiiieiieicieiis ettt bbb a bbbt s b se s ssnsns | oebstessessessssessessesssssstessesssbensesses | ebiessssssssssessessntes s bbb s s snses
35, UNaSSIGNE fUNAS (SUMPIUS).......cvueveierieieeietietese et see ettt bbb s bbb sesss s st ess s b s ses e sesbnsssaessnsnnaes | svsesissessessesanes 10,350,042,748 | ....coovvvvrernene 10,001,197,163
36. Less treasury stock, at cost:

36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -ttt ettt sttt sanes | setessestens et ee st s st ssentenes | eesestent et sttt eeee

36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0)......

37.  Surplus as regards policyholders (LiINeS 29 0 35, IESS 36)........ccucverirrireirieiieieeeie ettt ssbesaeses | asresissesssseesanes 12,542,441,723 | oo 12,193,333,322
38, Totals (Page 2, LINE 28, COl. 3).....ccuiiiiriiiiiiseiiciie ittt sttt | enieeniesininneaa 35,139,761,648 | .....cccovvvvnnee. 35,425,425,127
DETAILS OF WRITE-INS
2501, ACCTUE dEriVAtiVE lIADIIILY..........veveerreieeiiieiee ettt n s sse st nntss | sresstessesernsnnsantenaes 5,991,391 | oo 6,948,231
2502, AQENt'S SECUNILY TUNG TESEIVES........coueveiiiiciieissetcie sttt bbbt s st s s s bs s st tenssssenns | evsessesssssnsssnsas 1,155,314,318 | oo 1,161,582,659
2503. Contingent suit liabilities 7,013,539 | oo 6,140,624
2598. Summary of remaining write-ins for Line 25 from overflow page 331,283,943 | o 429,190,173
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)......c..veuieuiieriieiieisiiisiiesie st | eoneesssssseesssenees 1,499,603,191 [ ..o, 1,603,861,687

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.

3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE.........ccciieiieeicicteesce ettt es s sssssssssesssnes | cresssssssssssesss s sses e sesses e saees L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 BD0OVE). ... ..oiuiieiriiiiiiteieisiiesi et et ssresessssessssesnssssessnsesessnsensesssssnssnses | cressesssssnssssessssnsassesesnsessasanes 0 ] 0
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Statement for June 30, 2018 of the NATIONWIDE MUTUAL |NSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.......oovene. (written $ 1,223,128,367 1,298,515,783 | ........... 2,551,641,654
1.2 Assumed......... (written $ ...8,656,950,162 .8,885,439,744 17,683,005,690
1.3 Ceded.. . (written $ ...3,208,248,116 .3,290,515,123 | . 6,539,086,670
14 Net......coorenne. (written $ 6,671,830,413 6,893,440,404 | ......... 13,695,560,675
DEDUCTIONS:
2. Losses incurred (current accident year $.....3,998,840,610):
2.1 DIFECL. .. vu ettt sttt nnsnenns | stseniiensiend 610,678,862 | ....cc.ee..... 685,404,767 | ........... 1,387,782,053
2.2 Assumed. . ...5,403,506,700 | .. 6,159,774,624 | . 13,145,750,965
2.3 08U, ..ottt | erersenes 2,015435258 | .......... 2,136,984,280 | ........... 4,856,851,288
2 NBL oottt R sttt | srsnsianees 3,998,750,304 | ........... 4,708,195111 | ........... 9,676,681,730
3. Loss adjustment expenses incurred.. 672,466,952 | .. ....682,877,588 ..1,425,060,868
4. Other underwriting EXPENSES INCUITEM..........cccvucveivieeiieieicieie ettt ettt bbb snanes || saesnsenns 2,163,994,888 | ........... 2,060,874,084
5. Aggregate write-ins for underwriing AEAUCHIONS. ...ttt en
6. Total underwriting deductions (Lines 2 through 5).
7. NetinCOME OF PrOtECIEA CEIIS........vuieieerii ettt sttt
8. Net underwriting gain (10ss) (Line 1 MINUS LiNE 6 + LINE 7).......eueeierrieirniireinireireieeneeeisssiseesesessesssessessssssessessessssesnss | essesensen (163,381,731) | ovevvereenne (558,506,379)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM............cciviviiiieieiec ettt sssssse s ssstenaes | sbessesissenes 435,676,195 | ..cooeonvee. 245,940,423 | .............. 500,718,791
10. Net realized capital gains (losses) less capital gains tax of $.....20,954,482.............cccoevueeeeereereeeeeeeeeeeeeeseeeieenrens [eieriesieninas 25535373 | .o 29,008,792 | ..cconcee. 145,760,132
11. Net investment gain (I0SS) (LINES 9+ 10)......cuuiuuiiiriireiireiireiiseiiseeisei st sttt esbs bbbttt et st sssness | sisesssssia 461,211,568 | ....cocene. 274,949,215 | ... 646,478,923
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....1,232,911 amount charged off $.....24,406,338).. ..(23,173,427)| .. (25,586,259) . ..(59,008,717)
13. Finance and service charges not included in premiums.... ....34,672,006 |... 47,333,339 |. ...85,381,738
14. Aggregate write-ins for MISCEIANEOUS INCOME........c.vuiveieeiieieieie ettt s s sse s es s ssesssssnsens | eaesesssnsnsenes 44,987,531 |...ccoennvn.e. 89,385,515 | .ooevnven. 181,638,855
15. Total other income (LINES 12 thrOUGN 14).......vucvcvieeee ettt s ss st ben s ses | saesssssssnsnes 56,486,110 | .cocvvvee. 111,132,595 | .............. 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).. .ttt ss st ss st esssssssssessensnssens | ssessassassans 354,315,947 | ............. (172,424,569)| ............. (731,716,859)
17. DIVIdends 10 POIICYNOIABTS............cvuevecvceieiecieisete ettt ettt et s st s s sae s s b st s snens | sresssessssnssanes 2,916,843 | ..o 4,270,260 |....cocoevneee. 9,060,726
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).......ccorirrrrireerrieiinsereisssesessisesssssssssssssssssessssessssssessesssssssssessssssesssssenssns | sessessessnnes 351,399,104 | ............. (176,694,829)| ............. (740,777,585)
19. Federal and foreign iNCOME taXES INCUITEA...........ovururericnreriniierissiseesssesesesssssssesessessssssessesssssssssessassssssessessssssessessnssesss | sossssssssssaes (55,450,178)] ...ovvvvvvnnne (86,678,425)] ............. (369,951,722)
20. Netincome (Line 18 minus Line 19) (10 LINE 22)..........covvurirrriumrineineineiesisssissesssssssessssssssssssssssssssssssssssssssssssssssssssssns | eeveesseeneens 406,849,282 | .............. (90,016,404)] ............. (370,825,863)
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year. .12,193,333,322 ..12,690,337,809 12,690,337,809
22. Netincome (from Line 20)..........ccovemremrenrerneirnnirnnirnniis ..406,849,282 (90,016,404)] . ...(370,825,863)
23. Net transfers (t0) from Protected Cell ACCOUNTS...........ocuiuririerriciecicreiecsie ettt sssses e ssessssssssss | cteesseessssasssessssessssssnssesss | nessesssssnsssnsssssesssssessassnns | stesessessssessnsssnssnssssssnesnnes
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....11,239,530.........c..cevvverrvrmmrrrecrveninns | covrieriiinrs (40,554,783)| ..covvvnvnne 237,654,687 | ..cvvenven. 659,290,354
25. Change in net unrealized foreign exchange capital gain (loss) (740,700) ... 14,225,598 |. 21,450,470
26. Change in net deferred INCOME tAX.........cu vttt b sttt bsessentnnns | seeessessesens (24,579,223) ...coovvveene. 66,911,264 | ............. (887,006,199)
27. Change in NONAAMIEA @SSELS........c.veieririrreireiieie ittt sttt ss bttt essentns | eesessastsessnes (1,059,763)] ....ocvvnv... (164,521,043)[ .cveevnven. 302,775,980
28. Change in provision for reinsurance..
29. Change iN SUIPIUS NOTES.......cvuuieureriuceeiseieeeseee ettt ss et s b s bbbt
30. Surplus (contributed to) withdrawn from ProteCted CEIIS............ruirrrieierereiieeereeree sttt esssissesesseees | seteeesssessseissssessssssssessens | reesssssessesstessnssessessnnsns | sesssesssnsssssssessssessasssessees
31. Cumulative effect of changes in aCCOUNtING PHNCIDIES........c.cvcviiiieiiieicietiete ettt ssssstesaes | oevessessessessssessesssssssessesins | sessessssessessssssessesssssssssses | essesesssesssssesessnsessesnses
32. Capital changes:
3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
33. Surplus adjustments:
331 P IN. ettt
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c.........
34. Net remittances from or (10) HOME OffiCe.........cviueiiiiiieiecie et
35. DiVIdENAS t0 SIOCKNOIAETS...........couierieiriecieiet ettt bbbttt sssnias | stbeiesiesssesnessessssbsnnesiens | sressesissinesestessnensesseninenes | sebsebessess st sensssbseeesiees
36. Change in treasury stock .
37. Aggregate write-ins for gains and l0SSES IN SUIPIUS.........c.cvueeveiervrcieieise et ssessss s ssessss s sessessans | assessesssssassans 8,930,771 | .o 1,154,773 | oo (212,415,334)
38. Change in surplus as regards policyholders (Lines 22 through 37).........c.ccceueiveineieieiseeeeeseseseessssesesssssesenes | eveseessssnes 349,108,401 |.....cco........ 65,671,692 | ............. (497,004,487)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38).........cc.eeuveuereevereeseireiesseessesiseseseses | evvenens 12,542,441723 | ......... 12,756,009,501 | ......... 12,193,333,322
DETAILS OF WRITE-INS
0507, ettt h bbbttt tnents | senbent sttt biens | eebeesenss sttt enen [ Hreeeteni ettt
0502. oottt ettt ents | senbes b st ettt esbtens | eebees ettt enes [ Heeertene sttt
0503, oottt
0598. Summary of remaining write-ins for Line 5 from overflow page. .
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)........coovcvieiiiiiiiieeiescecess e esssesssssessne s enessassessssssnees
1401. Change in contingent SUit HADINIIES............cvevvrieiriice st ssssnes | svssssesessesenes (689,538) ] ....ocrverrrrnen 2,485,223 |...ccoovvvrrnne 2,353,364
1402. Other miscellaneous income..... 45,677,069 ..86,900,292 179,285,491

TAD3B. oAbt stns | eestinssiessiessiensienssensaensas | nesiissses st saensans | erreesses s
1498. Summary of remaining write-ins for Ling 14 from OVEMIOW PAGE.........ccveveveriiieieesie et ess s sssseseseesessessesenns | soeseesesisssssesissessessssenss (0 O (0 TR 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above).............. 44,987,531 ..89,385,515 | ..... .181,638,855
3701. Change in surplus - pension and postretirement benefits Net Of taX..........cccoveveveiiveceicece e [ eve e 276,590 ..(7,220,850)] ..... ....(125,141,182)
3702. Change in surplus - agent security COMPENSALION PIAN............ccocveieeieiiiiise et sssssse s sssessssssens | eeveesisssssesssssssesssssessssees | ersesessissessssesenssssesseseeas ..(94,738,252)
3703. Change in SUrPIUS = MISCEIIANEOUS...........cc.oevrerieeirieeeiees ettt sse st ses s bssss s ssstessessssessessesassesssssssns | sevensessesinsnsas 8,654,181 | ..ocvvvererrnnn 8,375,623 |..ccovvvrrrrnnn 7,464,100
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes (0 O (01 TR 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE).......ciiieireiieiiiieie ettt sstesesssssssssesssessnsensessssnsens | eersnssssesesnsas 8,930,771 | .o 1,154,773 [ ... (212,415,334)
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Statement for June 30, 2018 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE.........c.oiuiurieier ettt snsenns | seeessnena 6,568,866,475 | ............ 7,052,369,472 | .......... 13,950,721,987
2. Netinvestment income... 259,444,986 320,423,666 | ..... ..678,089,318
3. MISCEHIANEOUS INCOME........ouiiieiieisciceesie ettt sttt ns st en s b s bessenss | snsensessssaneas (36,740,122) 98,684,246 | ............... 239,866,804
4. Total (LINES T HIOUGN 3)...eueeiecicieicieie ittt sttt sttt ens e snestenen | sessnssessn 6,791,571,339 | ..ccevvenee TAT1477,384 | .......... 14,868,678,109
5. Benefit and 10SS related PAYMENLS.........cciiiieiieiiiieie ettt sensenae | sressesneas 4,500,269,927 | ............ 4,317,178,546 | ............ 9,040,530,405
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.rvurererrirrrenrerirnrneis [ cenerrsessenssnssssesnssessnniiees | sessesssssssssssssssessssssessessans | sessssessssessssssssesssssssssessns
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS..........cccvvveieiinineiieeiee e sesnes | seesseennens 2,948,018,890 | ............ 2,890,321,552 | ............ 5,742,700,934
8.  Dividends paid t0 PONCYNOIAETS.........cc.cueiiciiiricteicce ettt se st esessnsenns | ensnsesessssnsasans 4,266,310 | ..ooovevrrrnnnn 4,289,367 | ...cevvernne. 11,399,260
9.  Federal and foreign income taxes paid (recovered) net of $.....(54,780,029) tax on capital gains (losses) ..(131,540,113) | .... ....(80,952,206) (63,219,765)
10, Total (LINES 5 throUGN 9).......cuu ettt ettt enssssnntas | steeininees 7,321,015,014 | ............ 7,130,837,259 | .......... 14,731,410,834
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccvieviiiuiieiieiiceeee et sssebennns | sessesessanns (529,443,675) | ....cvveeveee 340,640,125 | ...cocevvnee 137,267,275
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS. ... eoiereeciitttt ettt sttt | srnstnstnnes 910,297,278 | ...covveeee 1,222,708,087 | ............ 2,942,307,369
12.2 Stocks 1,640,365 646,572 | ..ocvvvrinen. 73,519,062
12.3 Mortgage loans ....158,036,683 45,240,279 | ....covvene.. 132,206,655
124 REAIESIALE. ...veoeeeeee bbb | et 413,600 | .o 1,088,344 | ..o
12.5  Other INVESIEA @SSELS........uiiuiieciicii ettt bbb | crnssnssnees 132,256,234 | ............... 159,013,620 | .....ccoeuc... 497,581,124
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS............cccvvevevereieiceieeeie e | e 1,830 | oo 9,024 | ..cooviein 198,148
12.7  MISCEIIANEOUS PrOCEEAS. .......cvvuevieieiiiiise ettt bbbttt s st s s bensessens | ersssssassans 138,164,156 | .....ccovveve A Y & I 100,839,888
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvucviuieeieiereeee ettt ssssessessssenes | evessensns 1,340,810,146 | ............ 1,499,817,397 | ............ 3,746,652,246
13.  Cost of investments acquired (long-term only):
1311 BONAS.....veoiieeiiiiieit sttt st s | srnssnssenes 638,474,394 | ..o 823,067,483 | ............ 1,860,840,400
1312 SHOCKS ettt | Srnesenseneinees 1,336,535 | ooovriennen. 132,852,483 | ............... 135,148,774
13,3 MOMQGAGE I0BNS.....uereeriririiesisiseesstsee sttt sttt sttt en s en e sssssantnsanes | sesessessossans 144,400,000 | ......ccceo.... 223,072,446 | ......cou..... 485,862,470
1314 REAIESIALE. ..ottt | esienienins 23,322,381 | oo 15,466,507 | ...ovvvurenen. 30,818,762
13,5 Other INVESIEA @SSELS.......uuverererrereiieeeie ettt sttt st sttt sssnsnssnssensnes | sesessessosenns 284,182,240 | ............... 316,849,338 | ...covovrene 735,983,679
13.6  MiSCEIIANEOUS @PPIICALIONS. .......vuvreveiiiriieicissieee ettt sttt b s sse st ensensesssentens | arsesssssssensessnssnsessensnsensans | ossessessssanses 25,353,765 | .ovooreirnnnn. 26,841,180
13.7 Total investments acquired (Lines 13.1 to 13.6)... .1,091,715,550 1,536,662,022 ...3,275,495,265
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiN€ 14).........ccooruiurieieireriieieeeeesie e ssvesesessnns | coevessisennns 249,094,596 | ................ (36,844,625) | ............... 471,156,981
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (APPHEA).......c..cvuuererririiiiiie ittt | ersensssssenes 129,558,136 | ...cocvvuvene (434,624,658) | .............. (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).......... | ccccccovvuevnes 129,558,136 | .............. (434,624,658) | .............. (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).......ccovvevvverens | verrernnenns (150,790,943) | .......cev.n. (130,829,158) | ....ovevererns (7,331,048)
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YT ... ettt eesssessessss sttt sttt en s ss s ans et ssessenssessassnssnsss | sesessessossans 460,758,079 | ..covvvrenes 468,089,127 | ..coovverrnns 468,089,127
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiiriiieiiieiieiireiieiiseeiise ittt sttt sntnns | sbnssnesnees 309,967,136 | ....cccvvnvn. 337,259,969 | ..cvvvnvnne 460,758,079
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bond investment to bond investment. ....205,930,773 ...340,852,837 | ..covovren 551,355,650
20.0002  Exchange of bond investment to equity INVESIMENL.............ccoveveveiriecseeeceeeeeeeeeseeseesevesesessesssesens | sensenssesseenene T TTA | i 124,353 | 4,391,764
20.0003  Exchange of equity investment to equity INVESIMENL...........cccorvvrrririnrnrnnressnsesssssssesssssssssssssssnses | vesessnnssssessnnsss23,989 | wovvevnrnrnnennennns 124,353 | oo 124,353
20.0004  Capitalized interest 0N DONGS............covviviieiiiiieieie et ssssssesse s sssesssssssssssssessessssenaes | seriesinsessessnseens@OT3BT2 | tovveerevesrssssssseesans 2,223 | oo 452,561
20.0005 Capitalized interest on mortgage loans. .4,718424 | ... ....10,116,589
20.0006  Intercompany transfer of securities in [EUSTTURUTT EIVO ....59,685,878
20.0007  Assets and liabilities transferred settled through investment tranSfer.............ccciiiirieeeee e | e sesiesiens | everenns 1,912,252,168 | ............ 1,912,252,168
20.0008  Intercompany transfer Of SECUMLIES OUL..........cc.rurriureririrrerieiseiesiss ettt s ssesssessessesssnsss | sssessssssessasssnssnssnssssssnssnss | sesessnssasenns 106,127,566
20.0009  Deferred gains
20.0010  Tax credit commitment ADIlIIES............ccoveveeeeeceeecee et res s s sensssesensnesssnasssnnsenes | ervrnssreninnensn Dy 101,083 | v 21,855,090
200011 COLUBOLL....uceueeieeeeirreeeeeeeesneeseeseeseesseessseessesseesessssssessssesssssssssessssssessesssssessessssssssessanssessessessessessenssnsessenss | sonssessnesnessesssDy 111,998 | teviiiiiniennnns 42,608,794
20.0012  Capital CONEHDULION .....oe.rerisieeeeieieeie s sss e sensenssnssnnssnssnssssssnssnsssssnsenssnsnnes | cnnesenssnssnsnnss 23000, 110 | trusresssssnsssessnssnssssssssansans | sssssssssssessssssssssssssssesessas
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Statement for June 30, 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 $179.7 million and $174.9 million as of June
30, 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 June 30, 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 F/S
#

Page Line # 2018 2017
Net Income
Nationwide Mutual Insurance Company state basis (Page 4, Line 20,
(1) Columns 1 & 3) XXX XXX XXX § 406,849,282 $ (370,825,863)
(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 § 406,849,282 $ (370,825,863)
Surplus
Nationwide Mutual Insurance Company state basis (Page 3, Line 37,
(5) Columns 1 & 2) XXX XXX XXX $ 12,542,441,723 $ 12,193,333,322
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 52 3 35 (179,665,709) (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 $ 12,668,773,567 $ 12,314,850,911

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.
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C. Reverse Mortgages

Not applicable.

D. Loan-Backed Securities

1.

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

Not applicable.

Not applicable.

All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized

in earnings as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when
a non-recognized interest related impairment remains):

a. The aggregate amount of unrealized losses:

—_

Less than 12 Months $ (15,004,815)
2. 12 Months or Longer $ (16,874,021)

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 1,060,681,874
2. 12 Months or Longer $ 424,837,105

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.

2.

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.

Type of Repo Trades Used

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO) NO NO
b. Tri-Party (YES/NO) 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.

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.
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Type of Repo Trades Used

Q06.2

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO) YES YES
b. Tri-Party (YES/NO) YES YES
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 $- $- $- $- $- $1,300,000 $433,333 $-
b. Overnight 26,482,346 63,399,699 45,008,649 27,016,779 17,643,230 50,617,109 33,430,122 30,678,723
c. 2Daysto1Week - - - - - - - -
d. >1Weekto 1 Month - - - - - - - -
e. > 1 Month to 3 Months - - - - - - - -
f. >3 Months to 1 Year 48,996,421 51,152,782 49,875,131 49,315,102 49,320,819 49,706,536 49,579,973 49,320,819
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. 2Daysto1Week - - - - - - - -
d. >1Weekto 1 Month - - - - - - - -
e. > 1 Month to 3 Months - - - - - - - -
f. >3 Months to 1 Year - - - - - - - -
g. >1Year - - - - - - - -
. 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
Fair Value of Securities
Acquired Under Repo -
Secured Borrowing $99,505,192 $138,533,554 $119,225,265 $100,050,314  $88,672,279 $122,668,413 $105,087,140 $101,420,043
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
Fair Value of Securities
Acquired Under Repo -
Secured Borrowing $- $- $- $- $- $- $- $-
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
a. Bonds-FV $-  $31,292,297 $- $- $- $- $-  $31,292,297
b. LB&SS-FV - - - - - - - -
c. Preferred Stock - FV - - - - - - - -
d. Common Stock - - - - - - - -
e. Mortgage Loans - FV 70,127,746 - - - - - - 70,127,746
f.  Real Estate - FV - - - - - - - -
g. Derivatives - FV - - - - - - - -
h.  Other Invested Assets - FV - - - - - - - -
g. Total Assets - FV $70,127,746  $31,292,297 $- $- $- $- $-  $101,420,043
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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 $67,349,766 $100,508,721 $83,436,658  $79,999,542
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) - - - - - - - -
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 $30,678,723 $30,678,723
b. 30 Days or Less - -
c. 311090 Days - -
d. >90 Days 49,320,819 49,320,819

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

General Account Protected Cell
(1) Number of CUSIPs 7 -
(2) Aggregate Amount of Investment Income $ 1,062,444 $ -

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.
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Note 8 - Derivative Instruments

A.  No significant changes from prior year end.

B. Equity market risk management. Adverse changes in the equity markets expose the Company to significant volatility. To mitigate these risks,
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.  No significant changes from prior year end.
B. 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.

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

Note 11 - Debt
A. All Other Debt
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
Total2+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
Total2 +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 | 1 to Less Than 3
Stock Total Redemption Months Than 1 year Years 3to 5 Years
Class A $ - $ - $ -3 - $ - $
Class B $ 25,000,000 $ 25,000,000 $ - $ - $ - $

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 $ 70,181,857 $ 126,409,000 $ 261,724 $ 712,000
b. Interest cost 105,438,122 215,315,000 4,455,080 10,824,000
c. Expected return on plan assets (160,726,808) (300,571,000) (5,103,222) (10,018,000)
d. Transition asset or obligation - - - -
e. (Gains) and losses 18,097,371 22,541,000 - 91,000
f. Prior service cost or credit (25,644,018) (51,518,000) 3,198,242 6,759,000
g. (Gain) or loss recognized due to a settlement

or curtailment - - - -
h. Total net periodic benefit cost $ 7,346,524 $ 12,176,000 $ 2,811,824 § 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 June 30, 2018:

Net Asset Value
(NAV) Included in

Level 1 Level 2 Level 3 Total Level 2
Assets at Fair Value
Industrial and miscellaneous $ - 3 585,514,437 $ 4,502,551 § 590,016,988 -
Total Bonds $ - $ 585,514,437 $ 4,502,551 § 590,016,988 $ -
Securities lending collateral assets - 3,995,339 - 3,995,339 -
Common stocks 5,950,893 39,162,769 2,510,021 47,623,683 $ 14,017,706
Derivative assets - 4,334,257 21,234,005 25,568,262 -
Total Assets at Fair Value $ 5,950,893 $ 633,006,802 $ 28,246,577 $ 667,204,272 $ 14,017,706
Liabilities at Fair Value
Derivative liabilities $ - 3 11,548,980 $ - $ 11,548,980 -
Total Liabilities at Fair Value $ - $ 11,548,980 $ - $ 11,548,980 $ -

The following table presents the rollforward of Level 3 assets held at fair value during the period ended June 30, 2018:

Total gains
Beginning and (losses) | Total gains and
Balance at Transfers into | Transfers outof | includedin | (losses) included Ending Balance at
3/31/2018 Level 3 Level 3 Net Income in Surplus Purchases | Issuances Sales Settlements 6/30/2018
Assets at Fair Value
Industrial and miscellaneous $24,971,379 $ $(21,054,015) $ $(187,402)  $3,020,654 $ $(2,194,773) $(53,292) $4,502,551
Total Bonds $24,971,379 $ $(21,054,015) $ $(187,402)  $3,020,654 $ $(2,194,773)  $(53,292) $4,502,551
Common stocks $2,239,200 $- $- $- $(904,953)  $1,175,774 $- $- $- $2,510,021
Derivative assets $57,315,330 $ $- $ $(36,081,325) $- $ $- $- $21,234,005
Total Assets at Fair Value $84,525,909 $ $(21,054,015) $ $(37,173,680)  $4,196,428 $ $(2,194,773)  $(53,292) $28,246,577

Transfers into and/or out of Level 3 during the period ended June 30, 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.

B. & C. The following table summarizes the carrying value and fair value of the Company's assets and liabilities not held at fair value as of June 30,
2018:

Not Practicable

Aggregate Fair Value  Admitted Assets Level 1 Level 2 Level 3 (Carrying Value)
Assets
Bonds $10,730,868,155 $10,610,095,021 $1,424,214,224 $8,935,896,158 $370,757,773 $-
Stocks 8,674,980,339 8,676,994,976 - 178,000 8,674,802,339 -
Mortgage loans, net of allowance 1,206,445,040 1,210,396,359 - - 1,206,445,040 -
Short-term investments 710,874,764 710,874,764 2,047,684 708,827,080 - -
Derivative assets 15,659,358 - - 15,659,358 - -
Securities lending collateral assets 30,678,723 30,678,723 30,678,723 - - -
Total Assets $21,369,506,379 $21,239,039,843 $1,456,940,631 $9,660,560,596 $10,252,005,152 $-
Liabilities
Derivative liabilities $1,068,241 $387,000 $- $1,068,241 $- $-
Total Liabilities $1,068,241 $387,000 $- $1,068,241 $- $-
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Not Practicable to Estimate Fair Value

Not applicable.

Note 21 - Other ltems

A.

@

m

Unusual or Infrequent ltems
Not applicable.
Troubled Debt Restructuring for Debtors

Not applicable.

. Other Disclosures

Effective June 1, 2018, the Company renewed the Property Catastrophe Program as follows: South East Regional Tower (covering the states of
NC, SC, VA, MD, DC, DE, WV and GA) - 70% of $500.0 million excess of $500.0 million per event. National Tower with varying placements
totaling $1.9875 billion for losses per event between $750 million and $3.40 billion. This includes the catastrophe bond, Caelus Re 2016-1,
issued in 2016 providing national coverage at 75% of $400.0 million excess of $1.95 billion. The national tower includes a 'Top & Drop' layer
which 'drops' following a loss event over $500 million. The layer would drop from $250 million excess $3.15 billion to $250 million excess $250
million. For the 2018 risk period, the Caelus Re 2017-1 and 2018-1 aggregate catastrophe bonds also provides national coverage. See Note
21G for additional information regarding the Caelus Re catastrophe bonds.

Business Interruption Insurance Recoveries

Not applicable.

State Transferable and Non-Transferable Tax Credits

No significant changes from prior year end.

Subprime Mortgage Related Risk Exposure

No significant changes from prior year end.

Insurance-Linked Securities

An additional issuance, Caelus Re 2018-1, was offered May 10, 2018 within Caelus Re V Limited augmenting the existing program. The aggregate

Caelus Re V structure provides coverage of $675 million for aggregate losses between $1.4 billion and $2.5 billion with varying placements per
layer.

Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through August 8, 2018 for the statutory statement issued on August 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 August 8, 2018 for the statutory statement issued on August 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.
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Note 25 - Changes in Incurred Lo 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 $2.91 billion for the six months ended June 30, 2018.
As of June 30, 2018, remaining loss and loss adjustment expense reserves attributable to insured events of prior years were $8.16 billion. There
has been unfavorable prior-year development of $76.9 million during the six months ended June 30, 2018, primarily driven specialty lines due to
Management Liability, Motor Carrier Auto, Contract P&C, Brokerage K&K, E-Risk and catastrophe losses, partially offset 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.

Note 31 — High Deductibles

Not applicable.

Note 32 - Discounting of Liabilities for Unpaid Lo 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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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] NoJ[ ]
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] NAJ]
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. 12/31/2016
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). 05/24/2018
By what department or departments?
OH
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol[ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Nationwide Bank Columbus, OH NO YES NO NO
Nationwide Mutual Insurance Company Columbus, OH YES NO NO NO
Nationwide Mutual Fire Insurance Company Columbus, OH YES NO NO NO
Nationwide Corporation Columbus, OH YES NO NO NO
Nationwide Financial Services, Inc. Columbus, OH YES NO NO NO
Nationwide Investment Services Corp Columbus, OH NO NO NO YES
Nationwide Investment Advisors, LLC Columbus, OH NO NO NO YES
Nationwide Securities, LLC Columbus, OH NO NO NO YES
Nationwide Fund Advisors Columbus, OH NO NO NO YES
Nationwide Fund Distributors, LLC Columbus, OH NO NO NO YES
Nationwide Asset Management, LLC Columbus, OH NO NO NO YES
Jefferson National Securities Corporation Louisville, KY NO NO NO YES
JNF Advisors, Inc. Louisville, KY NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
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(a) 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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9.11

9.2
9.21

9.3
9.31

10.1
10.2

1.1

11.2

13.
14.1

15.1
15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

(e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
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]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 1,189,316,955
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 Ifyes, 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 8,697,871,865
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 26,500,000 0
14.26 All Other 1,671,247,993 1,717,495,958
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 10,479,751,565 $ 10,415,367,823
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] Nol[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 34,674,062
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 34,674,062
Total payable for securities lending reported on the liability page: $ 38,890,708
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 If yes, 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

Q07.1
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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 3M096E5SOPEUTBOISL53 SEC Registered Investment NO
Adviser
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:

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.  Issuer orobligor 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[ ]
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Statement for June 30, 2018 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

3.1
3.2

4.1

42

5.1

6.1
6.2
6.3
6.4

741

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] NAT ]
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] Nol[ ]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 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 4.950 107,199 4,600 0 111,799 (4,610) (300) 0 (4,910)

stated reasons only

Total XXX XXX 107,199 4,600 0 111,799 (4,610) (300) 0 (4,910)
Operating Percentages:

5.1 A&H loss percent 65.000%

5.2 A&H cost containment percent 0.000%

5.3 A&H expense percent excluding cost containment expenses 29.000%
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] No[ ]
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[ ]
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
All Other Insurers
00000........... 00-0000000.......... Ascot Reinsurance Company LIMItEd..........c.cuiireireieiriieieieesse e sssnns CAN.......... Unauthorized.... [ ..vcveenreeieies | cereeieieieessisniennns
00000........... AA-1120106......... Lloyd's Syndicate 1969 (Apollo Syndicate Management Limited).............cvrveererrerneenrereeneneereirnenns GBT.......... Authorized........ | ooeeene. K TSR IR 12/30/1999
00000........... AA-5320039......... Peak Reinsurance Company LIMILEd..........ccccoveieiirriieieieiesiesese et sessessens HKG.......... Unauthorized.... [ ..ovcveenreieiees | cerveinieieissisniennns
00000........... AA-3191239......... LUMEN RE LI, BMU.......... Unauthorized....
00000........... AA-1120175......... Fidelis UNdeWriting LIMItEA............covvueeriiiieieicisieieccs ettt GBT.......... Unauthorized....
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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.......ccooeovevevneeneeec AL |l | 005,931,667 | oo 5,950,711 ...4,810,384 5,430,836 ..9,253,045 | ..o 13,055,384
2. Alaska......coooorrrenrnnreieniens 217,370 164,923 32,443 18,012 179,655 | oo 41,515
3. ANiZONA.... 15,661,483 | ..ccovvvrnnee 14,374,396 | ....cocovvenee. 10,535,113 | v 7,077,555 | ..o 16,382,009 | ..ocvvvienne 14,186,232
4. Arkansas 11,801,942 | ..o 13,791,737 6,529,678 8,506,741 7,300,890 | .ovvrvvrrrrenes 9,679,854
5. California 106,310,446 | ......ccooveene. 97,547,108 81,824,474 ....66,259,229 ...245,700,598 | ......cccene. 191,419,705
6. Colorado.......ccoeovrrrrrrrerenneeCO [l | e 17,680,532 | ...covvvnvee. 14,828,366 | .....c.ceenv.e. 9,323,046 | ...ccocvnvne. 14,778,721 | oo 23,087,110 | covvrenenee 22,868,593
7. Connecticut........cveuuevrnevrernenas CT]|...... L. 25,260,742 | ...covvvnenee 28,862,349 14,632,942 ....18,245,888 41,529,145 | .o 49,141,037
8. Delaware.......c.ccoeovrerrcneennenn. DE | i L.... 28,759,931 | coovvrerenee 32,465,387 15,613,818 ....20,557,772 41,776,169 | ..o 43,531,223
9. District of Columbia................ DC|...... Lo | v 2,963,053 | ..oovviviinee 3,220,768 | ..cvvvrrerinne 1,573,747 | oo 941,028 | ..o 2,586,039 | ..ocvvrrernns 3,157,564
10, Florida. ..o 4,391,387 | oo 3,776,442 | oo 4,757,791 50,696,592 | ......cccou.... 42,487,269
11.  Georgia ...38,700,767 .51,859,583 ..31,627,473 53,610,113 | .... ...15,515,916
12, Hawali.....coccovvrenrrrnieircenne 321,813 233,430 793,980 285,036 | .ovovreeerernenes 157,122
13. ....3,026,548 2,987,558 | ..covviririnns 3,023,855
14. 6,878,547 3,384,413 .15,766,250 | .... ...14,784,883
15. 24,539,520 ...8,T47,827 18,078,361 | ..cvevveerne 31,396,336
16, 1oWa. e A [l | 14,287,339 | ............... 15,451,304 | ...ccooveene. 8,072,603 | .......c........9,201,828 | ... 29,777,652 | covvovecrnns 32,531,459
17, Kansas........cocovevevneeneninininns 10,319,780 | ..ocvvrrenee 10,666,359 3,653,826 20,019,397 | .covvrernas 20,709,441
18, Kentucky......cocoveeveereersiencenens KY | ...o.c. L. 24,110,327 | coovveeenee 26,494,801 15,641,505 ....17,268,637 22,403,978 | ..coovvnn 25,492,120
19, LOUISIANA........cvverererreriririririnas LA|...... Lo | v 1,825,282 | ..o 1,062,684 | ....coocvvvrene 566,399 | ...covrerrierian 864,121 | oo 3,263,730 | covvvrrerrinne 1,172,970
20.  MainB....ocooeeeenierererineineieinae ME |....... Lo | v 1,137,351 | oo 1,198,727 215,018 418,637 | .oovvereinenee 2,681,283 | .o 926,960
21, Maryland.......c.cocovevvvminirninne MD ... L.... 58,255,723 | ..cvvvvene 68,091,322 28,383,871 ....32,221,687 96,566,556 | .............. 110,481,248
22. Massachusets........c..ccceneenee. MA|...... Lo | v 5,590,114 | .o 5,489,431 | v 2,879,424 | ..o 3,300,164 | ..coovvverenes 6,194,578 | .oovvrrinns 5,283,217
23, Michigan........cccooveerrmrmremrcneee MU o L | 003,569,485 | oo 3,131,525 1,310,891 17,306,445 | ................ 17,252,283
24, Minnesota........cccooeeveeneneeed MN ol | 4,312,933 | 3,904,218 000002,135,266 | ..o 8,776,625 | ..ccoovvvennn 14,109,874
25, MiSSISSIPPI..coerermeerereereernrenes MS|....... IO ST 13,837,778 | oo 15,001,231 | oo 6,419,781 | covvveenn 9,671,413 | oo 11,826,616 | ...cccovvnvveee. 13,330,531
26. Missouri 10,813,857 | .ocvvrinne 11,446,238 . A4127773 8,591,966 17,935,247 | v 19,374,778
27.  Montana........ccccoevmrrrrrninnenns MT |...... L. 2,019,881 | covvvvrvnen 1,879,675 484,745 1,176,506 2,598,348 | .....ccovvee 1,581,076
28.  Nebraska.........coceorerereeneins NE|...... Lo | v 13,358,641 | ..ccovvvrrnne. 15,280,787 | .o 6,119,144 | .ccovviin 8,101,375 | ..o 26,320,708 | ....ocovvvunee 25,595,451
29. Nevada......cooonvvvrereinienens 5,996,388 ....2,591,872 4,708,268 10,984,430 | ..ccovvvnnnee. 13,896,612
30. New Hampshire... ...5,382,364 2,921,566 ..2,828,208 3,911,296 | cocvvrirna 4,167,257
31, New Jersey.....oveneencenen. 7,300,859 ....6,561,655 5,033,306 68,388,787 70,466,164
32, New Mexico.......ccourevrrnennee 1,995,321 1,308,759 2,699,489 3,046,900 | ..ocovrrrirnnns 3,917,084
33.  New York..... ...49,383,073 51,078,784 44,141,043 27,025,546 111,663,791 .102,302,118
34.  North Carolina 178,040,006 192,942,865 92,458,697 102,910,351 96,289,499 109,904,126
35. 2,054,734 | ..o 1,931,497 670,166 1,169,008 | ...covvrvrrrnne 1,668,907 | ..covrerverennn 1,896,812
36. 120,393,618 | ... ...128,056,617 ..64,904,832 67,928,243 87,432,041 | ... ...94,302,025
37. 1,181,163 | oo 1,197,806 404,766 663,578 1147 447 | e 1,223,758
38, 0regon......cocvevveneerererneenend OR L i 7,240,974 | oo 5,946,624 | ....coovvrnenne 1,743,066 | .....coovvenenee 2,478,607 | ..ccvvvvrrenne 6,134,999 | ..o 4,902,968
39.  Pennsylvania 131,928,977 | ..o 142,442,602 81,147,349 ....89,087,469 ...463,057,837 | ..coovvunvn 499,550,739
40. Rhode Island 19,373,894 | ....ccovvenee. 20,450,396 12,165,137 ....13,095,936 18,457,842 | ..covvennn 22,414,758
41.  South Carolina.........coceevevenee. SC| ... Lo | v 6,642,085 | ....ccovvrrnenee 7,074,096 | ..ooovverennnnn 4,053,217 | oo 11,484,857 | ..coovvvnnne. 12,259,957 | oo 25,247,675
42.  South Dakota........cccrerrrnrenee SD|....... L. 3,194,913 | e 3,521,637 1,332,656 1,398,594 7,749,871 | v 10,079,134
43, Tennessee.......ccommeurereeens TN|....... L.... 23,281,904 | ....covvnee 24,883,785 11,204,236 ....16,246,927 23,157,018 | ..o 26,874,942
44, TeXaS....ovvrrrnereriernenereee IK |l | i 14,823,297 | 13,342,045 | ..o 9,149,641 | .ocvvvne 12,675,511 | oo 33,206,628 | ........coucn. 30,661,860
45, Utah...ocoovniencrceeelUT |l | i0000.3,303,867 | oo 3,219,331 .....1,087,228 5,025,007 | cevreeiieienae 5,819,859
46.  Vermont......cocooovevecvevcreeneee VT |l | eviie.6,250,981 | o 6,808,326 ..3,505,977 3,748,469 5,726,861 | oo 5,623,434
47, Virginia......oocoveeeeneneneenene VA |l | ci0000.99,458,367 | e 108,574,506 | ......cocvuenes 56,366,490 | ....oovvunenee 56,705,425 | .............. 106,599,718 | .............. 117,107,513
48, Washington.........cccoervrnrennen. WAI....... L.... 9,879,505 | ..ooovvvrrvrnns 7,221,204 3,283,552 6,759,349 9,676,883 | ...covvvnenee. 11,493,319
49.  West Virginia......c..cccorvveneenee. WV |....... L.... 46,175,354 | ....ccceoveene. 51,851,369 21,598,737 ....25,292,467 33,042,061 | .coovoeenenns 33,769,547
50.  WiSCONSIN.....c.vrvrerrereerirernes WI....... I T 5,788,799 | oo 7,155,617 | oo 3,296,146 | .cooveveeenn 3,839,901 | oo 24127514 | oo 25,927,545
51, Wyoming......coocnvvnererrneeneen WY | i, Lo | v 6,216,280 | ..coovvvrrenee 7,001,303 | ..o 2,210,312 | v 3,323,336 | .o 4,298,963 | ..covvvvrrernns 5,977,293
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.......cccoeuvirirrernnenn.
58. Aggregate Other Alien............ XXX...
59.  TotalS....ovuvereieirirernirircreins XXX | e 1,211,673,389 | e 1,281,669,117 ....108,087,086 | ..............772,948,398 | ..........1,931,943,988 | .......... 2,029,814,436
DETAILS OF WRITE-INS
580071, oo XXX...
58002. ..ot XXX...
58003. .o XXX et | et | seereeestese st stessessnts | srestesssesess st ensesnstensnes | sesessessestens e st enesnssentes | sressestsssessentenenessesteneens | seteeseesestene st st s seeneas
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | oovevrveeriieeeiicennd 0 [ e 0 | e 0 [ e 0 [ e (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 I {01 O [0 (01 IO [0 PN 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 53 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. 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 4
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
Certficate (CASUALTY) on (FIRE)
OH
Casualty
1A
NATIONWIDE
CORPORATION RETENTION
Common Stock: ALTERNATIVES LTD
13,642,432 Shares
|Common Stock: 120,000 Shares
Casualty-95.2%
Fre-48% IFre-100%
(seepage2y  OH BER
ALLIED HOLDINGS
ALLIED INSURANCE DEPOSITORS SCOTTSDALE THI HOLDINGS
NATIONWIDE GENERAL AMERICAN MARINE NNOVS, LLC (DELAWARE), INC. ALLIED GROUP, INC. INSURANCE COMPANY
COMPANY OF AMERICA INSURANCE COMPANY UNDERWRITERS, INC. (AHDI) '"5‘:';:;‘(5:;8';';“"" 10 (DELA‘:.VI_I:‘F:)E), INC.
Common Stock: - 15,000 Shar ‘ommon Stock:20,000 Shares Common Stock: 20 Shares [~ Common Stock: 100 Shares Common Stock 850 Share| {Common Stock: 300,000 Shares| | Common Stock: 30,136 Shares: Common Stock: 100 Shares
Ity-1009
Casualty-100% Casualty-100% Casualty-100% Casualty-100% Casualty-100% AHDI- 100% AGI-100% Casualty-100% Casualty-100%
OH OH FL OH DE 1A 1A OH ‘ D%
CRESTBROOK INSURANCE NATIONWIDE INSURANCE ALLIED PROPERTY TIONWIDE INSURANCE SCOTTSDALE TITAN INDEMNITY VICTORIA FIRE &
COMPANY INDEMNITY COMPANY INTERMEDIARIES, INC. VICTORIA NATIONAL HARLEYSVILLE GROUP INC. AND CASUALTY "CAOMPANV oF A, SURPLUS LINES COMPANY CASUALTY COMPANY
(NW INDEMNITY) INSURANCE COMPANY (Hal) INSURANCE COMPANY INSURANCE COMPANY (TITAN) (VICTORIA FIRE)
Common Stock: 90,000 Share: . Common stock (ALLIED P & C) ok N
Common Stock:28,000 Shares Common Stock: 1,615 Shares Common Stack: 1,000 Shares Tooshares - mon Stock: 300000 Shared Common Stock12,500 Shares Common Stock: 10,000 shares ‘Common Stodk4319,951 Shares Common Stoc: 1,500 Share|
Casualty-100% AHDI-100% oo AGI-100% "
Casualty-100% Casualty-100% Casualty-100% laG1-100% SIC-100% THI-100% THI-100%
oH e OH T on oH DE IA OH AZ ‘ ™ oH
NATIONWIDE EXCLUSIVE
WESTERN
e T NATIONWIDE INSURANCE| AGENT RISK PURCHASING R iccivackt HARLEYSVILLE NSUR Anf\éwscgow y PREMIER AGENCY, HERITACE INEURANCE TITAN INSURANCE VICTORIA AUTOMOBILE|
COMPANY OF FLORIDA GROUP, LLC 2 INSURANCE COMPANY COMPANY INSURANCE COMPANY
NQ) - OF NEW JERSEY — (AMco) —
Common tock10,000 Shares Casualty-97% Common Stock: 300,000 Shares Common 5tock100,000 Share ‘Common Stock: 4,776,076 Shares| Common Stock: 3,000 Shares
mmon Stock: 100 Shares Common Stock: 5000 Shares —
Than-100% Victoria Fre-100%
Casualty-100% HGI100% . . .
C Ity-100% NW Indemnity-3% AGI-100% AGI-100% SIC-100%
e OH OH 11-100% OH OH NJ 1A 1A AZ Ml OH|
[
NATIONWIDE MEMBER
NCCOF AMERICA, LTD. LONE STAR NATIONWIDE ASSET HARLEYSVILLE LAKE ALLIED SOLUTIONS AGENCY, INC. FREEDOM SPECIALTY [TITAN AUTO INSURANCE| VICTORIA SELECT
(INACTIVE) GENERAL AGENCY, INC. MANAGEMENT, LLC STATES INSURANCE COMPANY GENERAL AGENCY OF NEW MEXICO, INC. INSURANCE COMPANY
NATIONWIDE LLOYDS COMPANY |common Stock: 20,000 Shares INSURANCE COMPANY ,INC. ||
¢ 1, C Stock: 292,000 Sh:
|Common Stock300,000 Shares ATEXAS LLOYDS Common Stack: 1,000 Shares Commonstode. 527041 Common Stack: 5000 Shares oo ommon tod ares Common Stocks 1,000 Shares| Common Stock 1,000 Shares
Casualty-100% 11009 SIc-100% THI-100% Victoria Fire-100%
INC-100% G.B. Casualty-100% Hel-100% AMCO-100%
-5 T T OH Mi 1A 1A OH NM OH
T —
NATIONWIDE VETERINARY PET
NATIONWIDE CASH
NATIONWIDE AFFINITY A caconre T COLONIAL COUNTY MANAGEMENT COMPANY HARLEYSVILLE PREFERRED ALLED TEXAS ADVANTAGE MORTGAGE R TITAN INSURANCE VICTORIA SPECIALTY
INSURANCE COMPANY INSUR A cOmPANY MUTUAL INSURANCE INSURANCE COMPANY AGENCY, INC. COMPANY (NAMC) SERVICES, INC. INSURANCE COMPANY
OF AMERICA COMPANY — & 1005 ommon Stock: 333,837 ——Tcommon stock 6,935,
Commans Common 5tocki60,000 Shares Surplus Debentures: Common Stock: 100 shares CommonStock 470000 —Common Stock; 1,000 Shares hares ’ shares CommonStock: 1 Share Common Stock: 1,000 Share
Assurance
- [AMCO -87.3% THI-100% Victoria Fire-100%
Casualty-100% Casualty-100% Lone Star HGI-100% lAMco-100%
ty- — [Allied P&C -8.47% SIC-100%
OH OH X Cosualy 100% OH OH RS [Depositors —4.23% 1A OH TX OHj
I
NATIONWIDE REALTY
ON YOUR SIDE
INSURANCE COMPANY .
INSURARCE COMPANY Single Member Limited AGENCY INC. RANCE Colp REINSURANCE, LTD. | INSURA
CommonStock: 5,690 Shares |Common Stock: 58,334 Shares Liability Company . C Stock: 11,000 Sh:
Common Stock: 100 Shares 15000 Shres ommon Stock ares| —
- ~100% Casualty-100% HGI-100% NAMC-100%
Casualty-100% A Cosualty OH sl OH Casualty 100% OH OH Tac cA
HARLEYSVILLE LIFE NATIONWIDE SERVICES HARLEVSVILLE
NATIONWIDE ASSURANCE INSURANCE COMPANY COMPANY, LLC HARLEYSVILLE
(NSC) WORCESTER INSURANCE COMPANY
COMPANY . - INSURANCE COMPANY VPl SERVICES INC.
Commonstock: 1,750 Shares Comn 206000 Single Member Limited Common Stock: 20,000 Commonsiods 237500 VPI-100%
Liability Company Shares s
Casualty-100% Casualty- HGI-100%
y-100% .
OH OH Casualty-100% OH HGl-100% OH OH CA
Subsidiary Companies — Solid Line
Contractual Association = Double Line

(Casualty/Fire subsidiaries)

Limited Liability Company - Dotted Line
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Statement for June 30, 2018 ofthe. NATIONWIDE MUTUAL INSURANCE COMPANY

NATIONWIDE®

T110

FARMLAND MUTUAL
INSURANCE COMPANY NATIONWIDE MUTUAL NATIONWIDE MUTUAL
Guaranty Fund INSURANCE COMPANY FIRE INSURANCE COMPANY
(CASUALTY) (FIRE)
Casualty (See Page 1) OH (See Page 1) OH
1A
<
CORP)
Common Stock: 13,642,432 Shares.
Casualty-95.2% OH
Fire-4.8% i
I 1
NATIONWIDE GLOBAL NATIONWIDE FINANCIAL
HOLDINGS, INC. SERVICES, INC. (NFS)
Common Stock: 100 Shares
Common Stock 1 share
NW Corp-~100% OH EAGLE CAPTIVE NW Corp.~100% DE
REINSURANCE, LLC
" OH NATIONWIDE LIFE NATIONWIDE FINANCIAL NFS DISTRIBUTORS, INC.
NW Life-100% INSURANCE SERVICES 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 Stock: 958,750 Shares [——— NWD Invest -19% FINANCIAL CORP. NFS-100% OH| DE
NW Corp 100% Casualty-70% (NFC)
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
,,,,,, [ — (NAMHI) SECURITIES INF ADVISORS, INC. .
CORPORATION (UNLIC) REGISTERED INVESTMENT NATIONWIDE FUND
NWD Invest-100% |Common tock: 20,000 Shares OLENTANGY ADVISORS SERVICES, INC. DISTRIBUTORS LLC
. NWD Invest-100% DE | [NFe-100% DE INFC-100% DE REINSURANCE, LLC -
DI ‘ NFC-100% LR Common Stocks 201,300 Shares
I NFS-100% NFSDI-100%
RIVERVIEW NATIONWIDE GLOBAL e VT X Dt
+ INTERNATIONAL VENTURES, INC. JEFFERSON NATIONAL
GROUP, INC.  INC. LIFE INSURANCE NATIONWIDE INVESTMENT NATIONWIDE
4 NATIONWIDE BANK
— Wev) [COMPANY OF NEW YORK| SERVICES CORPORATION SECURITIES, LLC
— CommonStock: 2,800,000 Shares -
Common Stock: 100 Shares Common Stock: 5,000 Shares
NWD Invest - 100% - ~ 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 [
PARTNERS Il LLC Common Sock 100 Shares Common Stock: 1,000 Shares
NFSDI - 100%
NW Life-100% OH PA
NGV-99%
DE NATIONWIDE INVESTMENT NATIONWIDE RETIREMENT
ADVISORS, LLC SOLUTIONS, INC.
| commonstock 236,494 Shares
- NFSDI-100%
NW Life-100% OH DE

Subsidiary Companies  — Solid Line
Contractual Association = Double Line
Limited Liability Company -~ Dotted Line
June 30,2018 Page 2

(Nationwide Corp. subsidiaries)
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Statement for June 30, 2018 ofthe. NATIONWIDE MUTUAL INSURANCE COMPANY

NATIONWIDE INSURANCE COMPANIES

NAIC NAIC

Group Company State of Federal ID

Code Group Name Code Domicile Number Name of Company

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

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

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

0140 Nationwide 42587 1A 42-1207150 Depositors Insurance Company

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

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

0140 Nationwide 22209 OH 75-6013587 Freedom Specialty Insurance Company

0140 Nationwide 23582 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



Statement for June 30, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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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?
I\Cn(:i?bers Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
0140 | Nationwide..........ccoovrievveins [ ervvrienns 31-1486309.. | ....4595018 | ....ccocviervrvvens | e 10 W. Nationwide, LLC........coovvvrvvrerrrirreirrinns OH Nationwide Realty Investors, Ltd...........c......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S PR
0140 | Nationwide..........cooovrievceins [ rrvvriinns 31-1486309.. | ....4810074 | ....ccoovvervrvies | e 1000 Yard Street, LLC.....c.oovvvvvverieicicris OH Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S PO
0140 | Nationwide.........ccovrereriernns | cerrerrrinns 31-14863009.. | ....4869474 | ....oovvvrirvirs [ e 1015 Long Street, LLC.......cccvvvvrereierniniieines OH Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooe | oo
0140 | Nationwide..........cccovrrvrivres [ rverernnnns 31-1486309.. | ... 4810047 | ...ovivveeererrees | o 1050 Yard Street, LLC.....c.oovvvvvvreericicis OH Nationwide Realty Investors, Ltd. .................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ TSI PR
0140 | Nationwide..........ccovrevreres [ rverernnnns 31-1486309.. | ... 4810038 |.....ccovvvrrerree | rrerererrerrererreeens 1125 Rail Street, LLC OH Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUSS PR
0140 | Nationwide..........ccovrevrvres [ rrerernnnns 31-1733036.. | ....4594963 | .......oovvrerree | v 120 Acre Partners, LLC DE Nationwide Realty Investors, Ltd..................... ownership.......... | ... 95.000 |Nationwide Mutual Insurance Company.......... | ..... |\ | I
0140 | Nationwide..........ccccovrevreins [ eorrrrinnas 20-4939866.. | ....5217036 | ....ccovverrrrren | vererrrereeririeinnns 1125 Yard Street, LLC......ccovvevevevieriicicne OH NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccccovrevveins [ eorerinnas 26-2451988.. | ... 4288132 | ...ocovvieivies | e 1492 Capital, LLC.......ccovvereveierererceeenes OH Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccocvvrevveins [ eorrrinnas 31-1486309.. | ....5113932 | ..oocorieivies | e 111 Rivulon Boulevard, LLC..........cccccovveninae OH Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide 31-1486309.. | ....4810083 155 Rivulon Boulevard, LLC.........c.cccvevvrvrrennns OH Nationwide Realty Investors, Ltd...........c......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide .| 31-1486309.. | ....5113923 |.. . | 161 Rivulon Boulevard, LLC. . |OH.. .. |Nationwide Realty Investors, Ltd... .. |ownership... ...100.000 | Nationwide Mutual Insurance Company... ..N..
0140 |Nationwide 31-1580283.. | ....5042171 170 Marconi, LLC OH NWD Investments, LLC........cccovevvvrrerreinnnns ownership.......... ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1580283.. | ....4960960 245 Parks Edge Place, LLC..........ccccocvviniinnnnee OH NWD Investments, LLC.........ccccovvrernininnnnne ownership.......... ...100.000 |Nationwide Mutual Insurance Company N
0140 |Nationwide .. 131-1486309.. | ....4810092 | .. . | 275 Rivulon Boulevard, LLC. . |OH.. .. |Nationwide Realty Investors, Ltd... ..|ownership... ...100.000 | Nationwide Mutual Insurance Company... N
0140 |Nationwide 31-1486309.. | ....5092952 343 N. Front, LLC.....coevieriecreercreenne OH Nationwide Realty Investors, Ltd.................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide..........ccovvervrieres [ rerrirnnnns 31-1580283.. | ....4590835 |....covvvvererevree | v 400 West Nationwide Boulevard, LLC............... OH NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ ISUSI PO
0140 | Nationwide..........ccocovvrevreins [ eorrerinnns 31-1580283.. | ... 4591140 | ...ocovvierevies | e 425 West Nationwide Boulevard, LLC............... OH NWD Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccccovrevveins [ eorrrinnns 31-1486309.. | ....4595009 |.....cccovverrrvriens | vererrrerriririreinnns 44 Chestnut, LLC........ccooviirrienseenieeine OH Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccccorrevvecne [ eorrrinnas 31-1486309.. | ....4890843 |.....cccoovvvvrvres | e 75 Rivulon Boulevard, LLC.........ccccocevvrireiennes OH Nationwide Realty Investors, Ltd.................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........cccovvrerieres [ rrrerrernns 20-4939866.. | ....4590750 | ...ocvvvrrerrrerrnes | erreererrririeireenns 775 Yard Street, LLC......cvvvvvveverevieesiens OH NRI Equity Land Investments, LLC................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ USRI DR
0140 | Nationwide..........ccovvrvrreres [ orvrrrnrnns 20-4939866.. | ....52801571 | ...evvvvrrrrrerrnes | cerrrererrnirieineiens 777 Swan Street, LLC.....coovvvvvivevcereiein, OH NRI Equity Land Investments, LLC................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ ST PO
0140 | Nationwide.........cccereerercernns | cerrererinns 20-4939866.. | ....4810104 | ....cvoveirriires [ 780 Yard Street, LLC.......ccovvvvvererrireicreins OH NRI Equity Land Investments, LLC................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoe | oo
0140 | Nationwide..........ccovrevrvres [ rverernnnns 20-4939866.. | ... 4671583 | ....oveveerrrerrees | e 795 Rail Street, LLC......ovvvveeeeeeeierceiercinns OH NRI Equity Land Investments, LLC................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUS RS
0140 [ Nationwide..........ccovrevrrvres [ rrerernenns 20-4939866.. | ... 4590602 | ......corverrrerreen | rrrrereereieeeineeens 800 Bobcat Avenue, LLC.........ccovvrevniercrinenee OH NRI Equity Land Investments, LLC................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \\ISUSIS PO
0140 | Nationwide..........ccovvrvvrivres | rerrirnnnes 20-4939866.. | ... 4671499 | ....coivrieererree | e 800 Goodale Boulevard, LLC...........cccccocvennee. OH NRI Equity Land Investments, LLC................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ ISUSI POR
0140 | Nationwide..........ccccovrevrecns [ eorvrinnne 20-4939866.. | ... 4671789 | ....ccovvierrries | e 800 Yard Street, LLC OH NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccocvrrevreins [ eorrrinnns 20-4939866.. | ....4590778 | ....ccovverrrrrens | e 805 Bobcat Avenue, LLC........ccccoeevvvniininns OH...ccoene NIA .o GVY Residential, LLC........c.cccovviriveriirininnns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S R
0140 [ Nationwide..........cccoevrerieres | orerrernns 20-4939866.. | ....4890834 |......cccoverrerre | e 808 Yard Street, LLC OH............ NIA.....ccccooe. GVY Residential, LLC..........cccoovuererirrieienns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neoooos | e
0140 | Nationwide..........ccocvrievveins [ eorvrienns 20-4939866.. | ....4869465 | ........ccoevrvries | v 820 Goodale Boulevard, LLC...........cccccevernenee. OH............ NIA .o NRI Equity Land Investments, LLC................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S PO
0140 |Nationwide.........ccovvrereres [ rrvrrrnnnns 20-4939866.. | ....5042612 | ....ocovvvrrrrerre | cerrrereirreeeneiens 825 Junction Way, LLC.......cccovvvverrvrirernriinnnns OH.....ccc.... NIA..coon. GVY Residential, LLC.........coovrrrrrvreirrnenns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ ST PR
828 at the Yard Condominimums Home

................................................................... 37-1865892.. [N/a......ovurne | orrererreirireiines [ ceeerereienennnenen. | OWNETS Association OH............ |OTH............. | Other non-Nationwide...........ccccocovrvrrrvevrecnne | M@ [ v | Other non-Nationwide.........covvvvenenenccnees [ veeelNuciis [ 21
0140 | Nationwide..........ccovrrvrivnes [ rverernnnns 20-4939866.. | ....5012286 | .....ovvrverrerreen | ererererreieeeineiens 828 Bobcat Avenue, LLC OH............ NIA...oon. NRI Equity Land Investments, LLC................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ ST PR
0140 | Nationwide..........ccocovrevceens [ eorrirrnnns 20-4939866.. | ....4890759 | .....cecovverrrrrens | cererrieieieiieeinis 840 Third Avenue, LLC OH....cc.c.... NIA..ccoone NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccccovreereins [ eorrrrinnas 20-4939866.. | ....4590611 | ...ocovvierrrrrens | e 845 Yard Street, LLC.......ccovevierceciees OH...ccoo.s NIA...coorne GVY Residential, LLC..........cccovvirierririirninnas ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S T
0140 | Nationwide..........ccccovvrevveins | eorerinnas 20-4939866.. | ....4590787 | ....ccocvierrrrrens | e 850 Goodale Blvd., LLC.......ccccovevirririirenen OH...ccoo.. NIA ..o NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S 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) (Y/N) *
0140 |Nationwide 20-4939866.. | ....4903921 860 Third Avenue, LLC NRI Equity Land Investments, LLC ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 |Nationwide .. | 20-4939866.. | ....4903912 | .. . | 880 Third Avenue, LLC. .. |NRI Equity Land Investments, LLC . | ownership... ...100.000 | Nationwide Mutual Insurance Company... N
0140 | Nationwide 20-4939866.. | ....4869438 895 W. Third Avenue, LLC NRI Equity Land Investments, LLC ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide..........ccocovrevceies [ eorrrinnns 20-4939866.. | ....5143069 | .....cocrverrrrriens | vererrreiriririeins 950 Dorchester Way, LLC........cccocvvvvvvrirerninnnnn. GVY Residential, LLC........c.cocovvirieriirininns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccocovrevveins [ errvrinnns 31-1486309.. | ....5092943 |......ccoovvrivries | e 960 Bobcat Avenue, LLC.........cccccevevverrirernnnes Nationwide Realty Investors, Ltd.................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........ccocvrievvecns [ eorrvrienns 31-1486309.. | ....4810029 |.....cocovvrvrvrens | vererrreiriririreinns 975 Rail Street, LLC.....coovvvveeeveereereas Nationwide Realty Investors, Ltd...........c......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........cooovrievveins [ ervvrienns 31-1486309.. | ....5082001 |....ccovierrrries | e 995 Yard Street, LLC Nationwide Realty Investors, Ltd...........c......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cceevereriernns | cerrerrninne 31-1680808.. | ....4594833 | ....covvvrirriires [ AD Investments, LLC Nationwide Realty Investors, Ltd..................... ownership.......... | ... 60.000 | Nationwide Mutual Insurance Company.......... | ..... N T
0140 | Nationwide.........ccovrereriernns | cerrerrerinns 31-1580283.. | ....4590992 | ....ccvvvrirrrreres [ worrirerreriniineiinnes ADTV, LLC....ooiiirircrernnrereesseee s NWD Investments, LLC.........cccocovvrervinirrennes ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoo | oo
0140 | Nationwide..........ccovrevrivres [ rverernenns 52-2227314.. | ... A28T24T | .o | e AGMC Reinsurance, Ltd Nationwide Advantage Mortgage Company.... |ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUSIS PR
0140 | Nationwide..........ccovvervrienes [ rerrernnnes 42-1011300.. | ....4287229 | ...cocvvivvrvrens | cerrrreireireieereineens ALLIED General Agency Company. A IA.... AMCO Insurance COmMPany..........ccceeeervenenne ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUROS ORI
0140 | Nationwide...........cooverevvvres [ rvrrernenes 42-0958655.. | ... 1677548 | ..o | cerrereireireieieinins ALLIED Group, INC.....c.cvvreevreenerereeniereineens A A Allied Holdings (Delaware), InC...........c.ccoceeeee. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ ISUSIS PO
0140 | Nationwide...........covrivreres [ wrerrirnnnns 46-4628790.. | ... 4613462 | ...covvvvvvrvrens | e Allied Holdings (Delaware), InC..........cccocuvueenee DE.....ccooou. IA.... Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... | (PR PR
0140 | Nationwide...........ccocovrrcrrene. 10127... [ 27-0114983.. | ... 4288169 | ......ocvvvvrerrie | o ALLIED Insurance Company of America........... OH............ IA.... Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neroooe | e
ALLIED Property and Casualty Insurance
0140 | Nationwide . |42-1201931.. | ....4287144 Company ALLIED Group, INC.....c.vvervenireirriniereinniennns ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 42-1527863.. | ....4287238 ALLIED Texas Agency, Inc. AMCO Insurance COmMpany..........cc.oeeeervennees ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N
0140 |Nationwide . |42-6054959.. | ... 4287153 |...cooovrerievins | e AMCO Insurance Company A 1A ALLIED Group, INC.....c.vvvrrenereirrinirereisninnnnns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUSE PO
0140 | Nationwide..........ccvvrrvivres [ rverernnnns 59-1031596.. | ...4288011 | ...oovevreereerree | vvereerreinceeeeens American Marine Underwriters, Inc FLoiiirins IA.... Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUS PO
0140 | Nationwide..........ccovrevrvrees [ rerrernnnns 81-4532504.. | ....5082029 | .....ccvvmrrerree | errrererreineeineiens American Tax Credit Fund 2017-A, LLC........... OH........... NIA...oo. Nationwide Life Insurance Company .............. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ ST PO
0140 | Nationwide..........ccoverirvrieres [ rvrrirnnnes 82-2001573.. | ... 5167113 | .o | e American Tax Credit Fund 2017-B, LLC........... OH....coeeene. NIA. ..o Nationwide Life Insurance Company .............. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neroooe | e
0140 | Nationwide..........ccccovrevrens [ eorrrrinnns 82-4591498.. | ...5215292 | ....cceovverrvres | e American Tax Credit Fund 2018-A, LLC........... OH...cce.. NIA ..o Nationwide Life Insurance Company .............. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccccovrevveins [ eorvrienas 83-0606592.. | ....5278943 |.....cccovvervrvres | e American Tax Credit Fund 2018-B, LLC........... OH...oeooens NIA .o Nationwide Life Insurance Company .............. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 [Nationwide..........cccoevrerieres [ errerrernns 83-0620232.. | ...5278934 | .....cccoverrerere | cerreierrreie e American Tax Credit Fund 2018-C, LLC........... OH............ NIA.....ccoove. Nationwide Life Insurance Company .............. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neoroos | e
0140 [ Nationwide..........cccovvrerivres [ rrrerrennns 31-1580283.. | ... 4591177 | .o | e Arena District CA I, LLC......coveverrieiereiniienns OH......c..... NIA...ccorin. NWD Investments, LLC.........cccovvvveierrerrinns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \TSUSUE PRSI
Arena District Garage Condominium
.. | 36-4857239.. [n/a... ... | Association . | Other non-Nationwide.... .. |nfa.. ... | Other non-Nationwide... N
90-0280710.. [n/a Arena District Owners Association Other non-Nationwide...........cccocvrvriurirerrennes n/a Other non-Nationwide...........ccovvvererrrerenins | veree N
................................................................... 35-2582728.. [N/a.....cooioee | coverenenirenee | cvveeereinenenenneenen. | Arena District Swim Club Association OH............ |OTH............. | Other non-Nationwide...........c.ccecovrerrerevrecnes | M@ [ v | Other non-Nationwide.........cocovvvvvvivicnccns [ N
0140 |Nationwide .. 131-1486309.. | ....5012277 | .. . | Ballantrae Woods, LLC...........cccc.... ..|Nationwide Realty Investors, Ltd........... ..|ownership... ...100.000 | Nationwide Mutual Insurance Company... N
0140 | Nationwide 26-4083207.. | ....4869447 Berkshire Crossing Development, LLC............. NorthStar Commercial Development, LLC...... ownership.......... ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1555487.. | ... 4593658 | .....ccovevirrrens | cererereieieiieeinis Broad Street Retalil, LLC..........ccccoovrieiirninnnen Nationwide Realty Investors, Ltd..................... ownership Nationwide Mutual Insurance Company N
0140 | Nationwide ..|20-3624379.. | ....4595531 . | Brooke School Investment Fund, LLC.. .. | Nationwide Mutual Insurance Company. .. | ownership... Nationwide Mutual Insurance Company... ..N..
Limited partner
0140 | Nationwide..........cccoevrerivres [ rrrerrernns 26-0899413.. [ ....3730540 | ...ocvvvvrererrre | cerrerrerreieieieinns CHP New Markets Investment Fund, LLC......... OH.....cco.... OTH...ccocevee. Nationwide Mutual Insurance Company.......... /no control | ..... 50.000 |other non-NationWide...........cccovrerevverreererenns | vreee [\ 2
0140 | Nationwide..........cccovvrvrieires | rrverrernns 20-1618232.. | ... 4595241 | ...ovvivvveieiens | e CNRI-Cannonsport Condominium, LLC............ OH............ NIA...ooin. CNRI-Cannonsport, LLC.........cccoovvvireirirrrnnn. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neooooe | e
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0140 | Nationwide...........covrevrrres [ rrerernnnns 20-1618232.. | ....4595045 CNRI- Cannonsport, LLC Nationwide Realty Investors, Ltd.................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N
............. . . | Co-Investment Fund, LLC.... . | Other non-Nationwide nla...... Other non-Nationwide ..N.
0140 | Nationwide..........ccccovrerceens [ eorririenas 31-1579973.. | ....2998688 COLHOC Limited Partnership NRIArena, LLC.......ccooovuevrieireiesseieeeinns ownership.......... | ..... 30.757 | Other non-Nationwide N
0140 | Nationwide..........cccovvrrierrnnns 29262... | 74-1061659.. | ....4288057 |......cccovvevvrns [ correrririreieiricinnns Colonial County Mutual Insurance Company.... Other non-Nationwide...........cccoverrirerrieinnne contract.......coee | vovrvererenennns Other non-Nationwide...........ccoveevrieeniieins | conae N...... 2
................................................................... 45-4901238.. | Nfa....ccerver. | cevevevisiieiens | ceeiieseseenenen.. | COlumbus Arena Management, LLC................. Other non-Nationwide.............cccccoeveveveveveveveees | M@ | e, | Other non-Nationwide.........cocveveececccceeceeeees | edNuii [ 20
0140 | Nationwide..........cccoevrrirernnnes 18961... |68-0066866.. | ....4288178 | .....cocveevvrvrees | vererrreiriririreinnas Crestbrook Insurance Company..............cc....... Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........cooovrievveins [ ervvrienns 31-1486309.. | ....4590255 | ......ccoovvvvrvvies | vererrreiriririreinns Crewville, Ltd Nationwide Realty Investors, Ltd...........c......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide...........cocererevenrenee 42587... [42-1207150.. | ... 4287162 | .....coovvererrerinns [ e Depositors Insurance Company A A ALLIED Group, INC......couvverreerrerniniirieiinninne ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoe | e
Discover Affordable Housing Investment Fund |
................................................................... 46-4104813.. | Nfa...ccovnee | ceverireinrens | veveeresieseneene | LLC OH............ |OTH............. | Other non-Nationwide.............ccccovvrvrrerevrecns | MAcciiiriccnes [ v | Other non-Nationwide.........o.vvvveninenccnces [ N [ 21
0140 [ Nationwide..........ccovrerrvres [ rverernnnnns 33-0096671.. | ... 4287694 | .....ocovvvvrrerree | o DVM Insurance AGENCY........ceererrereureenereeeenes CA..coeeen NIA...oos Veterinary Pet Insurance Company................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUSS PO
0140 | Nationwide . |47-4523959.. | ....4890825 |.....ccovervriens | e Eagle Captive Reinsurance, LLC............ccc....... Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide ..|20-1945276.. | ....4590590 |.. . | East of Madison, LLC... ..[120 Acre Partners, Ltd....... . |ownership... ....24.910 | Nationwide Mutual Insurance Company... ...N..
0140 |Nationwide 20-1945276.. | ....4590590 East of Madison, LLC ND La Quinta Partners, LLC ownership......... | ... 75.090 |Nationwide Mutual Insurance Company.......... | ..... N
...................................................... 30-0951639.. [N/a.....ccooies | corerrerresiiariens [ cveveisnenennnnnn. | ERN-4 Property Owners Association, Inc.......... Other non-Nationwide............ccocceverevererenees [MAuiiiiiiieieicine, Other non-Nationwide.............cocoveveerrereann [ N
0140 | Nationwide . |42-0618271.. | ....4569372 |.. . | Farmland Mutual Insurance Company..... . | Other non-Nationwide............ ..|debt.... Other non-Nationwide................c.... ..N..
0140 | Nationwide . |75-6013587.. | ....4287676 Freedom Specialty Insurance Company Scottsdale Insurance Company ...........ccc....... ownership Nationwide Mutual Insurance Company.......... | ..... N
................................................................... 46-4736379.. | Nfa...cccvrers | veviereseieiens | veveisreineinnneen. | GPN-=1 Property Owners Association, Inc......... |OH............ |OTH............. | Other non-Nationwide...........ccccccevrvrervvrvenes [NAuiiiiieiiviieie | vevireienen. | Other non-Nationwide..........cccoeevervvvenieieinns | eeeNeriion | 200
0140 | Nationwide..........ccvvrrvivres [ rverernnnns 20-4939866.. | ....4590808 |.......covrrrerrees | rrrrererreireeireeens Grandview Yard Hotel Holdings, LLC................ OH............ NIA. .. NRI Equity Land Investments, LLC................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUS PO
0140 | Nationwide..........ccovrevrvrees [ rerrernnnns 20-4939866.. | ... 4590826 |.....oevverrrerreen | rrrrererreinieeeeens Grandview Yard Hotel, LLC.........cccoevvvrivirenee OH........... NIA...oo. Grandview Yard Hotel Holdings, LLC.............. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ ST PO
0140 | Nationwide..........ccoverirvrieres [ rvrrirnnnes 20-4939866.. | ....5036200 | .....cevreerererreen | rrrrererreireerneeens GVY Residential, LLC.......c.covoverrerrierriinirnnnns OH....coeeene. NIA. ..o NRI Equity Land Investments, LLC................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neroooe | e
0140 | Nationwide..........ccccovrevrens [ eorrrrinnns 31-1486309.. | ....5280142 | ....ccovvervvres | e Harlem Road Developers, LLC...........ccccccouu.... OH...cce.. NIA ..o Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccccovrevveins [ eorvrienas 51-0241172.. | ....3582909 | ....ccoovvvervrviies | e Harleysville Group INC........cccoeevvevirireriicieniinns DE....cccceo NIA .o Allied Holdings (Delaware), InC...........ccceevnnee ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........cccovvrrirernnnes 23582... |41-0417250.. | ....4442260 |......ccoovvvvcvrns | o Harleysville Insurance Company...............c....... OH............ A Harleysville Group, INC.........ccccoceeveirivererennen, ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 |Nationwide . |23-2253669.. | ....4442158 Harleysville Insurance Company of New Jersey | NJ............. IA.... 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 .|38-3198542.. | ....4442251 Harleysville Lake States Insurance Company... Harleysville Group, Inc. ownership ...100.000 |Nationwide Mutual Insurance Company N
0140 |Nationwide .123-1580983.. | ....4440659 Harleysville Life Insurance Company................ Nationwide Mutual Insurance Company.......... ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 |Nationwide .|23-2384978.. | ....4442288 |.. . | Harleysville Preferred Insurance Company....... OH.. . | Harleysville Group, Inc... .. |ownership... ...100.000 | Nationwide Mutual Insurance Company... N
0140 | Nationwide . |04-1989660.. | ....4442372 Harleysville Worcester Insurance Company...... OH Harleysville Group, Inc ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 32-0051216.. | ....4596903 Hideaway Properties Corporation Nationwide Realty Investors, Ltd..................... ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide ..|31-0871532.. | ....4288020 |.. . | Insurance Intermediaries, Inc... . | Nationwide Mutual Insurance Company .. | ownership... ...100.000 | Nationwide Mutual Insurance Company... ..N..
0140 |Nationwide 20-3289512.. | ....3848436 Jefferson National Financial Corp Nationwide Life Insurance Company............... ownership ...100.000 | Nationwide Mutual Insurance Company Y
0140 | Nationwide .| 75-0300900.. | ....3332887 | ...cocvuirrrririrnns | e Jefferson National Life Insurance Company...... TXeoiiinin A, Jefferson National Financial Corporation........ ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S PO
Jefferson National Life Insurance Company of
0140 | Nationwide...........coueererevenrnnee 15727... [47-1180302.. | ...5111899 | ..o [ v New York NY oo A s Jefferson National Life Insurance Company.... | ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoo | oo
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61-1340595.. | ....5113503 Jefferson National Securities Corporation......... DE.....ccc.... NIA. .. Jefferson National Financial Corporation........ ownership.......... ...100.000 | Nationwide Mutual Insurance Company

.. 131-1486309.. | ....4097802 | .. . | Jerome Village Company, LLC .. |Nationwide Realty Investors, Ltd ..|ownership... ...100.000 | Nationwide Mutual Insurance Company...
Jerome Village Master Property Owners
................................................................... 46-2974590.. [N/a.....cccoeeves | coreiiiiiiceiiess | evveieeeeeeeenn.. | ASSOCHatION, INC. OH............ |OTH............. | Other non-Nationwide.............cccccevvvvrvcvvvececs [NAeiiccccivcceies | v, | Other non-Nationwide..........ccooveeeeveecevcecees [ el N [ 20
0140 | Nationwide..........ccccvvrevvens [ eorvrinnns 20-8945345.. | ...5111938 | ...ooovvievvies | e INF AQVISOrS, INC...cevveiiiieceee s DE....coeuu. NIA .o Jefferson National Financial Corporation........ ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S R

Jerome Village Residential Property Owners
. | Association, Inc.

JV Developers, LLC

. | Other non-Nationwide............ Other non-Nationwide......................

.. |46-2956640.. [n/a.............. .
Nationwide Realty Investors, Ltd..............c...... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | .....

0140 |Nationwide..........ccccovvvrnrrnns | oviireiins 31-1486309.. | ....4590312

N
N
0140 | Nationwide 74-1395229.. | ....4613350 Lone Star General Agency, InC.........c..ccvvenuenee. Nationwide Mutual Insurance Company.......... ownership ...100.000 |Nationwide Mutual Insurance Company N
0140 |Nationwide .| 38-0865250.. | ....4288187 |.. . | National Casualty Company. . | Nationwide Mutual Insurance Company.......... |ownership... ...100.000 | Nationwide Mutual Insurance Company... N
0140 | Nationwide AC000920.... | ....4614900 National Casualty Company of America, Ltd..... National Casualty Company..........c.cccoceeuernnes ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide..........ccovvervrivres [ rvrrirnnnes 42-1154244.. | ... 2889795 | ...covvvivvreerens | v Nationwide Advantage Mortgage Company...... A NIA. .o AMCO Insurance COmMPaNy..........ccceeeerrenenne ownership.......... | ... 87.300 |Nationwide Mutual Insurance Company.......... | ..... Y. T
ALLIED Property & Casualty Insurance
0140 | Nationwide..........ccccovrevveins [ eorvrinnns 42-1154244.. | ...2889795 | .....cocoovvivvens | v Nationwide Advantage Mortgage Company...... A NIA ..o Company ownership.......... | v 8.470 | Nationwide Mutual Insurance Company.......... | ..... Yo T
0140 | Nationwide..........ccocvvievvecns [ eovrvrienns 42-1154244.. | ...2889795 | .....cocovvvireens | v Nationwide Advantage Mortgage Company...... A NIA .o Depositors Insurance Company...........c..cc...... ownership.......... | oo 4.230 | Nationwide Mutual Insurance Company.......... | ... Yoo T
Nationwide Affinity Insurance Company of
0140 | Nationwide . |48-0470690.. | ....4288196 | .....cocovvvrvvrrne | rerrrrereiniririreiins 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 31-1578869.. | ....4288075 Nationwide Arena, LLC.........ccovvvvvvvniviririnnnne NRIArena, LLC.......oovvreirnerenceeieenns ownership.......... | ... 90.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide..........ccoverevrvres [ rrerernnnns 20-8670712.. | ... 4288114 | ..ooovoevreree | e Nationwide Asset Management, LLC................ Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUSS PO
0140 | Nationwide...........ccoervererrrenc. 10723... [95-0639970.. | ....4288217 | ....oorvvveeeeerree | o Nationwide Assurance Company............cc..c.... Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide.........cccccvvrevrens [ eorerinnas 31-1592130.. | ....2729677 | ..overriererrrens | e Nationwide Bank..........ccoecvreeriennieeniennns Nationwide Financial Services, Inc.................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N....... R
0140 | Nationwide...........covrrvrvnes | rernirrnnns 31-1036287.. | ....4288123 | ....coovvveevrcrree | e Nationwide Cash Management Company......... Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neroie | e
0140 | Nationwide...........covrrvvrvres [ rerrirrnns 31-4416546.. | ....3828081 | ....cocvvvvvererrie | v Nationwide Corporation.............cccevveriervnenenne Nationwide Mutual Insurance Company.......... ownership.......... | ... 95.200 |Nationwide Mutual Insurance Company.......... | ..... Yo T
0140 | Nationwide..........cccovvrveres [ wrerrinnnns 31-4416546.. | ....3828081 | .....ovvvvverrerree | e Nationwide Corporation..............c.coeveercvreres Nationwide Mutual Fire Insurance Company... | ownership.......... | ....... 4.800 |Nationwide Mutual Insurance Company.......... | ..... Yoo T
0140 [ Nationwide..........cccovvvvceres [ erervirnnnns 04-3679407.. | ....4286839 | .....cocvvvrrerrees | o Nationwide Emerging Managers, LLC............... NWD Investment Management, Inc................ ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neroooe | e
Nationwide Exclusive Agent Risk Purchasing

0140 |Nationwide 05-0630007.. | ....4288048 |........ccovvrerrees | corrrererreerierreiens Group, LLC OH Insurance Intermediaries, INC..........ccocvvrrrrrnnns ownership ...100.000 | Nationwide Mutual Insurance Company
0140 | Nationwide .. |31-1667326.. | ....4286932 | .. . | Nationwide Financial Assignment Company..... OH.. ..| Nationwide Life Insurance Company. ..| ownership... ...100.000 |Nationwide Mutual Insurance Company...
0140 |Nationwide 23-2412039.. | ....4287087 Nationwide Financial General Agency, Inc........ PA NFS Distributors, INC.........coeurierrrreriereineiniens ownership ...100.000 | Nationwide Mutual Insurance Company

0140 |Nationwide
0140 |Nationwide
0140 |Nationwide
0140 |Nationwide
0140 |Nationwide
0140 | Nationwide

31-6554353.. [ ... 4286978 | ......ocvvvvrerree | e Nationwide Financial Services Capital Trust.....
.. | 31-1486870.. | ....3828063 | ..
52-6969857.. | ....4286996
31-1748721.. | ....4287050
31-0900518.. | ....4287041 |..
31-4425763.. | ....4287957

Nationwide Financial Services, Inc. ................ ownership
.. | Nationwide Corporation . |ownership...
Nationwide Fund AdVisors...........cc.ccevvveivennnnns Nationwide Financial Services, Inc. ................ ownership
Nationwide Fund Distributors LLC.................... NFS Distributors, Inc ownership
. | Nationwide Fund Management LLC. . .. INFS Distributors, Inc.. ..| ownership...
Nationwide General Insurance Company.......... Nationwide Mutual Insurance Company.......... ownership

...100.000 | Nationwide Mutual Insurance Company
...100.000 | Nationwide Mutual Insurance Company...
...100.000 | Nationwide Mutual Insurance Company
...100.000 | Nationwide Mutual Insurance Company
...100.000 | Nationwide Mutual Insurance Company...
...100.000 | Nationwide Mutual Insurance Company

. | Nationwide Financial Services, Inc...

zzzzzzz=zz=z




1 &419)

Statement for June 30, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE Y

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

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
0140 |Nationwide 31-1570938.. | ....4286398 Nationwide Global Holdings, Inc Nationwide Corporation............ccceveereereeeneens ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\
0140 |Nationwide .. | 04-3732385.. | ....4286857 | .. . | Nationwide Global Ventures, Inc.. ..|NWD Asset Management Holdings, Inc. . | ownership... ...100.000 | Nationwide Mutual Insurance Company... N
0140 | Nationwide . 131-1399201.. | ....2839398 Nationwide Indemnity Company. Nationwide Mutual Insurance Company. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N......
0140 | Nationwide . 195-2130882.. | ....4287180 | ..eovvirivervirerne | e Nationwide Insurance Company of America...... OH...ccooen 1A ALLIED Group, INC. .oevvvviriririeieinireieisieienns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide . |31-1613686.. | ....4287966 | .....cocvvevrrrerne | e Nationwide Insurance Company of Florida........ OH............ Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........ccocvrievvecns [ eorrvrienns 41-2206199. | ....4286950 |.....ccvrvvrveris [ rrrerririreieisieinins Nationwide Investment Advisors, LLC............... OH............ Nationwide Life Insurance Company............... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........cooovrievveins [ ervvrienns 73-0988442.. | ... 4286923 | .....coovvvvrvies | e Nationwide Investment Services Corporation.... | OK............ NIA .. Nationwide Life Insurance Company............... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Yoo [
Nationwide Life and Annuity Insurance
0140 | Nationwide...........cocerrvrevenenee 92657... |31-1000740.. | ....2995098 | .......coovvvrernns e Company OH............ A i Nationwide Life Insurance Company............... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoo | e
0140 | Nationwide.........c.ccoevrrerrrenc. 66869... | 31-4156830.. | ....2819288 |......ccorerrvrveres | cerereirirrieireineens Nationwide Life Insurance Company................. OH......c..... A Nationwide Financial Services, Inc.................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ IS PR
Nationwide Life Tax Credit Partners 2002-A,
0140 | Nationwide..........ccovvervrivres [ rvrrirnnnes 13-4212969.. | ....4596127 | ...cvoveieirirens | v LLC OH....coeeene NIA. .o Nationwide Life Insurance Company............... Other....oveveviee | vevnne 0.010 |Nationwide Mutual Insurance Company.......... | ..... N T
Nationwide Life Tax Credit Partners 2002-B,
0140 [ Nationwide..........cccoevrerieres [ rrrerrernes 01-0749754.. | ....A595960 | ......cccovvrerrre | correrrerrrrererreinns LLC OH............ NIA.....ccoovn. Nationwide Life Insurance Company............... Other....ooevreries | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N T
Nationwide Life Tax Credit Partners 2003-A,
0140 [ Nationwide..........cccovvrerivres [ rrverrernns 54-2113175.. | ... AB96127 | ..o | ereerersrieieeinne LLC OH......c..... NIA....coornn. Nationwide Life Insurance Company............... Other. e | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N T
Nationwide Life Tax Credit Partners 2003-B,
0140 | Nationwide..........cccovvrvrivres [ rrerirnnnns 58-2672725.. | ... A596163 | ....covvvvvrrerree | ovrrererreirieieiens LLC OH.....cc.... NIA..coon. Nationwide Life Insurance Company............... Other....vevreries | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... [\ T
Nationwide Life Tax Credit Partners 2004-A,
0140 [ Nationwide..........ccovrrvrivnes [ rverernnnns 20-0382144.. | ... A596707 | ....oorivvvereerree | overereereincerreeens LLC OH............ NIA..coone. Nationwide Life Insurance Company............... Other....covevrvres [ e 0.010 |Nationwide Mutual Insurance Company.......... | ..... [\ T
Nationwide Life Tax Credit Partners 2004-B,
0140 | Nationwide..........ccccovrevrens [ eorririnnas 20-0745944.. | ... 4596211 | ...oovvieriries | e LLC OH...cce.. NIA ..o Nationwide Life Insurance Company............... Other.....coovevves | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N...... PO
Nationwide Life Tax Credit Partners 2004-C,
0140 | Nationwide..........ccccovrevreins [ errvrinnas 20-0745965.. | ....4596239 | .....cccoovvvvrvries | v LLC OH........... NIA ..o Nationwide Life Insurance Company............... Other.....coovvves | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N...... T
Nationwide Life Tax Credit Partners 2004-D,
0140 [ Nationwide..........cccovvrerierens [ rrrerrernns 20-1128408.. | ....4596332 | ....ccovvvrrererrres | cerreererreinieineinns LLC OH......c..... NIA...corin. Nationwide Life Insurance Company............... Other..cveveeries | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... [\ T
Nationwide Life Tax Credit Partners 2004-E,
0140 | Nationwide.........ccoovrererernns | cerrerrrrinns 20-1128472.. | ... 4596350 | ....ovovvrerrireren | worrereieriniineieinns LLC OH............ NIA. ..o Nationwide Life Insurance Company............... Other. ..o | e 0.010 | Nationwide Mutual Insurance Company.......... | ..... N T
Nationwide Life Tax Credit Partners 2004-F,
0140 | Nationwide..........ccovrerreres [ rrerernenns 20-1918935.. | ...3318117 | .o | e LLC OH....cccc..e. NIA. .. Nationwide Life Insurance Company............... Other....ovevevree | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N | I
Nationwide Life Tax Credit Partners 2005-A,
0140 | Nationwide..........cccovvvrevrens [ eorerinnas 20-2303694.. | ....4596369 |.....cccoovvrrvriens | vererrrrieieieeins LLC OH...cco.e NIA ..o Nationwide Life Insurance Company............... Other.....coovvvves | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N...... T
Nationwide Life Tax Credit Partners 2005-B,
0140 | Nationwide..........ccocovrevveins [ eorvriinas 20-2303602.. | ....4596378 |.....cocvverrrrrens | e LLC OH............ NIA .o Nationwide Life Insurance Company............... Other....covvevves | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N...... T
Nationwide Life Tax Credit Partners 2005-C,
0140 | Nationwide..........cccovvrvrivres [ rrrrrrennns 20-2450960.. | ....4596387 | .....coovvrrerrre | cerrrrerreinieineinns LLC OH......c..... NIA...ooin. Nationwide Life Insurance Company............... Other..coeveeeies | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... [\ T
Nationwide Life Tax Credit Partners 2005-D,
0140 | NationWide.........ccevrereriernns | cerrerrrinns 20-2451052.. | ....4596396 | ......ovvrvrrirenes | rerrireirerinineieinns LLC OH............ NIA. ..o Nationwide Life Insurance Company............... Other. e | e 0.010 | Nationwide Mutual Insurance Company.......... | ..... Neoos T
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Nationwide Life Tax Credit Partners 2005-E,
0140 [ Nationwide...........covrrrvreres [ rvrrirnenns 20-2774223.. | ... A596408 |.......cooovererree | o LLC OH....coccene. NIA..cos Nationwide Life Insurance Company............... Other....ovevevree [ e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N T
Nationwide Life Tax Credit Partners 2007-A,
0140 | Nationwide..........ccocovrevreins [ eorerinnas 21-1288836.. | ....4596426 | .......cooevervrene | e LLC OH...cce.t NIA...coone Nationwide Life Insurance Company............... Other.....cocvvves | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N...... T
Nationwide Life Tax Credit Partners 2009-A,
0140 [ Nationwide..........cccoevrerierens [ orerrernns 26-3427373.. | ... A596435 | ....covvvvererere | e LLC OH............ NIA....cccooonn. Nationwide Life Insurance Company............... Other..oeeveeries [ e 0.010 |Nationwide Mutual Insurance Company.......... | ..... [\ T
Nationwide Life Tax Credit Partners 2009-B,
0140 | Nationwide..........cccovvrvrieres [ rrrrrrennns 26-3427435.. | ...A596444 | ......coooovvveis | e LLC OH......c..... NIA...oon. Nationwide Life Insurance Company............... Other....oeveeies | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... [\ T
Nationwide Life Tax Credit Partners 2009-C,
0140 | Nationwide..........ccoverevrvrees [ rrerernnnns 26-3427479.. | ... 4596499 | .....coovvvrerrees | rrrrererreieereireiene LLC OH.....cc.... NIA. s Nationwide Life Insurance Company............... Other. ..o [ e 0.010 |Nationwide Mutual Insurance Company.......... | ..... [\ | P
Nationwide Life Tax Credit Partners 2009-D,
0140 | Nationwide..........ccovrevvrvnens [ rerrirnnnns 26-3427525.. | ... A596510 | ....oviveerreiree | e LLC OH....coeeene. NIA. .o Nationwide Life Insurance Company............... Other....oevevee | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N T
Nationwide Life Tax Credit Partners 2009-E,
0140 | Nationwide..........ccccovvrevveins [ eorerinnns 26-4737055.. | ... 4596529 | .....cccvvervrvres | e LLC OH...ccoe.. NIA ..o Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S R
Nationwide Life Tax Credit Partners 2009-F,
0140 [ Nationwide..........cccovvrerivres [ rrrerrernnns 26-4737157... | ... ABIBBAT | ...oovvivvieieieee | e LLC OH............ NIA...coorin. Nationwide Life Insurance Company............... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ USRI DR
Nationwide Life Tax Credit Partners 2009-1,
0140 | Nationwide.........cceereerercernns | cerrerrrinne 27-1362364.. | ... 4596622 | ......ovoivrriren | v LLC OH............ NIA. ..o Nationwide Life Insurance Company............... Other. .. | e 0.010 | Nationwide Mutual Insurance Company.......... | ..... N T
0140 | Nationwide..........ccovererrvres [ rrrrernnnns 45-0469525.. | ....3779811 | oo | cervereereireieeieens Nationwide Life Tax Credit Partners No. 1, LLC | OH............ NIA...oon. Nationwide Life Insurance Company............... Other....oveveveee [ e 0.010 |Nationwide Mutual Insurance Company.......... | ..... [\ | P
0140 |Nationwide .| 75-1780981.. | ....4287984 Nationwide LIOYdS.........cooevrerierrneeereineeeneanns 11 TSSO CONtract......cccoee | vveerernnncnnes Nationwide Mutual Insurance Company N
0140 | Nationwide 42-1373380.. | ....4287210 | .. . | Nationwide Member Solutions Agency Inc .. |ALLIED Group, Inc. . | ownership... ...100.000 | Nationwide Mutual Insurance Company... ...N..
0140 | Nationwide 75-3191025.. | ....4597094 Nationwide Mutual Capital I, LLC...................... Nationwide Mutual Capital, LLC............ccce..... ownership.......... ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide..........ccocovrevveins [ eorvrienas 75-3191025.. | ...4595269 | .....cccovvevvrvrens | vererrieirieirieinis Nationwide Mutual Capital, LLC...........c..cceuueee Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 |Nationwide............corvrrrrrnne. 23779... | 31-4177110.. | ....3828090 | ...ooovvvrrerervres | e Nationwide Mutual Fire Insurance Company..... |OH............ OTH....coo.... Other non-Nationwide............ccocoevrerrerereiennen. L1 TR IR Other non-Nationwide...........cccooceveveererennns | vovee N Y2
0140 |Nationwide............coervrrerrnne. 23787... | 31-4177100.. | ....3828072 | ..ovovvrerriries | cerereirireneisiinnens Nationwide Mutual Insurance Company............ OH......c..... RE...ccoiiin. Other non-Nationwide...........cccocvvrerivererenne. L1 R I Other non-Nationwide............ccoovrerrerrerennns | voree N Y2
0140 | Nationwide..........cccovvrerieres [ rrrrrrernns 34-2012765.. | ....4288084 | ......coovvrrerrres | e Nationwide Private Equity Fund, LLC................ OH......c..... NIA...oon. Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \TSUSE DR
Nationwide Property and Casualty Insurance
0140 | Nationwide.........c.ccourvrrerrrenn. 37877... | 31-0970750.. | ...4287993 | ....ovvrerrvrirns | cererreirirsirireineens Company Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ ST PO
0140 | Nationwide..........ccccovverreins [ eorrrienas 31-1486309.. | ....4288105 | .....cccovvererrrens | cererrieieierreeinns Nationwide Realty Investors, Ltd..............ccc...... Nationwide Mutual Insurance Company.......... ownership.......... | ... 97.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | Nationwide..........ccovvivvrivres [ rerrernnnes 31-1486309.. | ....4288105 | ....ovevreerrerree | v Nationwide Realty Investors, Ltd..........c.c.co.c..... Nationwide Indemnity Company..................... ownership.......... | .o..... 3.000 |Nationwide Mutual Insurance Company.......... | ..... N T
0140 | Nationwide 31-1486309.. | ....4590264 Nationwide Realty Management, LLC............... Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide . ....4288066 | .. . | Nationwide Realty Services, Ltd...... .. | Nationwide Mutual Insurance Company .. | ownership... ...100.000 | Nationwide Mutual Insurance Company... ..N..
0140 | Nationwide 73-0948330.. | ....4287096 Nationwide Retirement Solutions, Inc............... NFS Distributors, INC.......c.ccoevvreveeirrinieiinns ownership.......... ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 36-2434406.. | ... 4287078 | ....ocovvervrvies | e Nationwide Securities, LLC NFS Distributors, INC.........cccoevverriririnieiinns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-4177100.. | ....4288093 Nationwide Services Company, LLC.... Nationwide Mutual Insurance Company ownership ...100.000 | Nationwide Mutual Insurance Company N
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0140 |Nationwide 27-0743545.. | ....4564041 Nationwide Tax Credit Partners 2009-G, LLC... Nationwide Mutual Insurance Company.......... |Other........c.cocoe | voeens 0.010 |Nationwide Mutual Insurance Company. N
0140 |Nationwide .. |27-0768791.. | ....4596891 . | Nationwide Tax Credit Partners 2009-H, LLC... .. |Nationwide Mutual Insurance Company.......... ...100.000 | Nationwide Mutual Insurance Company... N
0140 | Nationwide 46-1952215.. | ....4596556 Nationwide Tax Credit Partners 2013-A, LLC.... Nationwide Life Insurance Company............... [Other........ccccoe. | ovev. 0.010 |Nationwide Mutual Insurance Company N
0140 | Nationwide..........ccocovrevceies [ eorrrinnns 46-1971926.. | ....4596592 | .....cccoovcvrreens | cvrieriireininns Nationwide Tax Credit Partners 2013-B, LLC.... Nationwide Life Insurance Company............... [Other......c.cccoovis | cevnne 0.010 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | Nationwide..........ccocovrevveins [ errvrinnns 20-5976272.. | ... 4595410 | ...ocovviirivies | e Nationwide Ventures, LLC.........ccccooeveveierrennns Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........ccocvrievvecns [ eorrvrienns 11-3651828.. | ....4588168 | .......ccoocvvvvvns [ v, ND La Quinta Partners, LLC........c.ccccocevrrerrnnn. Nationwide Realty Investors, Ltd...........c......... ownership.......... | ... 95.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | Nationwide..........cooovrievveins [ ervvrienns 20-0585594.. | ... 4286866 |.......cocoevrvren | vererrriiririieins Newhouse Capital Partners II, LLC.................. Nationwide Global Ventures, Inc............c........ ownership.......... | ... 99.000 |Nationwide Mutual Insurance Company.......... | ..... N....... T
0140 | Nationwide.........cceevereriernns | cerrerrninne 13-4110716.. | ...4286679 |...c.cevovvvrcrvrns | e Newhouse Capital Partners, LLC.............ccc...... NWD Investment Management, Inc................ ownership.......... | w... 19.000 | Nationwide Mutual Insurance Company.......... | ..... N T
0140 | Nationwide.........ccovrereriernns | cerrerrerinns 13-4110716.. | ...4286679 | ...c.covvvrrerrrns | e Newhouse Capital Partners, LLC.............ccc...... Nationwide Mutual Insurance Company.......... ownership.......... | w.... 70.000 | Nationwide Mutual Insurance Company.......... | ..... Neoos T
0140 | Nationwide.........ccoerrrerernns | cerrerrninns 13-4110716.. | ...4286679 |.....covvvvrerrrns | e Newhouse Capital Partners, LLC..................... Nationwide Mutual Fire Insurance Company... | ownership......... | ..... 10.000 | Nationwide Mutual Insurance Company.......... | ..... N T
0140 | Nationwide..........ccovvervrienes [ rerrernnnes 31-1630871.. | ... 4287032 | ..o | v NFS Distributors, INC.......c.cccvvvveerirrinreininns Nationwide Financial Services, Inc. ................ ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUROS ORI
0140 | Nationwide..........ccccovvrerceens [ eorrrienas 14-1892640.. | ... 4596677 | ....ccoeoervrreens | e NHT XII Tax Credit Fund, LLC..........ccccorvreennen. Nationwide Life Insurance Company............... ownership.......... | ... 49.990 | Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | Nationwide..........cccovvreereens [ eorrriinas 14-1892640.. | ....4596677 | .....coooovrrrrens | e NHT XII Tax Credit Fund, LLC Nationwide Assurance Company ................... ownership.......... | ... 25.000 |Nationwide Mutual Insurance Company.......... | ..... N...... PO
0140 | Nationwide..........ccocvrievveins [ eovvrinnns 14-1892640.. | ....4596677 | ....ccovvvrireanns | crrireriieerircnes NHT XII Tax Credit Fund, LLC Nationwide Mutual Insurance Company.......... ownership.......... | ... 25.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | Nationwide..........cccovvrerreres [ orrrrrernens 82-5195340.. [ ...5280160 | ....ocoeverrerrerrre | errerrerrriererieinns NLIC REO Holdings, LLC........cccovvrerrrririrrennns Nationwide Life Insurance Company............... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \TSUSUO DO
0140 [ Nationwide..........cccovvrerivirens [ rrverrennns 82-5194959.. [ ...5280179 | ...ovvvvrvrerrne | cerrererreirieieinne NMIC REO Holdings, LLC.......cccocovvrvvrrirririrnnns Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ TSSO PR
0140 | Nationwide..........ccoovreevveins [ eovvrienns 46-3762545.. | ...AT50442 | .....cooovviiins | v NNOVS, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cceverereriernns | cevrerrrinne 20-4939866.. | ....4590817 | .coovveveerrerenes [ werrireireriniineieinns North of Third, LLC.......ccrvvrvrirerrinereieieninns NRI Equity Land Investments, LLC................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nucoo | oo
Northstar Master Property Owners Association,

................................................................... 61-1753500.. [N/a....ciiine | rrrierreerernnees [ cererersereereeneennens | INC. OH............ |OTH............. | Other non-Nationwide...........c.ccocovureurvrevrecnee [ MAiceirircvcnes [ coveveeeeenee. | Other non-Nationwide.........c.ocvvveevenvncinces [ veeelNuciis [ 21
0140 | Nationwide..........ccoverirvrieres [ rvrrirnnnes 26-4083354.. | ....4594909 | .....cocvivrrirrees | e Northstar Residential Development, LLC.......... OH....coeeene. NIA ..o Nationwide Realty Investors, Ltd............c........ ownership......c.. | ... 50.000 |Nationwide Mutual Insurance Company.......... | ..... N T
0140 | Nationwide..........ccccovrevrens [ eorrrrinnns 31-1486309.. | ... 4594794 | ....oovviiiviee | e NRIArena, LLC.......cvveiierieeicenieeseins OH...cce.. NIA......coo..e. Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccccovrevveins [ eorvrienas 31-1486309.. | ... 4594815 | ....cccoviervvies | e NRI Brooksedge, LLC........ccccoveviiriirnininen OH...oeooens NIA.....ccoeee. Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccccovrevveins [ eorvrinnns 31-1486309.. | ....4595027 | ....ccoovverervrens | e NRI Builders, LLC Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccocvreevieins [ eovvrinenns 31-1486309.. | ....4590246 | .......cooovvvrvvvs | vererrreiriririeinns NRI Communities/Harris Blvd., LLC Nationwide Realty Investors, Ltd...........c......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S PO
0140 [ Nationwide..........cccovvrvrivres [ rrrrrrennns 31-1486309.. | ...5217027 | ...ocvvvvrrrirereres | coverirerreinireireinns NRI Corporate Housing, LLC..........ccccevvvrrrrnnnn Nationwide Realty Investors, Ltd.................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neoooos | e
0140 | Nationwide..........cccovvrvrrvres [ rrvrrrnrnnns 31-1486309.. | ....4590282 | .....coevvvvrrerrre | cerrrerersrinieineinns NRI Cramer Creek, LLC.........cocovvrvrererinnnns Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ TSR PR
0140 | Nationwide.........ccoovrrercernns | cevrerrrinns 20-4939866.. | ....4590460 | .......coorrrerieres e NRI Equity Land Investments, LLC................... Nationwide Realty Investors, Ltd..................... ownership.......... | ... 80.000 | Nationwide Mutual Insurance Company.......... | ..... N T
0140 | Nationwide..........ccovrvvrieres [ rverernnnns 26-0212217.. | ... 4590394 | ..o | e NRI Equity Tampa, LLC......cccevvvererreriricieens Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUSES RS
0140 | Nationwide..........ccovrrvvreres [ rvrrirnnnes 31-1486309.. | ....4590376 | ....orvvvvevrrerree | rrrrererreireereiens NRI Maxtown, LLC Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ ISUSES PO
0140 | Nationwide...........ccovrevvveres [ rvrnirnnnes 31-1486309.. | ....4590406 |.....coovvvvvrerree | rrerererreinierneeens NRI Office Ventures, Ltd Nationwide Realty Investors, Ltd.................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ SO U
0140 | Nationwide..........ccocovrevveins [ eorrrinnns 31-1580283.. | ... 4596912 | ....ccovvverrrviens | e NRI Telecom, LLC......covvviirririneicerieeis NWD Investments, LLC..........ccccoovvirerrrrirnnnnns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccocovrevveins [ ervvrinnas 31-1486309.. | ....4590349 | .....cocovvirrrvies | e NRI-Rivulon, LLC......ovvievieieciecseeeas Nationwide Realty Investors, Ltd.................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccccvveevveins [ eorvrienns 26-4083354.. | ... 4869456 | .......cccoevrviies | vererrreirrie NS Developers, LLC........cccoovereniereeiriiennnn. Northstar Residential Development, LLC........ ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 [ Nationwide..........cccovvrvrreires [ rrrrrrernns 45-3123274.. | ....4595438 NTCIF-2011 Georgia State Investor, LLC......... OH............ NIA...coene Nationwide Property and Casualty Company.. | ownership.......... ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 90-0729552.. | ....4596695 NTCIF-2011, LLC Nationwide Mutual Insurance Company.......... ownership Nationwide Mutual Insurance Company N
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0140 |Nationwide 90-0729552.. | ... 4596695 |......covverrrerreen | o NTCIF-2011, LLC....oveeereeciereeeseinns Nationwide Mutual Fire Insurance Company... | ownership.......... | ..... 50.000 |Nationwide Mutual Insurance Company N
0140 |Nationwide .. | 27-4700627.. | ....4596716 | .. . |NTCP 2011-A, LLC.. . | Nationwide Life Insurance Company. Nationwide Mutual Insurance Company... N
0140 | Nationwide 46-0741029.. | ....4464703 NTCP 2012-A, LLC Nationwide Life Insurance Company. Nationwide Mutual Insurance Company N
0140 | Nationwide..........ccocovrevceies [ eorrrinnns 46-3309896.. | ....4586164 | .......cccocvrvevrns | v NTCP 2013-C, LLC...c.ovtrereeeeeireeeciins Nationwide Life Insurance Company. Nationwide Mutual Insurance Company.......... | ..... N...... 2
0140 [Nationwide..........cccoevrerieres | vrrerrernns 46-4111078.. | ... 4596743 | ...coevvvrererrees | e NTCP 2014-A, LLC Nationwide Life Insurance Company. Nationwide Mutual Insurance Company.......... | ..... N 2
0140 [Nationwide..........cccoevrerieres [ rrrerrernens 47-1404116.. | ....4802734 | ...coovvvrrererens | e NTCP 2014-B, LLC......covverreiereereeieeis Nationwide Life Insurance Company. Nationwide Mutual Insurance Company.......... | ..... N Y2
0140 | Nationwide..........cccovvrerierens [ rrerrennns A7-1413242.. | ... 4809948 | ...coovvvvrierins | e NTCP 2014-C, LLC....oooveereeereereeeeins Nationwide Life Insurance Company. Nationwide Mutual Insurance Company.......... | ..... N Y
0140 | Nationwide.........cceevereriernns | cerrerrninne 47-3909345.. | ...4869483 | ......ccoevervvins | e NTCP 2015-A, LLC Nationwide Life Insurance Company. Nationwide Mutual Insurance Company.......... | ..... N 2
0140 | Nationwide.........ccovrereriernns | cerrerrerinns 47-4148470.. | ... 4890807 |...coovervvrerrins | e NTCP 2015-B, LLC.....covvveeiirereririrercicniniines Nationwide Life Insurance Company. Nationwide Mutual Insurance Company.......... | ..... Neoos 2
0140 | Nationwide.........ccoerrrerernns | cerrerrninns 81-3836925.. | ....5048678 | ......ovvrvrrieres e NTCP 2016-A, LLC Nationwide Life Insurance Company............... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoo | e
0140 | Nationwide..........ccovvervrienes [ rerrernnnes 82--2015065. | ...5167122 | ..o | v NTCP 2017-A, LLC Nationwide Life Insurance Company............... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUROS ORI
0140 | Nationwide..........ccccovvrerceens [ eorrrienas 81-0936428.. | ....4966663 | .......cooevererere | cererrieieieirieinis NW Private Debt, LLC..........ccoevvverieicrinnne OH....c...... NIA ..o Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S R
0140 | Nationwide..........cccovvreereens [ eorrriinas 26-1903919.. | ....5012295 | .....ccoovverrrvres | e NW REI, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 [Nationwide..........cccoevrerierens | orrerrernns 81-2326191.. | ...5011609 | ....ccoovvrrrrerrre | errerrerreiererieinns NW-442 Ocean, LLC NW REI (NLIC), LLC....cvoeveiereereeeeiiee ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \TSUSUE DO
0140 | Nationwide..........ccocvrievveene [ eorvrienns 46-3654078.. | ....4593621 | ....coovivrireerns | crrireirirerins NW-Amesbury, LLC........ccovvrereerrieieieinins NW-REL LLC.....corvereeieieeseeeesseeias ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide.........ccooovrievveins [ ervvriinns 81-1263284.. | ... 4960979 | ....ccovvvrvrvrns | e NW-Amesbury Il, LLC......covvvvereerierieieinis OH......c..... NIA .o Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S PO
0140 | Nationwide..........ccoovreevveins [ eovvrienns 81-1246932... | ....4958855 | ......ccooovvvrvvens | e NW-Baseling, LLC.......cccoevrvrvvierereiireieinns OH.....cco.... NIA .o Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide 81-1869861.. | ....4984911 NW-Beech, LLC NW REI, (NMFIC), LLC......coovvrerrrircrrerinene ownership.......... ...100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide .. |47-4999493.. | ....4902223 | .. . |NW-Belleview, LLC.. ..|NWREI, LLC ownership... ...100.000 |Nationwide Mutual Insurance Company... N
0140 |Nationwide 83-0553339.. | ..ocvrrerriirinnn NW-Buena Vista, LLC Nationwide Mutual Fire Insurance Company... | ownership.......... ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 81-1211881.. | ....4962151 NW-Castle Rock, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide .. |46-3674167.. | ....4595090 |.. . |NW-Cedar Springs, LLC... . INWREI LLC.....cccerrrrrene. .. |ownership... ...100.000 | Nationwide Mutual Insurance Company... ....N..
0140 | Nationwide 82-2957977.. | ...5167131 NW-Civita, LLC.....c.ovireririeierieeseeeeeeernes Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company N
Nationwide Life and Annuity Insurance

0140 [ Nationwide..........cccovvrerivres [ rrrerrennns 82-2958440.. | ...5167140 | ...covvvvrerrerree | e NW-Civita NLAIC, LLC.....cocovverrrrieeeireiennne OH......c..... NIA...ccorin. Company ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \TSUSUE PRSI
0140 [ Nationwide..........cccovvrvrivres [ rrrrrrennns 81-1285433.. | ....4961024 | ......coovvrreeres | e NW-College Park, LLC........ccoovrvrivrrireirrenn. OH............ NIA...oo. Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neoooos | e
0140 | Nationwide..........cccovvrvrrvres [ rrvrrrnrnnns 31-1580283.. | ....4591038 | .....ccevvvrrerrre | corrrererreirieireine NWD 205 Ving, LLC......c.ovvvvrreeererirsirirniniens OH.....co.... NIA..coone. NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ TSR PR
0140 | Nationwide.........ccoovrrercernns | cevrerrrinns 31-1580283.. | ....4591261 | ...ovoieirriei e NWD 225 Nationwide, LLC.........ccccocvvvrirrrenec. OH............ NIA. ..o NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoo | e
0140 | Nationwide..........ccovrvvrieres [ rverernnnns 31-1580283.. | ... 4591056 | ....covvvverrrerreen | rverererreeneeeeeens NWD 230 West, LLC.....coevvverieeirceeireireienes OH............ NIA..co. NWD Investments, LLC.........cccorevvvrivireneens ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUSES RS
0140 | Nationwide..........ccovrrvvreres [ rvrrirnnnes 31-1580283.. | ....4590545 | ....cocoviveirree | e NWD 240 Nationwide, LLC..........ccorvrivrrnenne OH....cecene. NIA. e NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ ISUSES PO
0140 | Nationwide...........ccovrevvveres [ rvrnirnnnes 31-1580283.. | ....4590273 | ....coivvvereerree | v NWD 250 Brodbelt, LLC.........ccoevrerrirrriirirnns OH....cccc.ne. NIA. .o NWD Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ SO U
0140 | Nationwide..........ccocovrevveins [ eorrrinnns 31-1580283.. | ...4981134 | ...oovvicrcies | e NWD 250 West, LLC........ccooovriereerrieinnes (0] I NIA .o NWD Investments, LLC..........ccccoovvirerrrrirnnnnns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccocovrevveins [ ervvrinnas 31-1580283.. | ....4590554 | .....cccovivirvres | e NWD 265 Neil, LLC........cocovververereierreirieienns OH............ NIA ..o NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccccvveevveins [ eorvrienns 31-1580283.. | ....4590518 | ....ccovviervrriens | e NWD 275 Marconi, LLC........ccccovvveeriireiriinnns OH............ NIA .o NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide 31-1580283.. | ....4590509 |.....cccovvvvrviens | e NWD 300 Neil, LLC NWD Investments, LLC ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1580283.. | ....4590572 NWD 300 Spring, LLC NWD Investments, LLC ownership ...100.000 | Nationwide Mutual Insurance Company N
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0140 |Nationwide 31-1580283.. | ....4590527 NWD 355 McConnell, LLC.........cccoevvvvrrirrirnne NWD Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company N
0140 |Nationwide .. 131-1580283.. | ....4590581 . |NWD 425 Nationwide, LLC.. “ . ..|NWD Investments, LLC. . |ownership... ...100.000 | Nationwide Mutual Insurance Company... N
0140 | Nationwide 31-1580283.. | ....4590536 NWD 500 Nationwide, LLC.........ccccevrrrrrreennee NWD Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide..........ccocovrevceies [ eorrrinnns 31-1580283.. | ...4591298 | .....ccooverivies | e NWD Arena Crossing, LLC........ccccocvvvverrnnninas NWD Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccocovrevveins [ errvrinnns 31-1580283.. | ...4591083 | ....ccovvievvrvies | e NWD Arena District I, LLC........ccccevevrevrrerennen. NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........ccocvrievvecns [ eorrvrienns 31-1580283.. | ....4591300 | ...cccovivrrrrrnns | e NWD Arena District I, LLC.........coovvevererennen. NWD Investments, LLC.........ccovevviererienrnnns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........cooovrievveins [ ervvrienns 31-1580283.. | ... 4591113 | .o | e NWD Arena District MM, LLC..........cccevvierrnnee OH............ NIA .. NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cceevereriernns | cerrerrninne 31-1580283.. | ....4591319 | .coovveriirrienes [ NWD Arena District PW, LLC........ccccvcverninnee OH............ NIA. ..o NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoe | e
0140 | Nationwide.........ccovrereriernns | cerrerrerinns 31-1580283.. | ... 4591131 | oo [ NWD Arena District V, LLC........ccccovrerriirininnes OH............ NIA. ..o NWD Investments, LLC.........cccocovvrervinirrennes ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoo | oo
0140 | Nationwide.........ccoerrrerernns | cerrerrninns 04-3679396.. | ....4286848 | .......coovvvriere e NWD Asset Management Holdings, Inc............ DE.....c.... NIA. ..o NWD Investment Management, Inc ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoo | e
0140 | Nationwide..........ccovvervrienes [ rerrernnnes 31-1580283.. | ....4591328 | ....cooovvivreiree | e NWD Athletic Club, LLC......c..covvveerirririeireens OH....cceene. NIA. .o NWD Investments, LLC..........ccorevvirivrrerncnns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide..........ccccovvrerceens [ eorrrienas 30-0876022... | ....4810010 | ...ocorrvrerererens | cererrieieirireeinnns NWD Franklinton, LLC..........ccccoovieniriniriiinens DE........... NIA ..o Nationwide Realty Investors, Ltd..................... ownership.......... | ... 80.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | Nationwide..........cccovvreereens [ eorrriinas 31-1636299.. | ....4286594 | ......covvvreviee | e NWD Investment Management, Inc.................. DE.....cc.. NIA ..o Nationwide Corporation...........c.cccevrrerveinnee. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccocvrievveins [ eovvrinnns 31-1580283.. | ....4587965 |.....cocvvvvvrvrens | e NWD Investments, LLC........cccocerevereveieiennns OH............ NIA .o Nationwide Realty Investors, Ltd...........c......... ownership.......... | ... 80.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | Nationwide..........cccovvrerreres [ orrrrrernens 47-4036460.. | ....4869492 |.....cccovvvrveries | crrerrerierieiieiniens NW-Deerfield, LLC.......covvvererierereisreieinns OH............ NIA....ccoornn. Nationwide Mutual Insurance Company.......... ownership......... | ... 74.030 |Nationwide Mutual Insurance Company.......... | ..... [\ T
Nationwide Life and Annuity Insurance
0140 | Nationwide..........cccovvrerivres [ rrrrrrennns 47-4036460.. | ....4869492 |.....cccovvrrvrrns | v NW-Deerfield, LLC.......c.ovvverrriernreinrieienns OH......c..... NIA...oon. Company ownership......c.. | ... 25.970 |Nationwide Mutual Insurance Company.......... | ..... [\ T
0140 [ Nationwide..........cccovvrvrieres [ rrrrrrnnnns 81-2327221.. | ...5013443 | ..o | e NW-Deerfield II, LLC NW REL LLC....ooveiiieereereseeieeeeins ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUSE PO
0140 | Nationwide..........ccvvrrvivres [ rverernnnns 81-4401901.. [ ...5082010 {...oovrevrverererreen | rverererreereereeens NW-Grapevine Bluffs, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUS PO
0140 | Nationwide..........ccovrevrvrees [ rerrernnnns 46-4330384.. | ... 4750443 | ..o | e NW-Hudnall, LLC........cooeveerirrrereeeireircnne NW REL LLC....ooeiirreierereieeecnns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ ST PO
0140 | Nationwide..........ccoverirvrieres [ rvrrirnnnes 82-1881115.. | ...5143078 | ....coivveeierrees | e NW-Ironhorse, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neroooe | e
0140 | Nationwide..........ccccovrevrens [ eorrrrinnns 47-2482818.. | ...4810122 | ...coovievieens | v NW-Jasper WAG, LLC NW REL LLC...ovviierieeeceeree e ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccccovrevveins [ eorvrienas 47-1497429.. | ....4809957 | ...ccovvvieerns | v NW-Jefferson, LLC........ccoevvievniennicecins NW REL LLC....ovviieviieiceeie e ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 [Nationwide..........cccoevrerieres [ errerrernns 81-1232565.. | ... 4961042 | ....coovvvvereene | e NW-Lenexa, LLC NW REI (NLAIC), LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neoroos | e
0140 [ Nationwide..........cccovvrerivres [ rrrerrennns 81-1671648.. | ... 4981116 | ...covvverererree | e NW-Lenexa Il, LLC NW REI (NLAIC), LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \TSUSUE PRSI
0140 [ Nationwide..........cccovvrvrivres [ rrrrrrennns 81-5146596.. | ....5092961 | .....coevvvvrerrre | corrrirerreirireineinns NW-Logan, LLC.......ccovvrerreeeceeees NW REL LLC....oovviiiereseeeeeies s ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neoooos | e
0140 | Nationwide..........cccovvrvrrvres [ rrvrrrnrnnns 82-47TT464.. | ...5217054 | ....oovvvvvreivres | e NW-Mayo, LLC NW REI, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ TSR PR
0140 | Nationwide.........ccoovrrercernns | cevrerrrinns 81-5146266.. | ....5092989 | .......ccoooiuirireres [ crrirerernireieinne NW-Millenia, LLC NW REI, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoo | e
0140 | Nationwide..........ccovrvvrieres [ rverernnnns 46-2457568.. | ... 4591467 | ..o | v NW-Montrose, LLC.........covveeurenieiririneeneens NW REL LLC....ooeeiiirreirerereeceeienns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUSES RS
0140 | Nationwide..........ccovrrvvreres [ rvrrirnnnes 46-3888719.. | ....4593603 | .....ovvvrreereins | rerrreereireieeiens NW-Park 288, LLC NW REL LLC....ooviiiereireereieeeeiscnes ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ ISUSES PO
0140 | Nationwide...........ccovrevvveres [ rvrnirnnnes 83-0849392.. [ ..o e | e NW-Park Place, LLC Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ SO U
0140 | Nationwide..........ccocovrevveins [ eorrrinnns 47-1740812.. | ... 4809966 | .......cccvcvrrererns | coverirerrirrieirirnnns NW-Peachtree, LLC........cccouvvvvienniierieinins NW REL LLC...ovviieriierceeree e ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccocovrevveins [ ervvrinnas 46-2469044.. | ...4591494 | ....cooeviiis | e NW-Portales, LLC........cccocovverevirriereiriieiennns NW REI, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccccvveevveins [ eorvrienns 47-2449044.. | ... 4810113 | oo v NW-Promenade at Madison, LLC..................... OH............ NIA .o NW REI, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 |Nationwide 82-5083560.. | ....5217063 NW-Twin Lakes, LLC NW REI (NMFIC), LLC......cvvvevreiriirrieieiins ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 |Nationwide 82-4876417.. | ....5217072 NW Village Park, LLC NW REI, LLC ownership ...100.000 | Nationwide Mutual Insurance Company N
Nationwide Life and Annuity Insurance

0140 | Nationwide.........cccorvrercvrcnes | cerrerrenenes 81-1603024.. | ....4981086 | .......ccovvvrrreres | werrireieririineireinns NW REI (NLAIC), LLC......cooveereireeeieinne OH............ NIA. ..o Company ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoo | oo
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0140 |Nationwide 81-1619428.. | ....4981107 NW REI (NLIC), LLC Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company N
0140 |Nationwide .. 181-1861190.. | ....4984902 | .. . |NW REI (NMFIC), LLC. . . .. |Nationwide Mutual Fire Insurance Company... | ownership... ...100.000 | Nationwide Mutual Insurance Company... N
0140 | Nationwide 82-4016536.. | ...cooveerrnnnn NW-Santa Cruz, LLC.........ccoevvveeicceecee, NW REI, LLC ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide..........ccocovrevceies [ eorrrinnns 46-1100378.. | ....4591524 | .....cocoovviiens | v NW-Triangle, LLC.......ccoviriririeerierieiceiinens NW REI, LLC ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccocovrevveins [ errvrinnns 46-5764783.. | ....4809939 | ......ceooevrriens | e NW-Tysons, LLC.......ccoevervreerrieiecsieienans NW REI, LLC ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N [
0140 [Nationwide..........cccoevrerieres [ rrrerrernens 31-0947092.. | ....A590479 | ...ovvvvrerrerree | cevrerrerreieiereinne OCH Company, LLC.......cccocovrerererreeieieiinins Nationwide Realty Investors, Ltd.................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neoooos | e
0140 | Nationwide..........cooovrievveins [ ervvrienns 31-0947092.. | ... 4590442 | ......cooovvrvves | e Ohio Center Hotel Company Limited................ OH............ NIA .. Nationwide Realty Investors, Ltd. ... ownership.......... | ... 55.250 |Nationwide Mutual Insurance Company.......... | ..... N....... T
0140 | Nationwide.........cceevereriernns | cerrerrninne 31-0947092.. | ....4590442 | ....coovvvivevirirs [ v Ohio Center Hotel Company Limited................ OH............ NIA. ..o OCH Company, LLC......cccccovvvrrirrniriicrers ownership.......... | v 1.000 |Nationwide Mutual Insurance Company.......... | ..... N T
0140 | Nationwide...........cccovverereeres [ eorrerrienns 26-0263012.. | N/@...ucviveriie [ oo | e Old Track Street Owners Association, Inc......... OH...ccocs OTH............. Other non-Nationwide...........c..ccevereieenrienenne (1112 TSUSRRRIRRT DTRRRRN Other non-Nationwide............cccvvevereeeriiens | cevee N...... -
Nationwide Life and Annuity Insurance
0140 | Nationwide.........c.ccoevrrerreenc. 13999... [27-1712056.. | ....4286914 | ....c.oovvveererrees | o Olentangy Reinsurance, LLC..........ccocovveurenne. VT A s Company ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUSS PO
On Your Side Nationwide Insurance Agency,
0140 | Nationwide..........ccccovrevveins [ eorrrinnas 47-1923444.. | ...4809975 | ....coovvvreens | e Inc. OH...cc.o.e NIA...coie Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccocovrevveins [ eorvrienns Na.irenn. 8596482 | ..o | e OYS FUNA LLC....vecceeee s DE....cccceo NIA ..o Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
Investor member
0140 | Nationwide..........cccovvrvrieres [ rrrrrrennns (117 IO 8596480 | .o | e Park 288 Industrial, LLC..........ccccorevrvirirrrrnnnns LD, S OTH...ccocoee.. Nationwide Mutual Insurance Company.......... Inocontrol | .. 95.000 |other non-NationWide............ccouvevevreerirererenns | vovee [\ Y-
Parks Edge Condominium Home Owners

................................................................... 32-0516252.. [N/a....crivine [ orrirerreininines | corereisnieenennenenn. | ASSOCIAtiON OH............ |OTH............. | Other non-Nationwide...........ccccocvurvrrvrevrecne | M@ [ v | Other non-Nationwide.........oovvvveenenencinees [ eeeelNuciis [ 21
0140 | Nationwide..........ccovverrrvres [ rrerernenns 31-1486309.. | ....4590358 |.......covveerree | rrrrererreeneeineiens Perimeter A, Ltd........ccooverirnenneccs OH....cccc..0. NIA. .. Nationwide Realty Investors, Ltd.................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUSS PO
0140 | Nationwide..........ccovrevvrierens [ rerrirnnnes 20-1169305.. | ....4564032 | ....cocovveveerree | rvrrererreinererneiens Polyphony Fund LLC.........cccoenevninicrriniiens DE.....cccc... NIA. . Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neooooe | e
0140 | Nationwide..........ccccovrrerveens [ eorririnnas 39-1907217.. | ... 4287201 | ..ooevieeeiee | e Premier Agency, INC........cccoveveveeerieceinnns A, NIA ..o ALLIED Group, INC....cvuvvevrierereeiiieesiseicieisnnenns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S T
0140 | Nationwide..........ccccvvrevveins [ eorvrinnns 75-2938844.. | ... 4287005 |.....cccovvvrvrvrens | e Registered Investment Advisors Services, Inc.. | TX............. NIA .o Nationwide Financial Services, Inc.................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccccovrevveins [ evrvrinnns 82-0549218.. | ... 4288244 | .......ooovivies | e Retention Alternatives Ltd...........cccccovvirirnnnnns BMU......... A Nationwide Mutual Fire Insurance Company... | ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 [ Nationwide..........cccoevrerieres | orrerrernns 20-2726014.. | ....A595278 | ......cccovvrrerere | errerrerrrieierieinne Riverview Diversified Opportunities, LLC.......... DE............ OTH...ccocove.. Nationwide Mutual Insurance Company.......... OWNership......co. [ coveererennn. Nationwide Mutual Insurance Company.......... | ..... N Y2
0140 | Nationwide..........cccovvrerieres [ vrverrernns 20-2726014.. | ... 4595278 | ....covvvveierne | e Riverview Diversified Opportunities, LLC.......... DE............ OTH...ccoceeee. Nationwide Mutual Fire Insurance Company... | ownership.......... [ coeveeeeenene Nationwide Mutual Insurance Company.......... | ..... [\ 2
0140 | Nationwide..........ccovvrvrierees [ orvrirnnnns 20-2726014.. | ... A595278 | ......oovvvrerrne | cerreererreinireinniens Riverview Diversified Opportunities, LLC.......... DE.....cc.... OTH...ccoeeee. Nationwide Life Insurance Company............... OWNErship.....ccoo. [ vovvvereirennns Nationwide Mutual Insurance Company.......... | ..... [\ 2
0140 | NationWide.........ccevereererernns | cerrerrerinns 22-3655264.. | ....4286530 | ....covvvirriines e Riverview International Group, InC...........c.c...... DE.....ccce. NIA. ..o NWD Investment Management, Inc................ ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoo | e
0140 | Nationwide..........ccovrerrvres [ rrerernnnns 26-0384865.. | ... 4595287 | ....coovvvvereerree | e Riverview Multi Series Fund, LL - Class Event.. | DE............ NIA.co. Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUSS PR
0140 | Nationwide..........ccccovvrevreens [ eorririnnas 20-8027258.. | ...4595335 | ......cccovvevevres | e Riverview Multi Series Fund, LL - Class N........ DE............ NIA ..o Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S U
0140 | Nationwide..........cccceerriernnnes 15580... [31-1117969.. | ....4288002 | .....cccooverrrvrere | vererrerierririreinnns Scottsdale Indemnity Company...........ccccccuunee OH...cc.o.. A, Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........cccovvrrierrnnes 41297... | 31-1024978.. | ....3091988 | .....ccceviivivres [ correrrrireieirieienns Scottsdale Insurance Company.............cccueeee. OH...oeoees A Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........cccoevrrirernnnes 10672... |86-0835870.. | ....4287649 |.....cocovervrvrins | vererrreirririeiins Scottsdale Surplus Lines Insurance Company.. |AZ............. A Scottsdale Insurance Company.............c..o..... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........cccovvrerivres | vrvrrrernns 91-2158214.. [Nfaueiciiins | cerereinriniieinee | e The Hideaway Club.........cccorvvevrivieieiriniieines CA...cco... OTH...ccoevee. Other non-Nationwide...........cccocevrerirrrerennes L1 R IR Other non-Nationwide...........ccovvrerrerrerennns | vreee N Y




Statement for June 30, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULEY

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

0LCLO

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) (Y/N) *
0140 |Nationwide 20-3541511.. [n/a.............. The Madison Club..........ccccoevevvenirvrvncsiencneen |CAveiiviviees |OTHu Other non-Nationwide............ccocoeriurcnrennee L1 R IS Other non-Nationwide............coccverenrrenencn | veeee N
0140 |Nationwide ..131-1610040.. | ....2989882 | .. . | The Waterfront Partners, LLC.. .. |Nationwide Realty Investors, Ltd... ..|ownership... ....50.000 |Nationwide Mutual Insurance Company... N
0140 | Nationwide 52-2031677.. | ....4287751 THI Holdings (Delaware), Inc Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company Y.
0140 | Nationwide..........ccocovrevceies [ eorrrinnns 74-2825853.. | ... 4287863 | .....cevvererviens | e Titan Auto Insurance of New Mexico, Inc.......... NM....coeee IA.... THI Holdings (Delaware), InC.........cccccvvriueunne ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........cccovvrrirernnnns 13242... |74-2286759.. | ... 4287797 | ..ooovvvieiviies | e Titan Indemnity Company...........ccccoeuververennns L, SO IA.... THI Holdings (Delaware), INC........cccccevvevreneee. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........cccoevrrirernnnes 36269... |86-0619597.. | ....4287845 |.....cccoovvvvcvres [ e Titan Insurance Company..........cccocevevevreeennns 17 I A, Titan Indemnity Company..........cccccoveererevnn. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........cooovrievveins [ ervvrienns 75-1284530.. | ....4287890 |.....cocovvrvrvres | vererrreiriririreinns Titan Insurance Services, INC........ccccccvvvvrrerrennee. TXeoiiiei NIA .. THI Holdings (Delaware), INC........cccovvvvverrnnee. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cceevereriernns | cerrerrninne 81-1456923.. | ... 4975937 | .coovvoiiirriines [ US Regional Logistics Program, L.P........ Nationwide Mutual Insurance Company.......... ownership.......... | ... 23.330 | Nationwide Mutual Insurance Company.......... | ..... N T
0140 | Nationwide..........ccovvevrinres [ rrerernrnns 81-1456923.. | ... 4975937 | ...ovvvvevreiree | e US Regional Logistics Program, L.P................. DE............ NIA..coon. Nationwide Life Insurance Company............... ownership......c.. | ... 13.330 | Nationwide Mutual Insurance Company.......... | ..... [\ P
Nationwide Life and Annuity Insurance
0140 [ Nationwide..........ccovrerrvres [ rverernnnnns 81-1456923.. | ... 4975937 | ..o | e US Regional Logistics Program, L.P................. DE.....ccc.... NIA...oos Company ownership.......... | ... 6.660 | Nationwide Mutual Insurance Company.......... | ..... [\ T
0140 | Nationwide 81-1456923.. | ....4975937 US Regional Logistics Program, L.P................. DE.....cc... NIA...coone Nationwide Mutual Fire Insurance Company... | ownership.......... | ....... 6.660 | Nationwide Mutual Insurance Company N
0140 | Nationwide 33-0160222.. | ....4653196 |.. . |V.P.l. Services, Inc........... .. | Veterinary Pet Insurance Company... ..| ownership... ...100.000 | Nationwide Mutual Insurance Company... ...N..
0140 | Nationwide . 195-3750113.. | ....4287685 Veterinary Pet Insurance Company.................. Scottsdale Insurance Company............ccccee.... ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide . |34-1785903.. | ....4287911 Victoria Automobile Insurance Company.......... OH............ IA.... Victoria Fire & Casualty Insurance Company.. | ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 |Nationwide .| 34-1394913.. | ....4287827 |.. . | Victoria Fire & Casualty Company....... . . . .. | THI Holdings (Delaware), INC..........ccovvvvvrrrnnes 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 | 341777972, | ... 4287939 |..ocvvieveevins | e Victoria Select Insurance Company.................. Victoria Fire & Casualty Insurance Company.. | ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUSE PO
0140 |Nationwide .| 34-1842602.. | ...4287948 | .....oovvervvins | e Victoria Specialty Insurance Company.............. OH............ Victoria Fire & Casualty Insurance Company.. | ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUS PO
0140 | Nationwide..........ccovrevrvrees [ rerrernnnns 31-1486309.. | ....5080696 |......covrrrerrees | rrerererreereerreenens Wellington Park, LLC.........ccccvvverrerninrercinenns OH........... Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ ST PO
0140 | Nationwide.........c.ccovvrrerreene. 37150... | 86-0561941.. | ... 4287667 |......ccorevreerens | corerrerririreircineens Western Heritage Insurance Company............. AZ........... A s Scottsdale Insurance Company...........c..ccc.... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neroooe | e
limited member /
0140 | Nationwide.........cccocvvrevreins [ eorrrienas Na.ns wnBB13323 | | e Zais Zephyr Ad, LLC........coovvienrcericens DE....ccceou. OTH............. Nationwide Life Insurance Company............... nocontrol | ... 60.000 |other non-Nationwide...........cccouvverivrenrieinnns | cevee 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 June 30, 2018 of the NATIONWIDE MUTUAL |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date

Lines of Business

1

Direct Premiums

Earned

2
Direct Losses
Incurred

3
Direct
Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

—~
SCOWOmO A WN

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUATANLY.........cc.ccuiuiieieicie e
. Ocean marine
. Inland marine........

. FiNancial QUaranty..........ccceueueiiirieiessesee et snsenaes
. Medical professional liability - OCCUITENCE...........covverreierririeceisree i
. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,
. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. Auto physical damage..........ccceueuevieiriieece e
. AICraft (all PETIIS)......cvevceeieieies e

. International..
- WAITANEY ...
. Reinsurance-nonproportional assumed property...........ccuveeereereeneeeneeees
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business. .
s TOAIS .ot

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

409,204,977
...... 76,762,330
310,146,665
"""""""""""""" 672,043
17,669,526

....2,361,929
..59,387,487
145,917,788

: Sum of remaining write-ins for Line 34 from overflow page. e
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......ccoeererirsrerierierrsisriannas

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.
. Mortgage guaranty
o OCBAN MAMNE......eeceeeriieiete ettt ettt een -
. Inland marine........
. Financial guaranty.........cccccoeueevevercunnnnns

. Earthquake........cccocoevereiricicicnn,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

. International.. O I
L WAITANEY ...ttt -

. Reinsurance-nonproportional assumed Property............cccceeeeiieesicreeeieeseseessenenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines. e |
. Aggregate write-ins for other lines of bUSINESS.............ccccvevieeiiiccice s

o TORAIS. .ottt

Medical professional liability - occurrence....
Medical professional liability - claims made..

Other liability-OCCUIMENCE. .......cvueviierieiciesie et
Other liability-claims made
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made
19.2 Private passenger auto liability.
19.4 Commercial auto liability..........

. Auto physical damage......

...1,862,901

196,556,348
..... 42,282,668
150,181,542
.292218
13,038,316

..3,615,590

402,222,515
....18,594,218
..304,939,026

..3,971,567

440,095,658
....79,840,995
..337,046,409

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

. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)........ooooooooss N
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Statement for June 30, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 3 4 5 6 7 8 9 10 11 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 Total 2018 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 Loss and 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 LAE Payments 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 (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2015 + Priof.....cc. | ooveeererreae 2,768,926 | .....cccco.c... 1,167,128 | .o, 3,936,054 | ..ocooererras 737,975 | oo 23273 | oo, 761,248 | ..o 2,152,061 | .ooverirernan 113,541 | oo, 946,397 | .ooorrrrnaas 3,211,999 L2110 e (83.917) | oo, 37,193
2. 2016 iiiins e 1471324 | ooiiie00928,331 | e 2,399,655 | .ooiverriiieians 513,070 | oo 17,800 | oo, 530,870 | covverirnnnns 1,171,028 | oo 35,819 | oo, 703,989 | oo 1,910,836 | ..ooooivrernnnes 212,774 | (170,723) | o 42,051
3. Subtotals
2016 + Prior.....c.. | coceevverennnd 4,240,250 | .................2,095459 | .....ccoooene 6,335,709 | ..ooovererns 1,251,045 | oo 41073 | o 1,292,118 | oo 3,323,089 | .o 149,360 | ...covvrrnnes 1,650,386 | ....ccooerrnnns 5,122,835 ..333,884 | ..o (254,640) | ..ooovveveerranen. 79,244
LV S [ 2,606,237 | ..ooooeeerr2,048,382 | .o 4,654,619 | ..oocvevnnns 1,414,072 | oo 201,250 | .coooverenenne 1,615,322 | oo 1,801,589 | oo 102,503 | ..covvenee 1,132,843 | .o 3,036,935 | ..o 609,424 |.......cooouunn (611,786) | ..o (2,362)
5. Subtotals
2017 + Priof...ccoo. | cvoevreierennad 6,846,487 | ..coceeeee 4143841 | o 10,990,328 | ....ccooeruenaes 2,665,117 | coovvvrerrinaen 242,323 | oo 2,907,440 | .o 5,124,678 | ..coovvrevrernan 251,863 | .o 2,783,229 | .covvrirran 8,159,770 | .cooveeeereenr..943,308 | .o (866,426) | .....ccoereerennnes 76,882
6. 2018, [, 0.0 T DRI 0., SN PR D0, T D 0.0 S [ 2,198,625 | ...ccooevrnnes 2,198,625 |....coouuue D0, S (3,095,754) | c.oovvrvcrnnas 5491465 | ...ocovvrnnnn 2,395,711 | .o, .0 SN R 0.0 T PR XXX i
7. Totals...ceeeces | e 6,846,487 | ................4,143,841 | ................ 10,990,328 | ......cccveveeee 2,665,117 | ..oovverrne 2,440,948 | .......ccoevn. 5,106,065 | ........coeveee 5,124,678 | .....ccocouee. (2,843,891) | .cvvvvrerernnn 8,274,694 | ............. 10,555,481 | ..covvevereiinnns 943,308 |...oocoeverrrne, (866,426) | ....cvveerreranee. 76,882
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 | .ooccveveeeeee 12,193,333
| P 138 %[ 2. e, (20.9)% ] 3. e, 0.7 %

Col. 13, Line 7

Line 8

4 0.6 %




statementfor June 30, 2018ofte. 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. Will 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.

> w N

Bar Code:

* 2 3787 201849000002

* 2 37872018 36500002

Q15

Response

NO

YES

NO

YES




Statement for June 30, 2018 of the NATIONWIDE MUTUAL |NSURANCE 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
3,909,448

2504, MiSCEIIANEOUS ASSBLS.......cuiverircvicieieiiieiss ettt s b 66,301,731
2505. Other assets nonadmitted. N ..221,452,646
2506. ReCOUPMENE FECRIVADIES..........cvveeeceeit s en
2507. Third party administrator reCeIVabIE. ..o
2508. Deductible receivables............cooveureenennn
2597. Summary of remaining write-ins for Line 25

.................. 68,225,030

..221,452,646

R 225,450,481

Additional Write-ins for Liabilities:

1 2

Current December 31,

Statement Date Prior Year
2504. Escrow liabilities 040 | s 1,803,600
2505. Miscellaneous liabilities. .119,980,335
2506. Pooling expenses payable................ ,526, ..219,603,621
2507. Reserve for state escheat payments.... . . ...19,878,615
2508. State surcharge/recoupment payable....... e ————— 7,924,002

2597. Summary of remaining write-ins for Line 25.

.429,190,173

Q16



Statement for June 30, 2018 of the NATIONWIDE MUTUAL |NSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT........ciieireiciieieieie sttt bsnsessens | ersesssessessessssssessessneen 576,163,920 | ...coovevererereeiriennns 584,872,406
2. Cost of acquired:
2.1 Actual cost at time of acquisition ....4,770,822
2.2 Additional investment made after acquisition. 23,322,381 26,047,940
3. Current year Change iN ENCUMDIANCES..........ccoouiiiiiiriieieie ettt ettt bbbt bbb s s s bt ss e bnts | 1ebsssessessesssssssesses e b esbes e s s snsessessesants | Sebintessessesansensesses s s st e s b b ens s s ssnees
4. Total gain (loss) on disposals............ ....(135,958)
5. Deduct amounts received On dISPOSAIS...........ccevreieuiieieieiesieieessesse s ssssessessesssssssessesssssssessesssssssessessessnss | svnnessessessssensesssssssensesseens b 13,000 | oiiiiieiieieissie s
6. Total foreign exchange change in boOK/adjUSLEA CAMTYING VAIUE. ..ottt sssessessentas | ressesssesessessssssessessess e ssessesssessessensane | esssssssssessasssessessasssnssestassssssnssessnssnes
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation 21,917,665 | oo 39,391,290
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-5+68-7-8)........cccouvreieiiiierieieiisieissseesesssssenens | sesesssssssesessssessessssnes 577,463,309 | ...covvereeieeieiriiennns 576,163,920
10.  Deduct total NONAAMILEEA GMOUNES............civivieeieiciec ettt bbbt s b b st sess | oebsssssssssessessstessesssbsssessessssssssnsesssssnts | 4isbstessssssssnssssessesantentessesssbensassessnssns
11. Statement value at end of current period (Line 9 MiNUS LINE 10)..........ccciuiiuiieiieiiiiciicees et bsssere s ssnasrens | erereseresesissesssssesesesens 577,463,309 | .ooovvvvecceeree, 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 PriOr YEaI...........c.cvvviveveievriveieeesieeeiens | e 1,222,678,375 | wooovveeveeeeieas 1,054,950,990
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIHION..........c.ccviueieicicsie sttt b s sassans | saessessssstessesensssessesaees 144,400,000 457,717,786
2.2 Additional investment made after acquisition 28,144,683
3. Capitalized deferred interest and other. 10,116,590
4. ACCTUAL O QISCOUNL........ovveeiiiisictieiesiss sttt s s R st st s st s s st nes | 4ebsessasssessesses b s se st st s s b st s b e st ensants | abbsbsnssestens s s e st en s b s sttt n e
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals. (10,841)
7. Deduct amounts received on disposals 158,036,683 328,193,238
8. Deduct amortization of premium and mortgage interest points and commitment fees.............. ....6,887 ...47,596
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment FTECOGNIZEA. .........cueueirrirrieiierieieeirseeeeeisises et sssessesess | sesessssssssesessssessessessssessssssssnsassesssssnss | snsassessesssssnsassessessssassessessnsensassessnsns
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... 1,213,467 475 | ... 1,222,678,375
12, Total ValUGHION GIOWEANCE. ..ottt nnen (807D [ e (3,345,602)
13. Subtotal (Line 11 plus Line 12).. ..1,210,396,358 1,219,332,773
14, Deduct total NONAAMILEA AMOUNES..........cccveiivieeieccc ettt ettt sae st sesaeseas | essesssbantessesas s st sssessss st st es e tsnaensssaees et ettt ben s
15. Statement value at end of current period (Ling 13 MINUS LINE 14)......cviiiiiereieriiisieiesieissiesiessssssssssssessesssssssesssessessesssssnss | ssessesissssssssessesssssssns 1,210,396,358 | ...ovooveiiierernans 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 valug, DECEMDET 31 Of PHION YEAT.........ccieiireiricietieeieiee et se st ae bt ss et s snees | sevesssesesssessssesesnaees 3,267,391,962 | ...cocvvvrrrerieierne, 3,483,649,606
2. Cost of acquired:
2.1 Actual cost at time of acquisition 25,886,943 239,356,566
2.2 Additional investment made after acquisition 251,190,434 499,933,711
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease) 46,429,818 113,989,011
6. Total gain (loss) on disposals (2,269,283) 86,345,437
7. Deduct amounts received on disposals 132,256,235 ..1,082,834,917
8. Deduct amortization of premium and depreciation 17,830,588 94,319,662
9. Total foreign exchange change in book/adjusted CaIMYING VAIUE.............ccveveveevriesieeieieeees et sss st s ssassseses | evtessssssessesesssssssssssesassnsas (529,210) | .ocvovvereerereireeieeieieas 21,272,210
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 3,438,013,841 ...3,267,391,962
12.  Deduct total nonadmitted amounts 73,252,772 50,449,608
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ccciiuiuiieiciiiiieieseeisstesesessssssesssessesssssssessssessesssssssones | sressesisssssessessssssssnsns 3,364,761,069 | .....cooovvereieirne, 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 prior year ....20,099,067,104 21,637,486,848
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 1,053,181,095 2,611,999,387
3. Accrual of discount 19,938,114 22,178,666
4. Unrealized valuation increase (decrease) (84,430,848) 565,602,363
5. Total gain (loss) on disposals 191,552 109,316,692
6. Deduct consideration for bonds and stocks disposed of 1,123,434,798 ...4,802,228,895
7. Deduct amortization of premium 18,299,643 ....42,374,088
8. Total foreign exchange change in book/adjusted carrying value... ..(690,625) | ... ..1,052,016
9. Deduct current year's other-than-temporary impairment recognized.... 665,338 ..3,965,885
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. 2,943,591 | oo
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... 19,947,800,204 .20,099,067,104
12.  Deduct total NONAAMItEd AMOUNES............cuiviiieiciciceie ettt bbb s bbb enas | sbassesssssssessessesssssnsansenan 23,069,526 ....15,040,012
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......cccviuiieieiciiiisiieiesesisciesesessesississsssssssssssesssessesessnsenes | srenees ...19,924, 730,678 | ...cooverrerriian 20,084,027,092




Statement for June 30, 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

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (B)- ettt ettt ensies | soeesseessenssenssneees 7,325,449,222 | .oovvoviren. 220,364,686 | .....coooovrerierinnnn 331,257,051 | oo 21,352,113 | oo 7,325,449,222 | ..o 7,235,908,970 | ...eooveviereerieeeeineieeieeieeeeeiis | seireississinnis 7,318,669,490
NAIC 2 (B)- o1ttt | senebinesieseinneseeees 2,904,547,940 | ..oovvvrrriniinnne 114,641,208 | ..ooovoenn. 105,011,077 | oo 30,130,300 | .ooovverrirrirrinnes 2,904,547,940 | ..cooovirrnvrinrirnns 2,944,308,371 | .oeoieereeieeieniseinsissiseineiis | e 2,858,142,850
NAIC 3 (@)-1ruvvreereireereiseiseissess s | eriesisseeseesseninas 639,561,387 | ..ocvrrrereirriireiienns 75,487,955 | oo 42,249,270 | ..ooovvocrcricrienines (40,990,584) | ......ccoererrrirrinnn 639,561,387 | ..vouvvererrrrieiinns 631,809,488 | ......vvvivriricrinerierinerienieniens | e 562,149,902
NAIC 4 ()-vuvevrrereeer ittt st sssses st ss s ssessenes | snssssessssssssnssnssns 405,839,695 | ....ovvererirririeninnd 66,103,465 | ....cvvvvrrrrrrinene 124,416,125 | ..ooovvevrerieirens (31,958,754) | ....oovvvrrirririnne 405,839,695 | .....ccvverirrirrines 315,568,281 | ....vouverricricrierienierienieniens | e 443,923,267
NAIC 5 (B)- 1ttt sttt ettt | eessesssss st ees s eees 78,250,567 | .oeoceeeereereeeieeieeeseeiseneseninns | eeeseesseseseeiseneenias 13,709,178 | oo 23,034,820 | ..oovoriris 78,250,567 | cooooveeeerrinrieis 87,576,209 | ..o | e 81,224,961
NAIC B (B)- .- vverereereireireeiseeiseeisse sttt | enssessssssns s snssenees 3,296,092 | ..o 106,132 [ v 1,579,216 | oo 651,074 | oo 3,296,092 | ..o 2AT4,082 | oo | s 3,538,268
TOtAl BONGS. ...t | enssensensens s 11,356,944,903 | ..o 476,703,446 | ....coovvvriniinins 618,221,917 | oo 2,218,969 | .o 11,356,944,903 | ..oovovriciinnens 11,217,645,401 | oo [ I 11,267,648,738

20IsO

NAIC 2. | eriene e 2,194,673 | s | s | s (V0K ) 1 2,194,673 | oo 2,192,638 | ..o | e 2,196,710
10, NAIC 3ot | erisb bbb s | e 275,000 | ..oooveciriiiiriiinns 275,000 [ oo | s | s 0 [ | s
T10 NAIC A | e b bas | Shie bR | Shbee bbb | Srbs bbb | et | b 0 [ |
120 NAIC 5.ttt siens | ehesest et bR e bbb es e | Heeese R R s bR b st | Sesesb e R R e e bR e et n b s b | etbee bR bR e bR e | HEeeeee b ettt | eebnb et 0 [ oo | v s
130 INAIC Bttt e et seneene | SreeeteeE e hbees st eee e ent e e st enes | fieeienEenEseesentenEseEeeienseeEenesentenEeee | chientenEneentenEereseReeneentsensreentene s | SensenEeeReneenEenEene Rt ene st seR e enEenes | HfeneenEeens e enE et enbensnnn e | snt ettt 0 | e | e
14, Total Preferred SOCK..........coouiuriiniiiiciciscirisrscessscsseienes | risniisn s 2,194,673 | .o 275,000 | .o 275,000 | ..o [P0 1) ] 2,194,673 | oo 2,192,638 | ... [0 P 2,196,710
15.  Total Bonds and Preferred StocK..........ouriiriniiininiiinisssiscsciseines | cvescnissnensiicien: 11,359,139,576 | ....ccovvviiciiinn 476,978,446 | .....ccooocviiiiinns 618,496,917 | ..o 2,216,934 | ..o 11,359,139,576 | ...ccvcvvvinnne 11,219,838,039 |...coovviiiiiisiiiiciciiad [O 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 18$.....17,533,388; NAIC28§.......... 0; NAIC3S...... 0; NAIC4S.... 0; NAIC5S.......... 0; NAIC6S.......... 0.




Statement for June 30, 2018 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ‘(‘)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......rrirrierinernerienes | e 710,874,765 |.....coovvvernvnn. )3, SN O 710,874,765 |...cooovverrrriririrenenne 282,103 | .o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI........cccviveieiriieireieiseese et sssssntenss | sessssessessessssssessessssessenss 929,073,475 | ooovereereeieeesniennns 757,080,424
2. Cost of short-term inVeStMENtS ACUITEA...........covuiiieiiiicieiecee ettt benae s | sbsesssessesesessesaeseesanes 13,547,762,258 | ....ocvvevererirerererae 28,450,670,927
3. ACCIUAL OF GISCOUNL.......ooiiiiiiiiii bbb | £4he bbbt bbb | Sobbs bbbt bbb bbb
4. Unrealized Valuation iNCrEASE (AECTEASE)....... . ruuwurerereereeereeseeseeseeeseeessesssesesseesessseeseessessessasssessessesssssessessassssssessasssnssnss | 4essessssossssssessasssessessassnssnssassanssessassanss | aessssessessssssssessassssssessasssessnssessnsssnes (6)
5. Total ain (I0SS) ON QISPOSAIS.........c.cvireiiieiiiiirireisieie ettt bbb bbb bbb s s b bbb s sae s s saebassetes | sbessssesessssesessssessssbe b ssebessssesebsssebessnsess | nebebssesesssesesssebesses et es e st st et s e st nnas
6. Deduct consideration received 0N QISPOSAIS............ccuiuerieiciiieie ettt ssse s | sbsessssesses st es s sanes 13,765,960,968 | ......ccovvverrrcrerrennn 28,278,677,870
7. Deduct amortization Of PIEMIUML..........cccvicuiiiieiics ettt st b st s s s b saebessnaens | stessssesassstesesssses s e ba b s s et e s s sesebsssebessntens | nebebssesesssesesanseses et e s es e se b sae b e s s s s e as
8. Total foreign exchange change in bOOK/AQJUSIEA CAIMYING VAIUE..........cc.cuuriuiurieereieeeeeiieiescie ettt asesseses | £reesessessessessessasssee st esssesestesssebsessantans | sessestassessees s b e s es s st e st s st s s baees
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........cuuvueuririreireireireeeeieteee et seees | essessssssesessssssssesssssseesesssssnsessssssssnsessess | sressesassessessessnssssesseesssansessessessnsassessssnce
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........cccceveririereeirieiieesisieisinies | erveissiesiessssesse e ssssssenees 710,874,765 | ..o 929,073,475
11, Deduct total NONAAMILEA BMOUNLS............cuiiierieeieeieciecsee et s s es | 26 seE et neE et snenentent e | Hoeesenenen e ent s st
12. Statement value at end of current period (LiNe 10 MINUS LINE T1)......cueiiiiiiiiieieiisissiesssestsisssesseesssssiesesssssssessassssssssnes | esssssssessessssessessessssssasse 710,874,765 | oo 929,073,475

QsI03




Statement for June 30, 2018 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

10.

1.

3.1

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards
Book/adjusted carrying value, December 31, prior YEar (LINE 9, PHIOT YEAI)........ccveieuiueiieieieissie ettt sttt bbb st enas
Cost paid/(consideration reCEIVEA) ON AATIIONS...........cvcereririrerieireissseeie st ssss st e st E e £
Unrealized Valuation INCIEASE/(UECIEASE). .........cvueuiiiieireieieieie ettt sttt s bbb s st b 88888 s R bR bbbttt
Total gain (10SS) ON tEMMINALION FECOGMIZEM. ..........ruueverererrereeeeeeeseeieseseeseeseseseeseese st sseseesessees e ssessee s ss e s sseee s s E e a8 8 e s eS8 eS8ttt e en st ensres i
Considerations received/(paid) ON tEIMINALIONS. ..........cciiieieieirreie ettt s bbb s s s R bbbt nn
AAMOTHZALON. ...t o8£8R e
Adjustment to the book/adjusted Carrying Value Of NEAGE IIEML........c..cirieeeis bbbttt
Total foreign exchange change in boOK/adjUSLEd CAMTYING VAIUE. ...ttt ettt s sttt
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ 64 7+ 8)...cviiiiieiieeieeesieese ettt
DEAUCE NONAAMITIE BSSELS........eueverererrieiiiciee ittt bbbk bbb

Statement value at end of current period (LINe 9 MINUS LINE 10).........ciiiieiiciieieie ettt bbb bbbt bbb es s b bbbt se bt s b b aebenas

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts
Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOT YEAI).......c.vuururerirereeeseesessssesessssssssessessssssessessssssessesssssssssessassssssessessssssessesssssessessanssessassnssnssessons
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)..........cccviueieieienieieesissee s

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

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

3.12 Section 1, Column 15, PriOF YT ........ccvivrrrreeieireissreieeessessseeenns 0

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............ccceevnee (1,653,383)
3.14 Section 1, Column 18, PriOr YEAI..........ccvevevveveieriereeeie e 5,968,922 (7,622,305) (7,622,305)

Add:
Change in adjustment to basis of hedged item:

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

3.22 Section 1, Column 17, PriOr YEAI........c.ccvveieerererereeeieessaeieienas 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..............cccevvnenee (1,653,383)
3.24 Section 1, Column 19, PriOr YEAI..........ccvvveveererereereesreisiseseseesienas 5,968,922 (7,622,305) (7,622,305)

SUDLOLAI (LINE 3.1 MINUS LINE 3.2)......cuieieiiiiiteieteteie ettt ettt st s 8 e s 484 s st s b b2 st b bbb bttt

Cumulative variation margin on terminated contracts during the Year..........cccoeveevinrrerninrnessinsnninns 54,393,804

Less:

4.21 Amount used to adjust basis of hedged item.........cccoovvrrrrrirnennee

4.22  Amount recognized 54,393,804 54,393,804

SUDLOAL (LINE 4.1 MINUS LINE 4.2).....c.uuriuieeeeieiieeeseieisessssts e sssseseese st essss e ssessas s ssss s e s es s s a8 s et e84 2 88428428 R 2RSSR E e E e en st en e

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

5.1 Total gain (loss) recognized for terminations in prior year..............cccccovevviererennee.

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PrOT YEAI..........c.vieiiiiirieiesee st en
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2)...e ettt sttt
DEAUCE NONAAMILEA BSSELS........euevurirrecescisiieieii sttt

Statement value at end of current Period (LINE 6 MINUS LINE 7)........c. ittt ss st s bbb bbb bbbt

QsSi04

(33,796,470)

29,402,104

17,545,148

(5,515,000)

(5,515,000)

481,500

13,632,282

13,632,282
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Statement for June 30, 2018 of the NATIONWIDE 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

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 June 30, 2018 of the NATIONWIDE 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 INVENTOTY........c.cuiuiiiriiriecrieeeisce et e | eesereesessssessesssseesessstesessetessenes | soessssessesssssssessesnee 0 | e | [0 OO [0 L0 USRI | N ISTRTUTRRRR O 0
Add: Opened or acquIred traNSACIONS. ..........cccvveverireeriieres [ eereerereiieisessesissssies | eeeseerissssessesssssssesssssssesssssssesess | sessessssssssesssssssesssssnses | seseseseens NNE ....................................................................................................................................................................... 0 [ oo 0
Add: Increases in replication (synthetic asset)

transactions statement value............cccoveveireniernninns [ oeveennn XXX otevrinies | vererieiseinssnesesesessssssesssssnees | sveesienns XXX erreveirens [ reiveieseesssenesssesssssessesnnnes | sesessenns XXX viriieriens e | vevseeenns XXX oevivinrenns [ v | sevvesenes XXX oovevviniien | erveereinsiesesesse s 0
Less: Closed or diSpoSEd Of trANSACHONS. ............cirivereiries et | ersesseiiesssiese s s sssssssesssssnies | setesssessessessssssssssessss | seessssessesssessesssssssssesssssssessessnses | sesessssesssssssessessssessess | sessessessssessessssssesssssssessesssessasse | ssssessssessesessssessessnssns | ssssssssessessssessesssssssessesssssssessessnss | sosessessssessesssssssessens 0 | oo 0
Less: Positions disposed of for

faliliNg EffECHVENESS CHIEEMIA. ......vu v | eeerinnieissssinenienes | ceeesnssssesesssressssessssessessssnssestes | ressessesssssssssnssessnssnss | sessessnssessossssssessessassssssnssessansnsse | ssesssessessessasssnssessassans | sessesssssessossssnsssessassssssssassessanss | sesessssssmssessessnsssmssessns | oessessesssssessessanssnssnssassnsnnssessons | sessssessessasssessessassnns 0 | oo 0
Less: Decreases in replication (synthetic

asset) transactions statement value............c..cccocevveeenns | cvrnannas XXX teveriiieins [ eesiisiesscessssesssiesssssesssenes | aoserines XXX ooivveeiinn | ereeieierisiesssceeseessssseessssensns | erensenas XXX ooiereriries | evreieriscesssssesssieesssessssssesenses | oneerenan XXX oriteirinies [ eeersresieesisesssseseseessssssesenses | oserenan XXX ottetiiirieien | e 0
ENdiNg INVENOMY ..ot essieseissiesiesssnssienenees | onsenesssssssessessssanees 0 | oo (| T [0 RN [ I [0 ORI [0 P L0 PR RRROROOON | I [FPOOROORR RO 0 ] oot 0




Statement for June 30, 2018 of the NATIONWIDE MUTUAL |NSURANCE 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, SEction 1, COIUMN T4 ... 13,632,282
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccovuervirisieneiriererrennns (0)
3. TOUAI (LINE 1 PIUS LINE 2)...vuviiviieiriiiieiieietesie ettt sttt s £ 2 880818 bR ARt a e n sttt 13,632,282
4. PartD, SECON 1, COIUMN B........ouuiiiiriri bbb 25,568,262
5. PartD, SECHON 1, COIUMN B.......courvieiriieicieieisie ettt s s bbbttt (11,935,980)
6. Total (LIne 3 MINUS LINE 4 MINUS LINE 5)....ouvueiiiiieieieieiie ettt ettt s8R sttt s 0
Fair Value Check
7. Part A, SECHON 1, COUMN 16........coiiiiiiiiiiiii bbb s 28,610,400
8. Part B, SECHON 1, COIUMN 13......oiiieicicteies ettt et a sttt et ettt en st s e sen s sanes (913,719)
9. TOtAl (LINE 7 PIUS LINE 8).....vovoieeieie ettt ettt ettt a s s s a st e bbb s s s s s et et A s bbb e b e s et st st s sttt s e et s na st 27,696,681
10, Part D, SECHON 1, COIUMN 8........ooeveeieieece ettt ettt a sttt s et b st s s bnen 41,231,277
11, Part D, SECHON 1, COIUMN 9.ttt bbbttt ettt s st st s st nen (13,534,596)
12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)......vuereeereirerirsisresesesseseessssssssessessessessessessssssessessssssessessasssessessassssssessassssssessessssssessessasssessessssssssessossssssessasssssessessnssnssassons 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.....oieeeecee ettt ettt bt ettt bt e ettt s bt nee 11,971,474
14, Part B, SECHON 1, COUMN 20.........ouiieiciieie ettt ettt ettt ns et b e 22,631,293
15, Part D, SECHON 1, COIUMN T ..ottt bt ettt bbb s st st s st nee 34,602,767
16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15). ... curereireeeireiseesseeeeseessseeesessessse e ssessssssessesssssssssessessssssessessssssessessssssessssssssessessasssessessassssssessassnssessesssssessessasssnssessassane 0

Qsl07



Statement for June 30, 2018 of the NATIONWIDE MUTUAL |NSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

. Book/adjusted carrying value, December 31 of prior year................

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

. Total foreign exchange change in book/ adjusted carrying value.....

. Deduct current year's other-than-temporary impairment recognized

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

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

1
Year To Date
.............................................. 3,186,198
............................................ 47,287,688
................................................. 130,458

............................................ 48,556,659 | ......ccooovvriiinriinriinnirinnenn..81,000,000
.............................................. 2,047,685 | .ovvvrirrirrnrrnsininnnnn. 3,186,198
.............................................. 3,186,198

QsI08




1030

Statement for June 30, 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 1 COUMDUS......oecs OH.. [OT/01/1976.... | oottt | eranessess s enseereres 194,121,175 [ o erienens | v 81,476,394 | ..o 4,548,080
Plaza 2, 280 N. High St, Office.......cccoururirnieriineeiserenniens COlUMDBUS. ..o OH.. [01/01/199B.... | oottt ettt ea ettt b s st essssetesensssesnnsetesansssensnsese | seesissesesessssesansssessansad 44449738 | ..o | e 19,174,889 | ..o 529,713
Plaza 3, 245 N. High St, Office COIUMDUS......oorvvirriiiereeierieene OH.. [ 01/01/1989.... | 1eveeuieriireieieeieissie ettt | eebsebi st 131,735,079 | cooonveeirieerienieeiesisseneiis | e 54,113,644 1,373,857
215 N. Front St, Office. Columbus . [01/01/1998.... 27,063,897 | ..o | neenns 17,771,609 | .. ...108,804
3945 Bridgeway Ave, AIrpOrt HANGAN...........c.euiiiiiieiiiseeis s Columbus L OT/0M2002.... | oottt bbbt bbbt | ebensstesaen st naas 15,019,643 6,446,401 | oo 11,450
100 Green Meadows Dr, Hotel & Conference Ctr. Lewis Center. . 101/01/1960.... 36,952,137 26,360,116 1,146,268
281 East Powell Rd, Data Center North Lewis Center.... [ OB/B0/BB.... | ceoevereireiireiieieieieie ettt s ettt nannnn | ebsesntesaessesnsnssssenaa 65,918,964 | ...oeoveveieieeee s | e 21,833,297 592,179
1100 Locust St, Office.. Des Moines.. oL O4730/200T.... | coverrereetseeeeeee ettt | et 117,402,201 | coooveireierereeeeeienisseienies | veeens 81,781,544 1,282,562
1200 Locust St, Office.. Des Moines.. 12/30/2001.... 37,869,249 .16,365
3300 SW Williston Rd, Office.........ovvrvrrrririernrinrirerininns Gainesville OT0UA979c. | ettt sse st s ssessssessessssnsesens | snieseniessnssnsesessesies e 21,288,902 | eviiiieiiiieie s | enines 13,897,297 | .. 1,046,529
8877 N. Gainey Center Dr, Office.........c.ouvernerernevncrinnns Scottsdale... .1 07/31/2007.... BT2TAB8 | s | s 16,368,838 | ....cvvvurerriericereniseine 187,877
285 N. Front St, Garage... Columbus . 101/01/1980.... 42,551,838 20,201,497 |..... 6,000
0199999. Totals .789,676,345 397,294,775 | oo 10,849,684
0399999, TOAIS.........cvvvrirecieseiiecsee st s s st s s s s s s s s s s es s ssses s saess Sb4sesbeeessiesssee s s e s L s b b A s s A e s AL s s s s e AL s e s s e s e b aens | eebiieebaeebeesssee st st Lt A AL LAt s e bbb ens s siens | eesveessies e 789,676,345 | ...oovveerererncensrrneisereenn0 [ e 397,294,775 ..10,849,684

Showing aII Real Estate DISPOSED Durlng 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.JA.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 nized | Encumbrances| (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred
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Statement for June 30, 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
00-1102834 ATLANTA e GA 06/22/2018.... | cevvoeerrerireirerieriiens 4.140 | oo 30,000,000 | vouvveurerrererenieesers st nesnees | e 44,473,398
00-1102865 BIRMINGHAM........oovvrriirireirniinsiiesiienes Al 06/29/2018.... | coveoveveireireiinrins A.150 | oo s 10,300,000 [ ..ovvovvniiraireiiiesireeieses it | eerseeeseeaas 17,108,000
00-1102873 LONG BEACH.......coriiieiiricririssiiesisssiesiesessssssseesenenes CA 05/14/2018.... | .... ..4.010 30,000,000 44,415,000
00-1102896 CHANDLER 05/18/2018.... | .... 14,300,000 . 23,334,000
0599999. Total - Mortgages in Good Standing - Commercial MOrgages = All Ofher. ...t ebtss bbb st enisas | crsen XXX.oono 84,600,000 | ..o 0 s 129,330,398
Mortgages in Good Standing - Mezzanine Loans
99-0000062 BOERNE ...ttt LRI VURRRION 05/02/2018.... | covoovreerinniiisriiniins 11.000 0 35,940,000
0699999. Total - Mortgages in Good Standing = MEZZANINE LOBNS.........v.eu ittt sttt sttt ses et ses s ee st ses et ee s et et ne | eesemsesssssesansesesssssnsensesessnsenensensnsennenss | onees XXX XXX 0 35,940,000
0899999. Total - MOrtgages iN GOOU SEANGING. ........v.vuerree oottt ettt et sessteseees et es et ess e etseseesessee et eeses et st eesessee et eeses s et et enseesee et sesens et et assessessesse | ehessessetsssessessessnsessessesssssnsessessnssnsansessns | sesenes XXXoooooo | e XXX ot | e 84,600,000 . 165,270,398
3399999, TOAI MOIGAGES. ... ..o veererieireiciti ettt bbb s bbbttt bbbttt e Sheteet s bbbttt | ebenes 9,9,9 NI (R XXX oievtiriinies | vttt 84,600,000 | ..vuvveieriiieiet e 0 [ e 165,270,398
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
00-1102194.... v [HOBOKEN.......cvvurrierieririnerisiienrienienesenssnisnnsnenenennee | Nd i | o, 08/01/2014.... | 05/02/2018.... | .... 70,000,000 0 | oo | s 70,000,000 | ......... 70,000,000 0
00-1102746.... 1o [COLUMBUS......ooieiirieeisiseesess s ...S... | 06/15/2017.... | 06/29/2018.... | .... 26,500,000 0 26,500,000 | ......... 26,500,000 0
00-1102775......covevvirienene HOUSTON.......ovvriiriirierinisieensssseeenssssssssssssssssssseenss | Tovvnernninens | cvvnnnnns 08/04/2017.... | 04/27/2018.... | coovvvrvirnrne 17,007,667 | ..o [ | et | e 0 [ | s 17,020,436 | ......... 17,020,436 0
99-0000022.... T HOUSTON. ....coriirierireirneriserienieneseessssisensssnsessssessssnes | Tennnnninssnns | oneeins 03/14/2014.... | 05/07/2018.... | ..cvvvvrvvrrnens 14,480,365 538,292 538,292 15,018,657 | ......... 15,018,657 0
99-0000043.... ... | PEARLAND... L. Y I 03/04/2016.... | 05/02/2018.... 6,207,772 218,911 218,911 . 4,626,683 | ... 4,626,683 0
0199999. Total - Mortgages Closed by REPAYMENL..........uiiuuiimuiriireiniesirissirsssissers i eosssensssesssnssssssnns 134,285,805 0 (] [ 0 757,203 757,203 0. 133,165,776 | ....... 133,165,776 | ..ovovvvcrrcriens 0 0 0
Mortgages With Partial Repayments
00-1000391.......covvrerrrene BROOKLYN. ..ottt sssssessnes OH..oovovvvvs | e 01/11/2001.... 1,427,903 | oo | e [ | e 0 [ o | e 101,666 0
00-1000450.... voe | MIDLAND PARK.......ovvrmmrrnrrrerenincenerisennsnseneseesensensnes | Nduosiiineiinens | o 12/29/2000.... 2,518,491 0 ..56,435 0
00-1000714.... 1o |CLOSTER.....coiiiernrveinrieisnineienssiseseniseissnsssensnsensenes | Nd i | v 11/08/2001.... | covevereiervrnees | v 844,273 0 ..46,366 0
00-1000791.... v [MILWAUKEE.........cooovevierneennrnninerireriseesenssisennennnenee. | Wi | e, 12/17/2001.... 94,922 0 ..31,637 0
00-1000804.... ree | DAVENPORT ..ottt A | s 02/14/2002.... 1,023,468 0 ..35,495 0
00-1000926.... v [IMARIETTA ..o 12/23/2002.... 1,019,275 0 ..18,299 0
00-1000949 ... | STOW .| 05/30/2002.... | .... 404,501 | oo | e (3,367) ..(3,367) 7,772 0
00-1001038.... .| ITHACA 10/01/2002.... 7,660,980 0 ..69,291 0
00-1002016.... 03/31/20083.... 2,641,770 0 ..19,601 0
00-1100109.... ... |MILFORD 09/23/2003.... 78,348 0 0
00-1101437.... v | STAMFORD.......oevorrirriiriianns 03/01/2007.... 6,755,618 0 0
00-1101824 ... |BURLINGTON .| 08/06/2012.... 3,402,878 0 0
00-1101917.... ... |LAS VEGAS 11512012, | o | e 10,433,454 0 .51,228 0
00-1101969.... ... | JACKSONVILLE 09/12/2013.... 5,145,754 (V1 RPN PR 142,253 0
00-1102024.... .| LAS VEGAS. 10/11/2013.... 1,321,366 0 ..24,002 0
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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

00-1102039.... e [FTWORTH. v | Wi [ e 09/10/2013.... | oo | s 18,355,934 0 292,117 0
00-1102154.... v [BUENA PARK......coooiiiiiirinrinnicnncniisniissisniessissiienens | CAuciiciiics | e 05/28/2014.... 8,365,129 0 .48,783 0
00-1102207.... co [ CINCINNAT Lo | OHceiivciiis | s 01/05/2015.... 6,035,475 0 .43,873 0
00-1102221 ... |NEW ALBANY. .107/01/2015.... 14,113,215 0 .97,687 0
00-1102248.... coo [ORLANDO....c.ooiviiiriiciisiiciisnississiessiessiesssisnsennies |l | e, 11/04/2014.... | .... 22,159,173 (U RTINS PN 164,473 0
00-1102398.... o [RENTON....ocrinvscccncnisnssninssnisnsnsenns | WA | 08/06/2015.... 3,615,987 (VO O 103,315 0
00-1102417.... e [NATICK s | MA | s 09/30/2015.... 3,992,834 0 61,724 0
00-1102456.... v [ALLENTOWN......cooviriniennienisrsriesinssienienisssieenies | PR | o, 01/14/2016.... 8,551,090 0 ..49,406 0
00-1102486 ... | CHELSEA.. .[12/10/2015.... 6,993,676 0 ..69,308 0
00-1102637.... e [ATLANTA s | O | e, 08/08/2016.... | ccvooverrerriinns [ e 25,322,400 (U RTINS PN 158,711 0
00-1102724.... ... | CHICAGO /SRR IO 04/1212017.... | .... 42,861,785 (V[ O 324,714 0
00-1102757.... .. | BALTIMORE.. MD..vvcies [ 08/08/2017..... | .... 10,449,090 0 ..52,043 0
00-1102779.... ... | FAIRFAX... VA s | e 08/25/2017.... 7,169,696 0 .41,183 0
00-1102788 ... | STANTON.. CA .[10/111/2017.... 1,997,342 0 8,122 0
00-1102803.... we [NASHVILLE. ...t sssissises TN | e 2712017 [ e | i 14,000,000 0 ..86,593 0
00-1102821.... «.. |CHICAGO.......oonrirricriieiciens /OSSR S TMBI2017.c [ e | i 15,250,000 0 ..90,051 0
99-0000032.... ... INORWALK 04/06/2015.... 6,177,329 172,925 172,925 | oo | i 172,925 0
99-0000033........0ccnmuerminnienes NORWALK. 04/06/2015.... 2,650,539 73,247 73,247 ..13,247 0
0299999. Total - Mortgages With Partial Repayments......... 262,833,692 \ 246,172 242,805 [ P 3,181,466 0
0599999. Total MOMGAGES. ..........cocvvriieriiriiiiiiciiesiiisiie it sisssisssi s 397,119,496 | .......ccooovvivcccn0 | o (3,367) | oo 0| o 1,003,375 1,000,008 0] ... 136,347,242 0
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 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 SOIUtIONS, L.P........cccooviieiieieeeceeeee e Wilmington.... . . | Ares Private Credit Solution: 06/23/2017.... 2 ..29,279,720
Clareant European Direct Lending Fund Il SCSp . | Kirchberg.. LUX . [ Alcentra Limited 09/17/2015.... 2 9,143,631
GSO Capital Opportunities Fund IIl LP Wilmington.... .| GSO Capital Partners LP............cccooverrnrrceirnrnieieees 06/03/2016.... 2 ..22,630,175
GSO Capital Solutions Fund I LP. . | New York .| GSO Capital Partners LP. 06/06/2013.... 3 67,961 | oo | s 11,943,611
GSO European Senior Debt Fund LP....... . . .. | Wilmington.... .| GSO Capital Partners LP. 11/25/2014.... 2 [ s | s 4,633,771 28,961,481
Kayne Senior Credit Il FUNG, L.P.........ccviiiiieicssese e WIlMINGtoN.......cvoervcries . | Kayne Senior Credit...........cuuieriuiiiiiiieisieie st sssssenes | seesersesisene 06/23/2014.... 2 | e | s 162,911 | oo | e 5,544,235
Newstone Capital Partners II, LP Wilmington.........coeeveernenereeenns . | Newstone Capital Partners 12/29/2010.... 2 1,247,766
NW Private Debt, LLC Los Angeles . | Kayne Anderson Capital Advisors, L.P 01/01/2016.... 2 | eeeeeveeereeieeneeieeereeies | ereeeeerereniereen 387,032 [ e | e 4,085,182
Oaktree Opportunities FUN XD, L.P........cciuiirieinirnneiesseessssessessssesessnsnes Grand Cayman............ccvrvrernrennns CYM. | Oaktree Capital MaNAgEMENL..........cvvuuevriirrireiirisiesissssss et ees 06/18/2018.... | .covevvnene K 875,000 | ..vorvrirerreririrnnrenieirnnns | cerrenrerenssesesenseeeensnens | eriereenieins 34,125,000
TCW Direct Lending VII, LLC....... Los Angeles CA....| TCW Asset Management 05/14/2018.... | ccvovverneen 3 | 6,695,355 38,304,645
Vista Credit Opportunities Fund Il - B, L.P.... e San Francisco............ccocvevneiienes CA.... | Vista Credit Opportunities Managment 06/01/2016.... 2 219577 | [ 4,083,280
Vista Credit Opportunities Fund Il, L.P....... e Wilmington.........ccovivnininiiennen DE.... | Vista Credit Opportunities Managment 05/10/2017.... 2 [ | s 938,896 | ...cccovrenne. 2,786,233
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed INCOME = UNAffiliAte............ccooieiiiiiiiiiiiieiieis ettt nes I [ 7,570,355 | ................. 13,325,384 | ..o (L 192,134,959
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Actera Partners L.P..........cccocoeeiieeeiccecece e Istanbul.......c.cccveveieeiiiceeeceeine TUR. | Actera Group, LEd.......oveierciececeiceieeseseie et eenea 08/24/2007.... 3 41,656 |..cccvrnee. 35,365
Ares Corporate Opportunities FUnd V, L.P.........ccccouiiniinineiiesssicesiseienes Los Angeles.........ccovrriieicniniinnns CA.... | Ares Corporate Opportunities FUnd V, GP LLC.........c.cccocvivinrinmiiniriercisissieeni 06/22/2017.... 3 | s | e 1,830,512 [ | e 26,961,926
Carlyle Europe Partners Il, L.P.......... New York NY.... [ Carlyle Group, L.P........ccoviiriiieencriecens 12/13/2004.... 3 864,446
Carlyle Europe Partners IlI, L.P New York NY.... [ Carlyle Group, L.P........ccovivieeeeeeee 02/05/2007.... 3 [ e [ e 2,008 | | e 807,496
Catalyst Fund V, L.P.............. Toronto CAN. | Catalyst Group, LLC........ccovrrrrirrrneiriieieierissesesisisenienns 08/12/2015.... 3 23,070,010
Catterton Partners VII, L.P.........cooiireeccs et sseeeeees GreenWich.......covvevrerereirnercreeens CT.... | Catterton Management Company, LLC..........cccoovirrirnrinnennneee s 09/03/2013.... 3 [ e | e 150,350 | o | e 1,028,353
Clearlake Capital PArtNers V..o ssessssssesensnes Santa Monica...........ccccceveriurinnnns CA.... | Clearlake Capital GIOUP.........ccoviiuiiiriireriieeiesieissssiesssssessesssesssssssesssssessesssssnes | seeseessnssones 12/05/2017.... | covvrreee KT I 1,057,805 | .ovvoiicieieiieeieeeniens e | e 10,919,785
CVC IV Tandem Fund London. GBR. [ CVC Capital Partners. 01/02/2007.... 3 (173) | ... 1,726,448
Doughty Hanson & Co V LP NO.2........c.uiiiiicrisceesicnieiessse e enees LONAON.....evviiercs GBR. | Doughty Hanson & Co. Managers, Ltd 03/02/2007.... 3| s | e 155,391 305,595
Dyal Capital Partners IlI New York NY.... [NB Dyal Associates IIl, LP... 09/30/2016.... 3 ] e | e 1,096,202 ..19,794,649
Dyal Capital Partners Il Co-Invest Moonrise LP. New York NY.... [NB Dyal Associates I, LP 07/25/2017.... 3 28,238 -
Dyal Capital Partners IV..........cccovvemennineneneienseresissens New York NY.... |[NB Dyal Associates IIl, LP... 06/11/2018.... | covrveene KT I 1,500,000 | .o ..28,500,000
EnCap Energy Capital Fund VI, L.P. Dallas . | EnCap Investments, L.P... 09/28/2007.... 3
EnCap Energy Capital Fund VIII LP. . | Houston.... . | EnCap Investments, L. 12/15/2010.... 3 ....1,689,027
EnCap Energy Capital Fund X, L.P.. Houston . | EnCap Investments, L.P... 03/31/2015.... 3 4,508,068
EnCap Energy Capital FUNd XI, L.P.....coourieeieeceisieeeece e HOUSLON. ... . | EnCap Investments, L.P... 07/17/2017.... 3 ....9,168,342
EnCap Flatrock Midstream Fund I, L.P Houston . | EnCap Investments, L. 04/30/2014.... 3 ....6,917,074
Energy Spectrum VI, L.P.....cccovvrenane. Dallas . | Energy Spectrum Partners... 02/28/2011.... 3 . 4,664,131
Energy Spectrum VII, LP............... Dallas . | Energy Spectrum Partners 11/03/2014.... 3| s | s 3,326,703 | ..o | s 11,240,456
Energy Trust Partners Fund IV, L.P Dallas . | Energy Trust Capital. 08/30/2013.... 3 52,546 . 3,681,581
GTCR X, LPeccee i New York NY....| GTCR Investment XII, LL 05/04/2018.... | ccoovvrernens 3| s 545,600 | ..o | et | e 21,454,400
ICG Europe Vl............... St Helier. JEY.. | Intermediate Capital Managers Limited 06/26/2015.... 2 | | 465,334 | ..o | e 10,844,650
Kayne Anderson Mezzanine Partners (QP) L.P Los Angeles CA.... | Kayne Anderson Capital Advisors, L.P 08/31/2010.... 2 10,895 1,425,000
L Catterton Growth Partners 11, L.P...........ccovueieiriiiricieeiecese e Greenwich . | Catterton Management Company, LLC..........ccouvuiieiniiieinicenieseseessseeserenes 02/25/2016.... 3 | s | e 385,041 | oo | e 3,210,306
L Catterton Partners VIII, L.P................. Greenwich . | Catterton Management Company, LLC..........cccovuiirinieeeeicneieceeseseseee e 06/13/2017.... K T (TSR (ST 1,210,909 | oo | s 22,435,029
MCP Private Capital FUNG l.........ccoiiriieieiccrisee e Luxembourg City.. . |LUX . | Metric Capital Partners Il GP S.a.r.l........... 05/07/2014.... 2 40,986 3,740,140
Navis Asia Fund VII, L.P...... Grand Cayman............ccvrvrernrenenns CYM. [ Navis Asia Fund, Ltd..........coorvrrvrrerniireinnirsninns 01/29/2014.... 3| s | e 916,463 | ..o | e 8,975,000
New York Life Investment Management Mezzanine Partners Il, LP............ccccooverenenae NEeW YOrK.....oooovevereeceeieeeces NY.... | GoldPoint Partners.............cccceveeerenieneranne 10/31/2007.... 2 2,348 2,897,725
Northstar Mezzanine Partners Ill...............cocoovevvvereveeecneiieeennne Minneapoli MN... [ Northstar Capital, Ltd 10/01/2002..... 2 72,831 s
One Rock Capital Partners, L.P New York NY.... | One Rock Capital Partners 01/30/2014.... 3 33,858 | .o 6,705,570
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CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Paine and Partners Capital Fund Ill, LP(fka Fox Paine Capital Fund lll)...................... Foster City......onvreereneeencereeieenes . | Paine Schwartz Partners 08/15/2006.... 3 23,967 | oo | s 147,011 | oo 1.270
Peppertree Capital Fund IV, LP... . | Chagrin Falls. . | Peppertree Capital 09/30/2013.... 3 | s | e 168,000 | i | e 210,000
Peppertree Capital Fund VI, LP Wilmington . | Peppertree Capital 05/05/2016.... 3 7,956,000
Prudential Capital Partners IIl, LP.... . Chicago Prudential Capital GrOUP...........coueirerieierieiriecie ettt aen 10/15/2008.... 2 [ s [ e 3,208 | s | e 1,547,262
Riverside Strategic Capital FUND I, L.P.......c.oviiiiriieiessres i New York . | Riverside Company. 05/23/2017.... 2 | | e 1,889,812 [ | e 10,718,116
Silver Lake Partners IV, L.P............. Menlo Park.... . | Silver Lake Partners, LLC.........c.oouieireiireieiiesiereesssie e siseeessssssssesssessssnsens | seesessessnsenn 04/02/2013.... 3 4,160,010
Silver Lake Partners V, L.P......... WIlMINGtoN.......cvoervcries .| Silver Lake Partners, LLC...........ccocuovcueeeieieiiecieeeeeeesese e vesessesesssesesenens | svevessessninns 06/12/2018.... | .ccovveene KT IS 2,649,633 | ..o | e 33,350,367
Sorenson Capital Partners I, L.P.........cccocvrrincnrncnnnne .. | Wilmington.... .. | Sorenson Capital ASSOCIAtES 1], LP..........covuieririeirceieserceeeesee e 05/31/2014.... K T RN ISP 2,686,210 9,193,064
SVB Capital Partners |ll, L.P. .| Silicon Valley. . .| SVB Capital Partners, LLC..........ccccooeirirrirreicinens 01/31/2014.... 1 16,750 475,700
SVB Capital Partners IV, L.P Silicon Valley.........cooovvnerernrinienns .| SVB Capital Partners, LLC.........cocovrvrrreinrinrirsrrnninns 12/06/2017.... T | e | v 605,900 |...oovirrnen. 6,544,550
SVB Venture Overage Fund, L.P. ... | Wilmington.... .| SVB Capital Partners, LLC..........cccocvrrerrreereicincens 06/17/2015.... 1 3,032,177
Tamarind Hill Fund, LLC . | Ann Arbor. Tamarind Hill Management, LLC 06/29/2018.... | .ccvvvrenn [ IO 360,000 |.... 840,000
TPG ASIA VI, LLPuciies s Grand Cayman..........cccveeeeeeerernnes CYM. | TPG ASIA....cvevvirrercerseiesiiesiesee sttt | esssesescesas 04/07/2014.... 3| s | e 413,627 | .o 5,463,927
TPG Partners VII, L.P . | Fort Worth. .| TPG GenPar VII, L.P 05/27/2015.... K OSSO IUSO 6,572,806 .15,377,343
Trident IV, LP ... | Greenwich. . | Stone Point Capital LLC. 05/21/2007.... 3 24,396 ....3,303,397
THABNE Y, LP. et GreenWiCh. ......covvevrereieirererreeens . | Stone Point Capital LLC...........ovvurerireieieisiecece st sssenees 12/20/2010.... 3 992,447
True North Fund V LLP, fka (IVF V).....oooeveinerenieneeesinns Port LOUIS.......covecvvccieieicrcisieeeens MUS. | True NOMh.......coovvieiriiceececeecee e 03/18/2015.... 3 6,352,156
Veritas Capital Partners VI, L.P. Wilmington.........covvevvereenininnnee DE.... | Veritas Capital Partners VI, L.L.C 06/15/2017.... 3 [ e | v 1199847 | e | e 13,928,208
Vista Equity Endeavor Fund I, L.P Grand Cayman............cccvvrereennnnes CYM. | Vista Equity Partners, LLC.........cccocervieirreirreieieens 06/01/2017.... 3 6,312,824
Vista Equity Partners Fund VI, L.P Dover. . | Vista Equity Partners, LLC... 02/29/2016.... 3 79,106 ....6,725,584
Vista Foundation Ill, L.P.............. Dover. . | Vista Equity Partners, LLC... 05/12/2016.... 3 | s | e 2,150,839 ....9,237,375
Yukon Capital Partners II, LP........ Minneapoli DE.... | YUKON Partners........cccccvuviiieiniiieisiniciesisieeeseesseenenns 11/05/2013.... 2 | s | e 118,925 | .o | e 6,249,453
Yukon Capital Partners I, LP....... Minneapoli MN... | Yukon Partners. 07/18/2017.... 2 SRR (ST 1,739,965 26,283,382
Yukon Capital Partners, LP Minneapoli DE.... | Yukon Partners 06/15/2011.... 2 41,700 | | s 7,987,345

1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = UNGffilI@tEd. .........vciiiiiiiiiiiiiniins oo ssssssses st essensssssensssssses i 6,112,838 | .o 33176,671 | oo [V I 423,958,270

Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Nationwide Private Equity Fund, LLC Columbus . | Nationwide Mutual Insurance Co.................. 10/14/2004.... 3 73,701 | oo
Nationwide Services COMPANY.........ccurerirrerrereerereeeereerereeeeseeseseeseeneees Columbus . | Nationwide Mutual Insurance Co.. 12/31/2000.... 2,656,170
Nationwide Ventures, LLC......... Columbus.. . | Nationwide Mutual Insurance Co.. 06/30/2007.... 1 ....7,000,002

1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 0 9,729,873 | o0 | 0

Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Blue Vista Sponsor Equity Fund II, LLC. Chicago L. Blue Vista Capital Management: 08/01/2007.... 9,751
Crow Holdings Realty Partners V, L.P Dallas SD.... [ Crow Holdings Capital Partners, LLC 01/14/2008.... 14,085 2,470,767
Crow Holdings Retail Fund, L.P. Dover. .| Crow Holdings Capital Partners, LLC 04/01/2015.... 49,088 1,915,429
DivcoWest Fund V, L.P.... Dover . | DivcoWest Fund V GP, L.P.. 06/23/2017.... ....1,204,482 .11,361,667
Exeter Industrial Value Fund IV, L.P Dover. . | Exeter Property Group IV, L.P.. 10/24/2016.... 2,000,000 ..14,000,000
FMC Pier 2 Sublessor LLC... San Francisco | FOEMASON CONEN ...ttt ss s ssnaes | cvenerasseninens 08/15/2014.... 16,718 137,236
GEM Realty Fund VI, LP. Wilmington .| GEM Capital, LP........ocvureerrerineiicrieeiseniseins 04/1512018.... | cvvorerererereees | ververeneerensssisesseeseeees | ceseesensesessneens 564,150 22,326,150
Harrison Street Real Estate Partners VI, L.P Dover. .|HSRE GP VI, LLC 08/09/2017..... | evvreveveeieies | eerereieiseiesesesesssieses | ceveiesessesieniens 720,000 | .oovveveeeiieieieeeeeiieeenes | e 4,160,000
Helios Infraco LLC ..| Sol Systems LLC 12/22/2017.... 4,005,910 | .oooverrerceerieenienienins | e 55,094,090
HSREP VI Co-Investment 3, L.P.. Dover. .|HSRE GP VI, LLC 05/02/2018.... | covovrererereees | v 1,855,000 3,445,000
Laurel Hill VENtUre LLC........cevrieieiinriseieiessieesissiensenenns Madison . | Laurel Hill Managing Member LLC 12/15/2015.... e —————
Metropolitan Real Estate Partners V, L.P..........cooerniienenenereseseeesessiseeeens New York . | Metropolitan Real Estate Management 04/16/2007.... 1,796,472
Nationwide Sol 2 LLC........ Washington... .| Sol Systems LLC 07/19/2017.... e ———
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PCCP Credit IX, LP.....coveviererieircririinnes Dover. .| PCCP Credit IX GP, LLC......ouvercermeieinerieriseeseeise et ssessesssessesesesnns 03/2812017 ... | covererererernees | cevereeereriseinerisessseesssenes | cerenes 3,495,795 | oo | s 41,886,834 | ........... 6.000
PCCP Equity VI, LP.......ccooovrrrrrrnncs Dover. PCCP, LP.ie i 05/10/2016.... | cvvorrvererereees | cerererereerseiseiseseesesenes | cereees 2,944,028 2,621,779 3.000
Pretium Residential Real Estate Fund II, L.P . | New York.. . | Pretium Residential Real Estate Fund Il GP, LLC 09/01/2016.... 3 64,291 772,519 2.330
Prime Property Fund, LLC..... New York . | Morgan Stanley Real Estate AdVISOT, INC.........corueiuriiiiriecceeeceeeseecesseeeeeens | veeeeseeeeees 03/31/2015.... | oveeeeirieins | e | crerreeeseaeneenaees 777,340 s
Raintree 973 Market Master Tenant LLC . | San Francisco o | RAINIEE-EVEIGIEEN. ..ot 05/27/2014.... 12,500 -
Stonehenge REV Il LLC . | Columbus: . . | Stonehenge Capital Company LLC s 04/26/2016.... 78,671 -
US Office Development Program, L.P............ccveirisnseesssiseessnees WIlMINGtoN.......cvoervcries ODP GP, LLC....cvvecceeeeeee s 12/02/2014.... | oo oo | e 704,910 | oo | e 25,471,593
US Regional Logistics Program I, L.P Dover. .|USRLP GP, LLC.... 01/12/2018.... | ooeveeerene | e 2,750,000 .43,250,000
Walton Street Real Estate Fund VIII. LP. . . | Walton Street Capital, LLC...........oouiurieieeiieireieeisee st ssines 04/15/2016.... 3,054,058 ..17,046,653
Waterton Residential Property Venture XIII, L.P voe | DOVET i DE.... [ Waterton Venture XIlIl GP, LLC.......coovviviinrniiisrssirsisninns 06/02/2017.... | covovvriviieriins [ cerrrsnieisnssisssssseenens | cerenenes (RS ) RS ISR 8,908,551 .
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = Unaffiliated...........cocoiiiiiiiiiiiiis ittt neees ) I 4,605,000 | ...coorernnee 19,758,649 | .o (] 256,664,740 | ....... XXX......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
[NW REL LLC....o oo [ Columbus .. [oH... [ Nationwide Mutual Insurance Co.........ccece | e I e Y e e 100.000
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = AffIlIREA............coviiioiiiiiieieieiiiiies ettt sttt nsebnens (L] P 36,655,398 | ..o {0 0 ... XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
| Pretium Mortgage Credt Partners I, L.P [WIMINGON. ..o [DE.... | Pretium Mortgage Credit Partners | GP, LLC | [1112512014.... ] ) I 112,730 [ 5,621,702 | .o 10.000
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffilated. ... ..ciiiiiiiiisiieiiisiisisiiiinn s (] 112,730 | oo (U P 5,621,702 |....... XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Alliant Tax Credit Fund 82 Ltd Palm Beach.........cccovvevreeneriniinnns FL..... | Alliant GP 82 LLC... 03/31/2015.... ovocvieeieees | eeveereeerseseisesieseseees | e 3,393,572 | oo | e 1,620,367
Nationwide Affordable Housing Fund 53 — RBC Tax Credit Fund-90 LLC Cleveland OH... |RBC Tax Credit IV LLC 10/30/2014.... 3,973,110 ..13,268,075
Nationwide Affordable Housing Fund 54 - Red Stone Equity Fund - 49 LLC Cleveland OH... |RESP MM LLC 11/24/2015.... 3,062,006 ....8,071,887
Nationwide Ohio ARRA Fund LLC Columbus .| OH... [ Ohio Equity FUnd, INC.......ovvvrrrreiiririeieriesrisnis 12/18/12009.... ovvveereies | e | e 2,384,886 | ....cooveiiieieiieeieeis | e 5,587,211
OEF Nationwide Fund IV LLC Columbus .| OH... | Ohio Equity Fund Inc 09/22/2016.... oo | e | e 1,615,961 ....3,759,805
Ohio Equity Fund for Housing Limited Partnership XXV..........ccoccocviniirninens Columbus .| OH... | Ohio Equity Fund GP XXV LLC 04/06/2015.... 2,633,037 ....1,755,022
Ohio Equity Fund for Housing LP XVIIL.........cccvvvrervnrninrinririninnns Columbus .| OH... [ Ohio Equity FUN GP I, LLC.....cvuiveirrirrisisiesieissise et ssssessesssisenees 07/31/2008.... 924,301
WNC Institutional Tax Credit Fund NW 2015 LP. Irvine. CA.... | WNC Advisors LLC... 05/15/2015.... 1,191,216
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - UNGffilAtEa. ... ittt es oehsass s bbbt 0 42,177,884
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated
NTCIF-2011.. ... | OH... | Nationwide Mutual Insurance Co.. 04/03/2012.... 14,421
3499999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated..........ccooooeoviiiniiiiies wovviviciicens 0 14421 | o0 | 0
4499999. Subtotal - Unaffiliated ....18,288,193 ..84,651,710 920,557,555
4599999. Subtotal - Affiliated 0 ..46,399,692 .0
4699999. Totals ....18,288,193 ....131,051,402 920,557,555
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. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income

Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
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Statement for June 30, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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

SCHEDULE BA - PART 3

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. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

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

Clareant European DLF Investor Feeder LP (fka:

Alcentra) St. Helier. .. | JEY | Distribution 11/13/2014 | 05/18/2018 (V1 ORI (S 1,474,258

GSO Capital Opportunities Fund Il LP............c.cccco.ne. Wilmington.. .. | DE.. | Distribution 06/03/2016 | 05/29/2018 0 84,765

GSO Capital Solutions Fund 11 LP..........ccccrvvvriirnirnnnne New YorK.......cccoovevrieiines NY.. | Distribution, 06/06/2013 | 06/28/2018 0 | oo | e 1,221,830

GSO European Senior Debt Fund LP. . | Wilmington.. .. | DE.. | Distribution 11/25/2014 | 06/11/2018 (0 [N IS 978,573

Guggenheim Private Debt Fund 2.0-1, LLC.. . | Wilmington.. . | DE.. | Distribution 06/03/2016 | 06/28/2018 (0] [T PO 4,688,440

Kayne Senior Credit Il Fund, L.P......ccocovvvrirniirininns Wilmington..........ccovevveene DE.. | Distribution 06/23/2014 | 06/28/2018 (01 (OO 3,425,322

Newstone Capital Partners Ill, LP..........cccccocovvrenrinnnnne Wilmington.........ccccvveeeene DE.. | Distribution 09/20/2016 | 04/12/2018 (0 [N (S 1,652,528

NW Private Debt, LLC .... | Los Angeles CA.. | Distribution 01/01/2016 |06/19/2018 0 [ [ e 3,709,137 | ..... 3,709,137 M

Vista Credit Opportunities Fund Il - B, L.P................... San Francisco.................. CA.. | Distribution 06/01/2016 | 05/02/2018 (0 [OOSR 523,791 | ... 523,791 | oo [ e [ e (1

Vista Credit Opportunities Fund Il, L.P..........cccceo..... Wilmington...........ccocevnns DE.. | Distribution, 05/10/2017 |05/04/2018 0 N 137,117 | ... 37T | o | e | e (L [
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated.......... 0 0 0]... 17,895,761 |....17,895,761 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Actis Global 4 LP London.... .. | GBR| Distribution 12/15/2011 | 04/06/2018 0 [ oo | e 379,621 | i 379,621 | - - 0

AIF Capital Asia Il LP........c..ooceerenienerierirseineeinninns Port-Louis ...| MUS| Distribution 12/15/2006 | 06/19/2018 0 | o | v 127,563 | i 127,563 | - - 0

Apax EUrope Vil.........ccoevenevneineinniins New YOrk.......oocovvivniinnns NY.. | Distribution 03/10/2007 | 06/07/2018 0 [ coveverereinenes | e 713,056 | e 564,905 | ....... (148,151) | = v | e (148,151) | covvocevriciis

ArcLight Energy Partners V, LP... Wilmington.. .. | DE.. | Distribution 09/30/2011 | 05/02/2018 0 31,518 | e 31,518 | - - 0

ArcLight Energy Partners VI, LP.. Wilmington.. . | DE.. | Distribution 07/02/2015 | 05/03/2018 (0] [N ISP 422,879 | ........ 422879 | - - 0

Ares Corporate Opportunities Fund V, L.P..... Los Angeles CA.. | Distribution 06/22/2017 |06/28/2018 (01 OO (SR 543,270 | ........ 543,270 | - - 0

Carlyle Europe Partners IlI, L.P. . [New York.... . | Distribution. 02/05/2007 | 06/28/2018 0 23,207 | oo 10,379 | ..o (12,828) | = oo | e (12,828) [ ..o

Catterton Partners VII, L.P....... ..| Greenwich... . | Distribution 09/03/2013 |05/21/2018 0 [ covevereienenes | 00enn099,716 | oo 699,716 | - - 0

Clearlake Capital Partners V.........c.ccovvevnerenicnenenns Santa Monica.. . | Distribution. 12/05/2017 | 06/15/2018 0 3,372 | - - 0

CVC IV Tandem Fund ... | London Distribution 01/02/2007 | 06/08/2018 0 7,075 | - - 0

Doughty Hanson & Co V LP N0.2........ccovveevinernrininns London.... Distribution. 03/02/2007 |05/16/2018 0 [ eovevrvevernrnes | 002,947,981 | ...2,172,049 | ....... (775,932) | = vovvevervvrens | v (775,932) | covverervrirnirnnens

Dyal Capital Partners Il Co-Invest Moonrise LP. New York . | Distribution. 07/25/2017 | 05/04/2018 0 - - 0

EnCap Energy Capital Fund VII, L.P .| Dallas.. . | Distribution 09/28/2007 | 06/14/2018 0 - - 0

EnCap Energy Capital Fund VIII LP.... Houston . | Distribution 12/15/2010 |06/11/2018 0 - - 0

EnCap Energy Capital Fund X, L.P.. Houston . | Distribution 03/31/2015 | 06/04/2018 0 - - 0

Fundamental Partners IlI, L.P.. . | Wilmington.. . | Distribution. 05/18/2017 | 06/26/2018 0 - - 0

GTCRXII, L.P. New York.... . | Distribution. 05/04/2018 | 05/04/2018 0 - - 0

HarborVest Partners VI - Partnership Fund, LP New York.... . | Distribution 12/31/2000 |05/30/2018 0 | | e 12,236 - - 0

Highland Capital Partners VII, LP. . | Lexington Distribution 10/28/2005 |06/27/2018 0 29,829 - - 0

ICG Europe Vl............. St Helier. . Distribution. 06/26/2015 |05/25/2018 0 [ [ e 270,650 - - 0

Ironbridge Fund II, LP. [T Sidney AUS | Distribution 09/01/2006 | 04/11/2018 0 67,926 | .........90,183 | .......... 22,257 | - 22,257

Kayne Anderson Mezzanine Partners (QP) L.P........... Los Angeles.........ccccceun.. CA.. | Distribution 08/31/2010 |04/19/2018 480,210 | e [ e [ e (0] [N ISP 480,210 - - 0

L Catterton Growth Partners IIl, L.P.........ccccovvvevrvrnnnee. Greenwich.........ccoevevenen CT.. | Distribution 02/25/2016 | 06/28/2018 | .......... 529,216 | .ovorveeeereieieies | oo | oo 0 [ oo | e 529,216 529,216 | - - 0

MCP Private Capital Fund Il Luxembourg City.............. LUX | Distribution. 05/07/2014 | 04/20/2018 | ....c...cc..67,226 | cooovvrrircirviins | cevireeiseernseinens | s 0 67,226 73,589 | 6,363 | - 6,363

Meritech Capital Partners I, LP . Palo Alto CA.. | Distribution 12/31/2000 | 05/08/2018 | ..........24,965 | ..oovvvoiiireriinis | e [ 0 24,965 ..24,965 | - - 0

Navis Asia Fund VI, LP......c.oovnirerereciens Grand Cayman................. CYM| Distribution 01/29/2014 | 05/14/2018 | ..........906,973 | ....cvoriverivivrrins | cerrrerieririsninnns | renes (VN UPOPPORORRTONOIRN IOV 906,973 | ........ 906,973 | - - 0

NCT Ventures Fund | LP . | Columbus... . | Distribution 06/20/2008 | 06/14/2018 | ......... 150,427 | coovvvvrvervirnerins | cevreeiseirssninens | reees 0 | e | v 150,427 | i 150,427 | - - 0

NCT Ventures Fund I LP. . | Wilmington.. . | Distribution 06/20/2008 |06/14/2018 | .........200,183 | ...ovvvvvvirvrrerns | corerrvrirrirsninniins [ e 0 | cooervevererinenes | 2000 200,183 | oo 200,183 | - - 0

New York Life Investment Management Mezzanine

Partners I, LP New York.... . | Distribution, 10/31/2007 [ 05/14/2018 | .........228,633 | ..coovvrvevererecs | ovveeeeireieenns | v 0 228,633 | - - 0
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

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

Northstar Mezzanine Partners Ill............ccccocoveueienens Minneapolis...............cc..... MN. [ DIStDULON. ..o 10/01/2002 | 05/21/2018 | .......... 364,157 | oo [ e | e 0 I I 364,157 | ........ 364,157 | - - 0

Northstar Mezzanine Partners V, L.P..........ccccooveennee. Minneapoli .. | MN. | Distribution... .. |02/12/2008 | 06/28/2018 | .......... ATT3NT | e v [ 0 | 177,317 | e 177,317 | - - 0

One Rock Capital Partners, L.P... New York.... . |NY.. | Distribution... .| 01/30/2014 {05/09/2018 | ....... 7,032,921 | oo | e [ e 0 I I 7,032,921 | ... 7,032,921 | - - 0

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

Capital Fund I11) Foster City . | Distribution... .| 08/15/2006 | 05/24/2018 84244 | ... | e | e 0 84,244 | ... 84,244 | - - 0

Peppertree Capital Fund IV, LP.........ccccoocnniiniinninnnns Chagrin Falls.. . . | Distribution... . | 09/30/2013 | 04/03/2018 242,639 [ [ | e (V1 UPORURIOI IOV 142,639 | ........ 142,639 | - - 0

PEMMIFA V..o New YOrk.......oocevrvnirenee .. | Distribution, 07/18/2006 | 06/08/2018 | ........ 410,263 | ....coovververrrrrs | verrreririrersnninnns | s (VN UPORRRIRIRN IOV 410,263 | ........ 361,464 | ......... (48,799) | = oo | e (48,799) [ ..ovvrrerrieinne

Prudential Capital Partners Il LP............ccccconevnernens Chicago IL.... | Distribution... .| 10/15/2008 | 05/11/2018 | ...cvvesere. 24,718 | coveeieeieriiees | v [ v 0 24718 | .........24,718 | - - 0

Riverside Strategic Capital Fund I, L.P..........cccccceuvuuce New York........cccovvvenen. NY.. | Distribution... . | 05/23/2017 | 06/26/2018 | ... 28,045 | ..o [ | e 0 28,045 | .........28,045 | - - 0

Silver Lake Partners I, LP........c.c.cocevereneenvrinnerneiinns Menlo Park........c.ccccevevnnee CA.. | Distribution 07/28/2004 |06/12/2018 | .......... 461,008 | ..ooocverieiiens [ e [ (V1 SOOI IOV 461,098 | ........ 461,098 | - - 0

SVB Venture Overage Fund, L.P..........cccccovvvvinirnnin Wilmington . | Distribution... .. | 06/17/2015 |06/19/2018 110,250 | e [ e [ 0 110,250 | ........ 110,250 | - - 0

TPG Asia VI, L.P. Grand Cayman . Distribution... .| 04/07/2014 | 04/27/2018 | ......... 743,397 | covoeiverieririces | oeereerirerineenns [ o 0 v 143,397 | 743,397 | - - 0

THAENE IV, LP-ooiocsee e Greenwich...........coc.eerennee oo | DIStADULION. ...oocvevev e 05/21/2007 | 04/13/2018 | ....... 1,109,922 [ oo [ e | e (V1 IR PO 1,109,922 | ... 1,109,922 | - - 0

Trident V, LP . | Greenwich . | Distribution... .. |12/20/2010 |06/22/2018 | ....... 1,079,958 | ..o [ v [ 0 [ oo [ v 1,079,958 | ..... 1,079,958 | - - 0

Yukon Capital Partners II, LP.... . . | Minneapoli . . | Distribution... .| 11/05/2013 | 06/05/2018 | ....... 1,737,696 |.... SO ISR I (V1 ISR R 1,737,696 | ..... 1,737,696 | - - 0

Yukon Capital Partners lll, LP.......c.coccovniinniririnninns Minneapolis.......c.cocvevenn. . | Distribution.............c.cccoevvriiieeerereiinnnn 07/18/2017 |{04/20/2018 | .......... 165,311 | ovevveveveeeeen | eeeeeeeecieerens | e 0 N 165,311 | ........ 165,311 | - - 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated o | 0n23,242972 | i (| I [ I 0 0 0 0]... 23,242,972 |....22,285,882 | ....... (957,090) | ..o 0 ... (957,090) | ..o 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated

Nationwide Private Equity Fund, LLC........c.cccccvuvunnnene | Columbus.......ccoevrinirirs |OH. | Distribution..........ccovieniiniiienisisicnnins 10/14/2004 | 06/29/2018 | .......... 593,501 | oo | | e 0 N [ 593,501 | ....... 593,501 | ..o | e | o {1 [T
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated.... N [ 593,501 | oo (| I (U 0 0 0 0| e 593,501 593,501 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

Crow Holdings Realty Partners V, L.P. .. | SD.. | Distribution... ..|01/14/2008 |05/22/2018 | ....... 1,826,725 (V1 SRR (S 1,826,725 | ..... 1,826,725 0

Exeter Industrial Value Fund Ill, L.P . | Conshohocken.... . | PA.. | Distributio .| 03/127/2014 | 04/27/2018 9,252,512 0 9,252,512 | ..... 9,252,512 0

Legg Mason Real Estate Fund Il..... .... | Los Angeles CA.. | Distribution... .. |07/12/2005 |04/12/2018 | ....... 1,250,000 (V[ ORI (ST 1,250,000 | ..... 1,250,000 0

Metropolitan Real Estate Partners V, L.P New York.... .. NY.. | Distribution... .. | 04/16/2007 |05/09/2018 (0 [OOSR 128,581 | ........ 128,581 .0

Nationwide Sol 1 LLC Washington. .. | DC.. | Distributiol .| 07/21/2016 | 04/18/2018 0 65,996 .0

PCCP Credit IX, LP Dover. DE.. | Distribution... .| 03/28/2017 | 06/22/2018 (V) SURORORIRIN IOV 169,385 0

PCCP Equity VII, LP.......cooovrrrrirnncs DE.. | Distribution... ..|05/10/2016 | 04/13/2018 0 0

Pretium Residential Real Estate Fund II, L.P NY.. | Distributiol ..|09/01/2016 | 06/14/2018 0 .160,285 0

Strata Fund 25 Lessee LLC .|NC.. | Distribution... .| 06/30/2015 | 04/24/2018 | .......... 0 | o [ 292,421 | e 292,421 .0

Urban America LP Il .. NY.. | Dissolution... .. 101/23/2007 | 06/30/2018 | - .. 0 ...10,007 .10,007

Waterton Residential Property Venture XIlI, L.P.......... [ Dover. .. | DE.. | Distributiol . |06/02/2017 |05/08/2018 0 .. .2,953
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated s 0 0 0 ...13,296,943
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

NW REL LLC.....iiiiiiisiissieni s |Columbus ......................... |0H. |Distribution ............................................... 02/08/2008 | 06/29/2018 | .......... 865,199 | ..o | e | e 0 N 865,199 | ....... 865,199 | ..o | e | s (V)] I
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated s | oo 865,199 | .o (O [P (U [ 0 0 0 0] . 865,199 865,199 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

MA P&C Ins. Co. Community & Economic

Development Intiative LLC Boston.......ccocrieiiiriininns MA. | DiStribUtion...........ccoeeevreerienirererrcisieieens 08/08/2013 | 05/11/2018 | .....ovvuvrvvee. 201 | oo [ e [ e 0 . 201 201 [ e v [ (1

Pretium Mortgage Credit Partners I, LP.......ccccccoouvens Wilmington.......cocevereens DE.. | DistribUtioN. .....cocovivreriisiissiissniseiseniees 11/25/2014 | 04/13/2018 | ....... 1,742,063 [ .o | | e 0 N 1,742,063 | ... 1,742,063 [ .o e | e (V)] I
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. reeieeereneee | e 1,742,264 | ...coooovevev0 | o0 | i 0 0 0 0 ... 1,742,264 | ... 1,742,264 0 0 0 0

Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
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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 17 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 Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (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) | BJAC.V. on Disposal Disposal Disposal Income
OYS FUNA LLC.....iiiiiieiisissisi s NEW YOrK. ..o NY.. | DiStDUHON. oo 04/01/2011 | 04/06/2018 | ....19,274,123 | ..oovvoivvnscinnins | corinnriseisnnisnnns | oeees 0 . 19,274,123 |...19,274,123 | .oooiiiiiiiiniins | e | o (V] I
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated..... .. .. . 19,274,123 | (L] (U I 0 0 0 0 19,274,123 0 0 0
Non-Collateral Loans - Unaffiliated
City of Dayton Loan................ Dayton |OH. |Distribution ............................................... 02/04/2002 | 04/10/2018 | .............. 2,374 | | | (I N [ 2,374 | o374 | i [ [ (L
2799999. Total - Non-Collateral Loans = UNGFfIIALED. ...t eeseme sttt ensenes | erenisressnens 2,374 0 (U IR | I IR 2,374 0 0 0
4499999. Subtotal - Unaffiliated .....56,170,307 0 0 0 56,170,307 |....55,223,224 | ....... (957,090)] ..........10,007 | ....... (947,083)] ....
4599999. Subtotal - Affiliated . .....20,732,823 | ... .0 L0 .. 0 0 0 20,732,823 0 0 0
4899999, TOMAIS........eveeveeieieeetieeee ettt eeserinniis ... 76,903,130 | oo (V)] [P (O] 0 0 0 0 76,903,130 |....75,956,047 | ....... (957,090) | ..........10,007 | ....... (CLYHOLK)) [— 0
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SCHEDULE D - PART 3
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1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. Special R e and Special A
3140Q7  5Y 9 |FNMA Pool #CA0862 3.500% 09/25/47 .. | 06/05/2018........ JP Morgan Securities LLC . 53,452,115 53,835,115 35,747 |1
3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48 .. | 06/29/2018. Barclays Capital Inc. . 10,129,652 ..9,927,990 .1,103
31418C XN 9 | FNMA Pool #MA3384 4.000% 06/25/48...........ccoouomiiiiiiieiiiiisiiisiissiceiisenissisniians .| 06/21/2018........ JP Morgan Securities LLC . 50,743,505 ....49,805,756 | .. .116,213
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENES. ... ... v iuieirrerseuitesii sttt arieiitiae | oerettessssessesesessseseesseseseesseseeseeeE1eeseEseEse8 421 £E 888 4L 8 £ 08 £ EeE 108401481 EE4EE £ 08 L0108 421408 4E 8408 £ 08128408482 E L0400 £ 08 e o8 428 o0 e E e e eeseeaeesetaes | 4eseEseesesassee et aetansersetsesensesseransansensnenes | fossesssssessssansassersensasas 114,325,272 | oo 113,568,861 | ..oovvvercenns 153,063
Bonds - Industrial and Miscell
000000 00 O [US Foods Inc New Term Ln Nt 1 4.084% O.......coovvrvrvrererirrereieeeieieeeseieiesssneinss | cereveseninnns 06/22/2018........ Tax Free EXChange.........cccvvvvvvineinrineinninnins . 22,266,956 | ....oovvrvereieieiienae 22,142,074 | ........ 4FE
000000 00 0 |USFoods Inc Term Ln Nt 1 4.476% 06/27.... s .. | 04/12/2018........ Barclays Capital Inc. 3,280,178 | oo 3,251,726 |........ 4FE
000000 00 0 |Accruent LLC Incremental 1st Lien DD Nit.. . . ..| 04/30/2018........ Tax Free EXChange.........cccvevvvmivnernrneiniiniin 17,367 17,448 |........ 3FE
000000 00 O |MSHC Inc TermLn Nt3 6.500% 07/31/23.........cccmiremirmerierirereeinsiseriesiesessensnnes | ceesseessesenes 06/29/2018........ Tax Free EXchange...........cocevvencveiinirncrienes 15,166 15,507 |........ 3FE
000000 00 0 |MSHC Inc Delayed Draw Term Ln Nt 1 7.5, ..| 06/29/2018........ Tax Free Exchange.........ccocovvirieninccinincens 8,505 8,543 | .o 3 |3FE
000000 00 O |Bakemark Holdings LLC New Term Ln Nt 1 .. | 05/09/2018........ Direct............. 2,093,593 | ..o 2,125475 |....... 3FE
000000 00 0O |SCSG EA Acquisition Co Inc Initial Term SRS ISR 04/03/2018........ Tax Free Exchange.........ccocvvveveenenceceencens 328,924 | oo 330,449 | .o 113 |4FE
000000 00 0 |Command Alkon Inc 1st Lien Term Ln Nt 1 . ..| 06/01/2018........ Tax Free Exchange.. 22,221 22,500 |........ 3FE
000000 00 O [RP Crown Parent TermLn BNt 1 5.085%......ccceurumrrirmreiiiriereieiseineeeeereeseseeenees .| 04/23/2018........ Tax Free Exchange.. . 24,639,376 | ..ooveeeerees 24,588,750 |........ 4FE
000000 00 O |HaiAcquistion Corp Term Ln Nt3 8.363 05/07/2018........ Tax Free Exchange........cccocovvirirninccininnens 21,971 22,500 | .oorerrerieieieen 12 |2FE
000000 00 O |BeyondTrust Software Sol INC TEMM LN Ni........coovririiieiinrieieniseiseeiesseesssisesenens .. | 04/23/2018........ Tax Free EXChange........cccvvvvvveneinnneiinrinninns 21,219 21,683 | o 10 | 3FE
000000 00 O |Implementation Mgmt Assistance Delayed D...... .| 06/15/2018........ Direct............. 1,136,044 | oo 1,150,425 | ........ 1FE
000000 00 O |Implementation Mgmt Assistance Delayed D...... 06/19/2018........ Direct............. 664,075 | ..o 672,481 |........ 1FE
000000 00 O |Wrench Group LLC Delayed Draw Term Ln Nt.... . N ..| 05/01/2018........ Direct............. 47,833 47,833 |....... 2FE
000000 00 O |Berry Plastics Corp Term LN RNt 3 4.0......cooiiiieieicceesee e ..| 06/11/2018........ Tax Free Exchange.........ccocovvirenenceicinnenns 20,510 20,510 | oo 71 | 3FE
000000 00 O |Gehl Foods Inc LLC Term LN Nt2  8.250%.........cverrererrmirneirerrenserenssisisssserssssneens | ceereessesenes 04/30/2018........ Tax Free EXChange........cccvvvvvveneinneinninninns 21,870 22,500 |........ 3FE
000000 00 0 |OTG Management LLC Incremental DD Term L ..| 06/13/2018........ Direct.... 107,216 107,216 |........ 3FE
000000 00 0 |OTG Management LLC Incremental DD Term L . | ..| 05/15/2018........ Direct.... 305,010 . 305,010 |........ 3FE
000000 00 O |OTG Management LLC Incremental DD Term L SO URRSRST IR 05/31/2018........ Tax Free Exchange.........ccoevveveveeneenceceencens 279,574 | oo 310,556 [ ..o 3,430 [3FE...coiireeenn
000000 00 O |OTG Management LLC Incremental DD Term L s ..| 05/09/2018........ Direct.... 262,494 262,494 | ........ 3FE
000000 00 O |Spectra Finance LLC Term LnNt1 6.812 .. | 04/02/2018........ Direct.... 4,278,126 4,365,435 | ........ 2FE
000000 00 0 |Professional Datasolutions Inc Term Ln N...... et er e eresetenenns | e 04/11/2018........ Direct............. ST1,735 | oo 580,442 | ........ 2FE
000000 00 0 |Professional Datasolutions Inc Delayed D s ..| 05/30/2018........ Direct.... 104,227 | oo 105,015 |........ 2FE
000000 00 O |Professional Datasolutions Inc Term Ln N...... .. | 04/11/2018........ Direct.... 57,834 58,715 | ........ 2FE.
000000 00 O |Professional Datasolutions Inc Delayed D JESSTTUOTRRRRTN ..| 06/29/2018........ Direct.... 1,248,912 ..1,258,350 2FE
000000 00 O |Professional Datasolutions Inc Term Ln N...... .. | 04/11/2018. Direct 138,168 . 140,272 . 2FE.
000000 00 0 |Professional Datasolutions Inc Term Ln N...... ..| 04/11/2018........ Direct.... 71,647 72,738 |........ 2FE
000000 00 0 |Worldwide Facilities LLC Delayed Draw Te........ ..| 06/01/2018........ Direct.... 227,174 227174 | ........ 3FE
000000 00 O |Worldwide Facilities LLC Term Ln Nt 1 .. | 05/03/2018. Direct 938,476 . .947,956 3FE
000000 00 O |Ferraro Fine Foods Corp TermLn Nt 1 6 ..| 05/09/2018........ Direct.... 2,323,346 | .o 2,370,761 2FE
000000 00 O [NSM Insurance Group LLC Delayed Draw Ter. . ..| 05/17/2018........ Direct.... 1,754,502 | oo 1,772,224 2FE
000000 00 O |NSM Insurance Group LLC TermLnNt1 6.. s .. | 05/11/2018. Direct . 3,388,136 oorrr.3,457,281 . 2FE
000000 00 O |Ashland Global LLC New Term Ln B Nt 1 .. | 05/29/2018........ Tax Free EXChange........cccvvvenivneinninerinniniins 423,583 | oo 423,583 |........ 3FE
000000 00 O |Ashland Global LLC New Term Ln B Nt 2 . . .. | 06/14/2018........ Tax Free EXChange........c..ooeevveeneererenerncnienns 866,667 | ...vveverereieieeierienins 866,667 |........ 3FE
000000 00 O |Sunshine SubLLC TermLnNt1 6.841% 0 SO .. | 05/25/2018........ Direct............. 3,347,864 | ..o 3,416,188 |........ 2FE
000000 00 O |AxaltaCoating Systems New Term Ln B Nt. 04/17/2018........ Credit Suisse Securities LLC...... 3,737,035 | oo 3,704,499 |........ 3FE
000000 00 0 |Axalta Coating Systems New Term Ln B Nt ..| 04/11/2018........ Tax Free Exchange.........ccocovvirienenieieinnenns . 11,838,804 LLAT773919 L 3FE
000000 00 O |NSM Sub Holdings Corp Term Ln Nt1 6.8...... . - ..| 06/01/2018........ Direct............. 1,804,526 1,824,324 | ........ 3FE
000000 00 0 |Clean Harbors Inc Term LN Nt 1 3.835%......c.cceiiueiiieiereiceieiiiee et enenens | evesssinesenns 04/17/12018........ Tax Free Exchange.........ccocecevivernenceieincens 5,988,232 | ..o 5,990,201 | ........ 2FE
000000 00 O |Pathway Partners Vet Mgmt LLC Delayed Dr.... .. | 04/30/2018........ Direct.... 32,473 32473 | ....... 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC Delayed Dr.... .| 04/09/2018........ Direct.... 41,565 41,565 | ........ 3FE
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000000 00 O |Pathway Partners Vet Mgmt LLC NEW DEIAYE.........cccremrremrrrerierirseesseisersenisnines | ceessersnsinns 06/12/2018........ Direct............. 29,225 29,225 | ........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC Delayed Dr.... .. | 04/13/2018........ Direct.... 207,094 | .o 207,094 |........ 3FE.
000000 00 O |Pathway Partners Vet Mgmt LLC Delayed Dr .. | 05/15/2018. Direct. 8,118 8,118 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC Delayed Dr.... .. | 04/17/2018........ Direct.... 32,473 32,473 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New Delaye.. ..| 06/01/2018........ Direct............. 30,849 30,849 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New Delaye.. .. | 05/25/2018. Tax Free Exchange.. 1,131,431 1,131,431 3FE
000000 00 0 |Pathway Partners Vet Mgmt LLC New Term L. ..| 05/25/2018........ Tax Free Exchange.. 2,837,188 | oo 2,875,614 | ........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New Delaye .| 06/29/2018........ Tax Free Exchange.. 29,225 29,225 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New Term L. .| 06/29/2018........ Tax Free Exchange.. 131,431 | e 1,131,431 | ....... 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New Delaye 06/29/2018........ Direct............. 176,121 | oo 176,121 | ........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New Delaye.. .. | 06/29/2018........ Direct.... 58,691 58,691 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New Delaye.. . .| 06/29/2018........ Direct.... 31,627 31,627 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC Delayed DI..........ccoueeeerereirincenieieireeneeeeinsseeeenees | aeeeeseeneerenns 04/27/2018........ Direct............. 32,473 32473 |....... 3FE
000000 00 O |YumBrands New Term Ln Nt 1 3.751% 03/......cccoevuiuimrinriinireriniincssiscienies .. | 04/03/2018........ Tax Free Exchange. 6,378,103 | ..o 6,402,825 |........ 3FE.
000000 00 O |WR Grace & Co TermLnB1 Nt 1 4.058% O................ .| 04/20/2018........ Goldman Sachs & Company 3,679,605 | ...ovvoeicririeerieenis 3,684,211 | ........ 3FE
000000 00 O |WR Grace & CoTerm Ln B2 Nt 1 4.058% 0.....covvvrmrrrmrimeernreneriensesiseessssissssenins | seessessnsenns 04/20/2018........ Goldman Sachs & COMPANY.........c.oveeereerenerrerienes 6,307,895 | .ooorvrrirenieieerienind 6,315,789 | ........ 3FE
000000 00 O |Crown Americas LLC Term Ln B Nt 1 4.30.......ccccccummiomminmrieririnnierinssiesieneneenns .. | 06/27/2018........ Various 7,011,250 | coooieeieieeiieeis 7,000,000 |........ 3FE
00449%#  AK 1 |Accruent LLC Incremental 1st Lien TL Nt . .| 04/30/2018........ Tax Free Exchange 12,024 12,162 | ..o 4 | 3FE
018522 D* 0 |Allete InC St Nt 4.850% 04/15/21.......couvvriieiineiiieiniieiesissesssssssssesssssseessssssseses | sessesessnsens 05/22/2018........ Stonecastle Securities LLC.........cccovvrvieririernninns 5,197,550 | ..oovvviiiics 5,000,000 | ......... 24,924 |1
01882Y  AA 4 |Alliant Energy Finance SrNt 3.750% 06.. .. | 06/20/2018........ Various 12,801,086 ....12,800,000
023135 AW 6 | Amazon.com Inc SrNt 2.400% 02/22/23. . .| 06/08/2018........ Tax Free Exchange. 10,987,838 ....11,000,000 | .. .
023135  AZ 9 |Amazon.com Inc SrNt 2.800% 08/22/24...........ccooovvrirmrnvrnensiisisrneisssssessssisssenes | cnresessesinnes 06/08/2018........ Tax Free EXChange........cccvvvvvveneinneinninninns 6,983,750 | ..vvurererrieieieierisninnnne 7,000,000 | cooovervrrerirenieieireeerninenen 57,711 | 1FE. s
02376  AA 0 | American Airlines Pass Through PTC S€r 2.........cccouerinrnrenensineineseeeseessssssseseenns | oon ..| 05/22/2018........ Citigroup. 15,000,000 ....15,000,000 | ........ 1Z
02377H  AA 1 | American Airlines Inc EETC Ser 12-2 C .| 05/01/2018........ Deutsche Bank Capital............cccovuerrvenee 14,894,550 ...15,000,000 |........ 3FE.
06051G ~ HC 6 |Bank of America Corp Sr Nt 3.004% 12/2.........occemeemerenereeieriieeseesssisesiessssinees | aeesessssssnes 05/23/2018........ Tax Free EXChange...........oocvuveeeeneevnerncnienns 6,016,959 | ..oovvrecrieieeed 6,036,000 | ..oouveurrrrierieeee i 77,062 [1FE..ciiririiiinne
07274N  AE 3 |Bayer US Finance Il LLC SrNt 3.875% 1.... .. | 06/18/2018........ JP Morgan Securities LLC 17,941,320 | oo 18,000,000 |........ 2FE
150190  AB 2 | Cedar Fair/Can/Magnum/MI Sr Nt 5.375%.. .| 06/27/2018........ Tax Free EXChange........cccvvuevvveneinnneiiniinninns 997,612 | oo 1,000,000 | oo 10,750 [3FE ..o
212015  AS 0 |Continental Resources INC St Nt 4.375%.......ccoeiuericrereicieeeeeeereeeeeeeeeeseienenes | eveierenenns 05/25/2018........ Tax Free Exchange.........cccocevvirieninceininnins 3,306,943 | ..o 3,400,000 | coooevereiieeeee e 69,003 | 2FE......cccoveiiies
29278N  AF 0 | Energy Transfer Partners SrINt Ser 10Y......c.cccvernrernineesseessssseesnnnns .. | 06/05/2018........ MUFG Securities Inc. 2,495,475 | ..o 2,500,000 |........ 2FE
36874V AK 4 | Generac Power Systems InC Replacement Te.........ouvvrereerenerrineeneenenreeineneeisneeeenas ..| 06/15/2018........ JP Morgan Securities LLC 4,000,000 | .oovoeerereeeseens 4,000,000 |........ 3FE
446413 AL 0 |Huntington Ingalls Industries Sr Nt 3 .. | 06/14/2018........ Tax Free Exchange. 10,041,690 10,000,000 | covovervrrrirniereeeerernieens 12,578 [2FE.....ooeivcirerrnnns
44969C  BF 6 | Quintiles IMS New Term Ln BNt 1 4.308 .. | 04/27/2018. Goldman Sachs & Company. 106,671 .105,615 3FE
45320  AB 4 |Implementation Mgmt Assistance Delayed D...... ..| 06/29/2018........ Tax Free Exchange 1,799,032 ..1,821,695 1FE
46361T  AG 7 |Irvine Core Office Tr CMBS Ser 2013-IRV. .. | 06/26/2018........ Wells Fargo Securities LLC.. 1,472,344 ..1,500,000 TFM.e
465685 AP 0 |ITC Holdings Corp Sr Nt 3.350% 11/15/2 . e .. | 06/22/2018. Tax Free Exchange.. 7,740,725 ..7,750,000 2FE
55336V  AG 5 [MPLXLP SrNt 4.875% 12/01/24........coiviiiiiniiiininessrseiessiesesissiessissesensennes .. | 05/22/2018........ Barclays Capital Inc. 1,033,730 ..1,000,000 2FE
60367  AA 9 [ Ministry Brands LLC Delayed Draw TL Nt 1 .| 06/29/2018........ Tax Free Exchange 537,216 | v 537,216 3FE
64828C  AA 7 |New Residential Mtg Ln Tr RMBS Ser 2018- .. | 04/30/2018. Wells Fargo Securities LLC.. 6,336,917 oorrn.8,176,471 1FE...
64828M  AA 5 |New Residential Mtg Ln Tr RMBS Ser 2017- .. | 04/117/2018........ Morgan Stanley & Co LLC. 6,592,291 | oooiiieie 6,501,875 1FM...
655044 AP 0 |Noble Energy Inc SrNt 3.850% 01/15/28....... .. | 05/21/2018........ JP Morgan Securities LLC 4,827,420 ..5,000,000 2FE.
70325E  AC 4 |Pathway Partners Vet Mgmt LLC Delayed Dr, .| 04/30/2018........ Tax Free Exchange.........cccccovviivicninciiciniinninns 281,132 . 281,132 |........ 3FE
75973F  AA 9 |Renew Financial LBASS Ser 2018-1 Cl A........ccviveiuerimirierinseieeississsinessessssensnee | seosessnenienes 06/12/2018........ Barclays Capital Inc. 5,248,010 | oooouverrerreeieniceienians 5,250,000 |........ 1FE
88031R  AA 6 | Tenaska Alabama Il Partners LP Sr Sec Nt .. | 06/28/2018........ Seaport Global Securities LLC 2,138,657 | cooocreeieeieeerieeis 2,029,568 | ... 691 |2FE
915328 AU 2 |Upland Ltd CLO Ser 2016-1A CI A1AR 3.3 .| 04/25/2018........ Citigroup. 11,000,000 | coooorvieerceieeieei 11,000,000 |........ 1FE
928432 A@ 2 |Visual Edge Technology INC Delayed Draw...........cccoceererierereeeuneenenseneseeseeensesssesssenes | sereeseeseerenns 04/02/2018........ Direct............. 336,678 | oo 340,079 |........ 3FE
92939G  AA 5 | WFLD Mortgage Tr CMBS Ser 2014-MONT Cl A.......coovviirniirinieinensierssieeensneies | sveeeninsnnes 06/29/2018........ Goldman Sachs & COmMpany...........coeeeveneveernrenenns 5,987,813 | oo 6,000,000 | .oovvrreereieeee e 1,293 | 1FM..cvviieceiee
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95001N AW 8 | Wells Fargo Comm Mtg Tr CMBS Ser 2018-CA4..........covvuerveiireieerinrierniiseesienenins | seererssinnenes 06/28/2018........ Wells Fargo Securities LLC..........cocoevnrrernireinrirerieincenes 5,149,730 | oo 5,000,000 | ooovorerirerieieienereiseeenis 9,216 [1FE ...
000000 00 O |BurgerKing Term Ln B3Nt 1 4.730% 02/ 06/01/2018........ JP Morgan Securities LLC 179,857 | oo 1,176,915 | ...... 4FE
000000 00 O |BurgerKing Term Ln B3Nt 1 4.730% 02/ 06/29/2018. Tax Free Exchange.. 2,266,825 ..2,264,902 |...... AFE,
000000 00 O |BurgerKing Term LnB3Nt2 4.751% 02/ 06/01/2018........ JP Morgan Securities LLC 1,827,643 | oo 1,823,085 |...... 4FE
000000 00 O |RegentPurchaser Inv (RGL) New Term Ln N... 06/29/2018........ Interest Capitalization............. 106,132 106,132 |...... 6*
000000 00 O |Open TextCorp Term LnNt1 3.852% 05/.. A 06/08/2018. Barclays Capital Inc 500,000 .500,000
134808  AC 8 |Canacol Energy Ltd SrNt 7.250% 05/03/.........cccmmiemmieeiinriiiinrinrissiiesisssiesienens A 04/26/2018........ Direct........... 2,170,000 | ..o 2,170,000
136385  AX 9 | Canadian Natural Resources SrINt 3.850..........cccreererrireeeineneneenerneeeeeseeseeeeeeenees A 06/13/2018........ Barclays Capital Inc. 1,218,828 ..1,250,000
35905B  AA 5 |Frontera Energy Corp SrNt 9.700% 06/2 A 06/20/2018........ Direct........... 1,087,262 ..1,100,000
448055  AK 9 |Husky Energy Inc Sr Nt 4.000% 04/15/24...........ccovvvvreronrnenn A 06/27/2018........ Cantor Fitzgerald & Co 5,684,761 | ..ocooveveeeeeees ,675,000
67077M  AA 6 |Nutrien Ltd Sr Nt 6.500% 05/15/19.. A 04/10/2018........ Tax Free Exchange.. 1,029,349 1,000,000
67077M  AH 1 |Nutrien Ltd Sr Nt 6.750% 01/15/19.. A 04/10/2018........ Tax Free Exchange.. 11,207,120 ...11,175,000
67077M  AJ 7 |Nutrien Ltd Sr Nt 3.150% 10/01/22........ccvvvvvrveirererrcrerireinns A 04/10/2018........ Tax Free Exchange.........cccocvevvvvceerrerernnines 9,678,289 | ... 9,900,000
000000 00 O |CiaLatino Americana SrNt 9.500% 07/2 . . D.... 06/06/2018........ Direct.... 127,588 150,000
000000 00 O |Capex SASrNt 6.875% 05/15/24.........ccovviiernieiniieeees s D... 05/09/2018........ Direct........... 581,334 . 584,000
000000 00 O |Unifin Financiera SAB de CV Sr Nt 7.37 D 06/05/2018........ Direct........... 188,000 | .ooovvrvererereriieeieniereiae 200,000
02034#  AA 0 |MISYS (Almonde Inc) Term Ln Nt 1 5.833 D... 06/07/2018........ Morgan Stanley & Co LLC. 1,999,962 | oo 1,994,975
05565Q  DF 2 |BP Capital Markets PLC SrNt 3.017% 01 D... 06/27/2018........ Wells Fargo Securities LLC..........cocoeinrrernirreinrrerieineinas 2,365,975 | ..o 2,500,000
05959L  AG 8 |Banco do Brasil (Cayman) St Nt 4.875%........ccccuvvuerimiiieriniiniieiinsiiesienissisniins DI 04/12/2018........ Direct........... 475,000 | oo 475,000
445640  AB 1 |Hunt Oil Co of Peru Sr Nt 6.375% 06/01.........cccovvvrrnriereiirirernienines D... 05/24/2018........ Direct.... 332,437 335,000
48667Q AS 4 |KazMunayGas National Co SrNt 6.375% 1 D... 04/17/2018........ Direct.... 321,766
53227Q  AA 6 |Light Servicos Energia SrNt 7.250% 05........ccovvrereremernririneieiessssiesssnessssnssesnnss DI 04/25/2018........ Direct........... 348,198
83006L  AB 9 |Sixsigma Networks Mexico Sr Nt 7.500%.. D... 04/26/2018........ Direct.... 985,000
893870  AX 3 |Transport de Gas del SUr SrNt 6.750%...........ccueurvvumiviirireriririniisniseiisesiesessssinniens D... 04/26/2018........ Direct........... 463,721
G6764@ AA 2 | Omega Leasing No. 12 Sr Sec Nt (Rolls Ro. Do 04/25/2018........ Bank of America BISD Dealer..................... 13,900,000
P57908  AF 5 |Mexichem SAB DE CV SrNt 5.875% 09/17/. 06/11/2018........ Direct.... 425,125
P6460M  AJ 3 | Mastellone Hermanos SA Sr Nt 12.625% 07. 05/02/2018........ Direct.... 1,486,906 ..1,375,000 56,604 |4FE
3899999. Total - BoNds - INAUSEHA ANA MISCEIIANEOUS..............c.cveveiviieiieieiteiiicteteeete ettt etetetee eetattetetetetesesaeaesessetetesesseeeseesesetesesassesassesesessssesesaesesetessssesasassesesessesetenseseeesessesesassesesessssetetassesesessesetesassssessnsnsetesasnes | eaetessssesesassssesessssetesassssesasssesesasnssesans | steterssesessesesesssesassseses 361,078,174 | .oooveeeee 361,349,481 | .................. 893,987 XXX
8399997. Total - Bonds - Part 3....... ..475,403,446 .474,918,342 ..1,047,050
8399999.  Total - BONAS........vviviiiiiieiiiscisni e enes .475,403 446 474,918,342 ..1,047,050
Preferred Stocks - Industrial and Miscell;
40052V AF 1 | Grupo Bimbo SAB De CV Sub Pfrd 5.950% | 04/12/2018........ Direct.... ..275,000.000 275,000
8499999. Total - Preferred Stocks - INAUSEIAl @NA MISCEIANEOUS...............c..c.cvieiuiieiiteeicicteeieeeteccteiet eettetetee et et ettt et et et et et e et eteseetetebesastetessesetesesasteses et etessnsetesessesesessssetesssesesessnsetesssetesensetebesnssesesnsetebesnssesannsetesananaes | atesisaes 275,000 XXX 0
8999997. Total - Preferred StoCkS - Part 3............cccevuvvivreviiisieeisvsesesesessessessssesssessaenian 275,000 XXX 0
8999999. Total - Preferred Stocks......... 275,000 XXX 0
Common Stocks - Industrial and Miscell
69120# 10 6 | Owl Rock Capital Corp Com................... .. | 06/27/2018........ DIFBCE. .. | et 68,461.450 | ..ooovvvriees 1,061,152 XXX | L
69562K 50 6 |Pain Therapeutics Inc Com . | 06/28/2018. Tax Free EXChaNGE........c.crueieriurieieecee et | oenes 584.000 29,535 XX | |
000000 00 0 |Banro Corporation COM.......c.ccoevrrreans A 05/23/2018........ TaXable EXCRANGE. ......cvviiiriiiiiiisissiesii et sssssssssnssnses | ssssssssssissssessssssesias 177,745.000 | oo, 1,175,774 XXX . |
9099999. Total - Common Stocks - INAUSEHIAl ANA MISCEIIANEOUS..............c.cocuiveiiieieiiecteiecctctete e etiiiets eetteteteset et et stet et s setebeseeaesesesesebesaeseseesesesessseesesaeseeet et s seses s seees s sssesessssee et s sesebesssesessnsesebasassesessssesesasessesansnsesesannsaes  atesisaes 2,266,461 XXX 0 XXX
Common Stocks - Mutual Funds
63867N 21 6 | Nationwide Dest 2055-C (SEEA)..........couuirririrerniiiiesieieiseieississie s | sveerssinnenes 06/12/2018........ DIFBCE. ..t | enteree e 4.000 57 XXX | |
63867N 50 5 | Nationwide Dest 2010-INS SVC (S€ed).......c..ovurevrrvrreirinircineirersineines .. | 06/12/2018........ Direct.... 11.290 95 XX | L
63867R 61 3 |Nationwide Fd-R (Seed) .| 06/08/2018........ DIFECE .ottt st | entesben e 0.130 3 xXx ] |
63868C 77 1 |Nationwide Ziegler WI TXEX Fd Inst (S€€......c.oviiiiiiiiiiiiiiisisniscsissisnsnisenssninens | sveersssissenes 06/29/2018........ DIFECE. et | entenrens e 8.070 77 XXX e L
9299999. Total - COMMON SOCKS = IMULUBI FUNGS. ...tttk 488 eeE 188 E 8188048841840 8 L8808 E 184410448 E L8Rttt anbanire 232 XXX 0 S S
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Statement for June 30, 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)
9799997. Total - Common Stocks - Part 3 2,266,693 XXX 0 XXX..
9799999. Total - Common Stocks 2,266,693 XXX
9899999. Total - Preferred and Common Stocks... 2,541,693 XXX
9999999. Total - BONds, Preferred aNd COMMON SIOCKS. .........c.ivueireieiieiieieirite ettt ettt esietse etsetsesssessessetessessesssesesesses e e aeseese s s et essesse s et eesesse e s eesee s e e e s en s e s se s e s easee s e s e b eeseese b s et e s e s s e b et esse b s s et essess et st ensebaesntans | ebsetasssssassessesassessesesessessessesansensesansns | sessessssssssssassessesssnsesed 477,945,139 XXX
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.




Statement for June 30, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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

SCHEDULE D - PART 4

6030

1 2 4 5 6 8 9 Change in Book/Adjusted Carrying Value 16 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Stock Stated NAIC
i Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at (Loss) on Received Maturity or Market

CUSIP Identification Description n Date Name of Purchaser Shares of Stock Par Value Actual Cost (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date Disposal | During Year Date Indicator (a)
Bonds - U.S. Government

36179S  T7 2 | GNMA Pool MA4174 5.000% 11/20/24..... .. | 06/01/2018. | PAYdOWN. ........ccnvverrremrinerierieeins | ceeernerinneinenseninees | evvnrnneee 1,253 | i 1,253 | oo 1,297 | oo 1,292 | i (39) (39) 1,253 [ coeeerieriens [ oveineriissinens | e (U1 I 26 | 11/20/2024. | 1...covvvnnnen.

36202C 4P 5 | GNMA Pool #2630 6.500% 08/20/28........ ..| 06/01/2018. | Paydown 391 AT | 06 | (15) (15) 391 | v [ | s 0 | e 11 1 08/20/2028. | 1.......co0eon..

GNMA REMIC Ser 2010-164 Cl BD
38377N N7 5 [3.500% 0 . [ 06/01/2018. [ PAYAOWN.........coouvirrirricirinrineins | eevreerieeiseiienninnnes | ceeen. 983,483 | Lo, 983,483 | ......... 970,925 | oo 979,751 | i | e 3,732 3,732 | oo | e 983,483 | ..o | e | e 0. 14,410 | 09/20/2037. | 1...cvvverenne
GNMA REMIC Ser 2011-34 CI PB
383770 PV 4 [4.000% 08 .| 06/01/2018. | Paydown 562,326 | .......... 543,094 | ..o B57,763 | oo | e 4,563 4563 | oo | i 562,326 | oo | cerrneereninnins | e 0| e 9,295 | 08/20/2039. | 1...concvvnnens
455780 AG 1 |Indonesia (Republic of) AID SrNt 8.90..... |.. | 06/01/2018. | Redemption ~ 100.0000 50,000 54,500 | .oveiereerrn51,229 | [ v (1,229) ({77722 | RN IR 50,000 | coovvreererreerns [ ervernnrieien | e (1 I 2,225 | 06/01/2021. [ 1...cvvvvinrne
491798 AA 2 |Kenya (Republic of) AID SrNt 10.000% 1. |.. | 04/15/2018. | Redemption ~ 100.0000...........cccee | vorerreernvrerrerimenrenes | vrreennn.58,824 | e 58,824 | ....cccon. 64,265 | ...occrerrei59,306 | ivoniirine (483) (C2) 1 TN ISR 58,824 | ...ovveeveins [ e [ e 0 | e 2,941 | 10/15/2018. | 1..ecevnernnens
Vendee Mtg Tr RMBS REMIC Ser 1994-2

911760 EJ 1 |3ZB . [ 06/01/2018. [ PaYdOWN.........cooviecrirrercerinriniins | ceriverirerersceiennnnenes | ceernennn 123,826 | v, 123,826 | ..covonee 121,109 | 122,601 | oo | s 1,225 1,225 | oo | e 123,826 | oo | o [ e 0 | e 3,204 | 06/15/2024. | 1.....ccvvnnvn
Vendee Mtg Tr RMBS REMIC Ser 1995-3

911760 GT 7 |1Z .| 06/01/2018. | Paydown 92,410 94,982 | .oviirerrnnn93,373 | oo (964) (964) | ovoovverieries | e 92,410 | oo [ e [ e 0| e 2,940 | 09/15/2025. | 1....covvvrevn
Vendee Mtg Tr RMBS REMIC Ser 1996-2

911760 HH 2 |1Z . [ 06/01/2018. [ Paydown............ccocvevierinriinicniins | eevverirerisniennicsnns | e 100,325 | i, 100,325 | ..ccovvnee 99,826 | ..cooererrnn99,930 | oo 395 395 | s | s 100,325 | oo v | e 0| e 2,790 | 06/15/2026. | 1......cccvnee.
Vendee Mtg Tr RMBS REMIC Ser 1998-2

911760 LQ 7 |Cl1 . [ 06/01/2018. [ PAYAOWN........cvvnvivcrirririeiisrineiins | cevieriseisnnsiineinenes | oeeeennn 88,994 | L. 48,994 | ........... 51,443 | i 50,133 | s [ i (1,139) (1,139) [ oo | e 48,994 | ..o e | e 0| e 1,404 | 06/15/2028. [ 1........ccc...c.

912828 UX 6 |U S Treasury 04/15/2018 TIPS 0.125% 04 .. | 04/15/2018. | Maturity...........ccovevnviennrvenrnninns | vovsrinniinnicnnirennns | 2..36,534,360 | ... 34,000,000 | .....35,678,345 | ........36,326,742 | ..... (864,323)| ........ (45,259) | ..vvovvririririne e (909,582) 35,417,160 |...cocooienenen | 1,117,200 |..... 1,117,200 | ....... 22,834 | 04/15/2018. | 1....cvvvvnevees
0599999. Total - Bonds - U.S. GOVEMMENL. ... eessssssssssssssnssssssssnsssessssssssssssssssnsssssesssssssssssssssessnsees | 10038996, 192 | soves 36,021,832 | .....37,680,197 | ........38,342,526 | ..... (864,323)| ........ [CEPAK) ] - 0 i (903,536) | ..coovverrenna 37,438,992 |...occcee0 | 1,117,200 |..... 1,117,200 | ....... 62,080 XXX XXX
Bonds - All Other Government

040114 GW 4 |Argentina (Republic of) SrNt 6.875% O.... 04/27/2018. | Direct 525,000 | .......... 562,581 (2,909) (2,909) [ .oovvvereerirenes | verreerrennn583,564 | i [ (1,789) | e (1,789) | e 18,949 | 04/22/2021.

040114 HK 9 |Argentina (Republic of) SrNt 5.625% O.... 04/27/2018. | Direct .1,229,000 .1,284,800 (4,076) (3,310) [ ooevrererienes | crreereenn 1,279,528 | oo | 100..(38,238) | .......(38,238) | ....... 52,809 | 01/26/2022.

G1981@ AA 0 |Cayman Islands (Govt of) Gtd SrNt 4.8... 06/01/2018. | Redemption  100.0000..........ccoov. [ ovsrrsrrinnrinniiiniires | 000000 186,726 | covevaes 186,726 | ..........186,726 0 L186,726 [ [ |0 [ s 4,528 | 03/01/2019.

1099999. Total - Bonds - All Other GOVEMMENL. ........vuuiireriisriiemissiinnins sresensssesssesssssssssssensssssssssssssssssssssesssssssssssssssssseessnsees | soonees 97,791 [ eivenns 1,940,726 | ....... 2,034,107 | ...........2,026,036 | ...cccoonnee 766 | .o (6,985) | .ovvrerernnns 0 (6,219) 2,019,818 | ..ccoooenn0 | ......(40,027) | ........(40,027) | ....... 76,286 XXX

Bonds - U.S. States, Territories and P ions

34153P JB 5 |Florida St Bd Ed GO Pub Cap Outlay Ser B|.. | 06/01/2018. | Redemption ~ 101.0000..........ccccee | vevererrrvrrverrerrenes | w0 1,434,200 | ... 1,420,000 | ....... 1,471,088 | ... 1,436,032 | oo | e (1,832) (1,832) [ oo | v 1,434,200 [ ..o v | e 0. 35,500 | 06/01/2023.
Minnesota St GO Pub & Recr Fac Imp Ser

604129 HK 5 |A .| 06/01/2018. | Redemption ~ 100.0000 9,397,714 \ ..(32,177) 9,000,000 | ..oovvreverrir [ e [ e | 225,000 | 06/01/2020.

837100 3X 4 |South Carolina St GO Ref-St Hwy-Ser A.... | .. | 06/01/2018. | MAtUNItY........ccoovvrerrerereeirnerasiiinnns | crvneineriieniiseirsenns | 2002:3,000,000 | .......3,000,000 | ....... 3,173,705 X (27,761) 3,000,000 | .oouevenereerenn | ceererierrenins | eeneriieriinnnnd0 | s 75,000 | 06/01/2018.

83710D X6 0 |South Carolina St GO Economic Dev-Ser A|.. | 04/01/2018. | MatUrity..........ccocvvererrvnririrnirerinninne | eorerrvnesvirenserisninnes | 24,000,000 | .......4,000,000 | ....... 4,341,381 X (23,946) [ ..o | i 4,000,000 | ..oorvreriinins [ v [ e | s 100,000 | 04/01/2018.

880541 MQ 7 |Tennessee St GO Ser C 5.000% 05/01/23] .. | 05/01/2018. | Redemption  100.0000, X 16,849) 3,000,000 75,000 | 05/01/2023.

880541 MR 5 |Tennessee St GO Ser C 5.000% 05/01/24] .. | 05/01/2018. | Redemption  100.0000, , ..(16,828) 3,145,000 | ..o | e | e | 78,625 | 05/01/2024.

97705L  SJ 7 |Wisconsin St GO Ser A 5.000% 05/01/20. ] .. | 05/01/2018. | Redemption  100.0000, , ..(16,912) 5,150,000 | ...covrivrrinnnns | cerrmrrnennnnis | cvvvnnrinnnnnnens0 128,750 | 05/01/2020.

1799999. Total - Bonds - U.S. States, Territories & Possessions... 8,715,000 0,359,338 .(136,305) 28,729,200 |....cccccceee0 | oo 0 | e l0 | 717,875 XXX
Bonds - U.S. Political Subdivisions of States
Memphis TN GO Ref Gen Impt  5.000%

586145 UD 4 |04/0 .| 04/01/2018. | Redemption  100.0000.........ccccocee | covernrinriennicsniinenss | 206,375,000 | ... 6,375,000 | ....... 6,753,101 | ..........6,386,421 | ..ccocovivvinan | e (11,421 [ oo [ (11,421) 6,375,000 | ..o [ e | e 0 ... 159,375 | 04/01/2023. | 1FE............
2499999. Total - Bonds - U.S. Political Subdivisions of States........ccuiins v | oeeen0,379,000 | 1oviicd 6,375,000 | ....... 6,753,101 | ..........6,386,421 | ....occconnnnnad 0] (11,421 [ oo, 0 [ (11,421) 6,375,000 | .o |0 [ 0 ... 159,375 XXX XXX
Bonds - U.S. Special Revenue and Special A t

FHLMC Gold PC Pool #D62830 7.000%

3128F2 EB 7 |08/1 .| 06/01/2018. | Paydown 341 332 | 335 | e 6 6 341 | e e e (U1 I 10 | 08/15/2025. | 1....ccovvvvnee
FHLMC Gold PC Pool #D62882 7.000%

3128F2 FX 8 |08/1 .| 06/01/2018. | PaYdOWN.........coovererirerireernrriniins | eevrerirenineessniennnns | vevnernnens 1,095 | s 1,005 | oo 1,066 | oo 1,077 | s | s 18 18 1,095 | oo | rveererieninens | e (U 32 | 08/15/2025. | 1...covvrnnvns




Statement for June 30, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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

1’6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 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 | in B./A.C.V. Change in | 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./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
3128NE A5 9 |FHLMC Pool #1A0028 4.152% 10/25/35.. | .. | 06/01/2018. | Paydown 4,601 | v 4,601 | v 4,644 | .o 4,640 | ..o (39) (39) 4,801 | oo [ | e (U I 77 110/25/2035. | 1....covvveneve
FHLMC REMIC Ser 113-C  8.500%
312903 HR 1 |05/15/21 .. | 06/15/2018. | Paydown 6,844 | .....cco.... 6,844 | ....cceooue. 6,933 | oo 6,836 | ..ovirreriiinnn . 8 8 8,844 | ..ovooveeeeeee | v | v (V1 I 242 105/15/2021. [ 1..vvvrvernnns
FHLMC REMIC Ser 1085 CI G 8.500%
312905 E4 0 |05/15 .| 06/01/2018. | Paydown 1,843 | oo 1,843 | oo 1,832 | o 1,835 | e . 8 8 1,843 | oo [ oreineiieninens | e (11 IO 64 | 05/15/2021. | 1..ceocernnens
FHLMC REMIC Ser 1077-E  9.000%
312905 YJ 5 |05/15/21 .| 06/01/2018. | Paydown 3717 | s 3717 | e, 3,922 | s 3,791 | oo (74) (74) KA A IR IUTRRRRORN ISP 0 | e 139 | 05/15/2021. | 1...cvvvrerne
FHLMC REMIC Ser 1116-XA 8.400%
312906 E5 5 |08/15/2 .| 06/01/2018. | Paydown 2,219 | s 2,219 | s 2,135 | oo 2,198 | oo [ s 21 21 2,219 | oo | e | s (U I 75 | 08/15/2021. | 1..ucevrcvrnnens
FHLMC REMIC Ser 1437-HD  7.000%
312913 ZE 9 [12/15/2 .| 06/01/2018. | Paydown 6,105 | ..ovvvvreen 6,105 | ..ovvvvreen 6,262 | oo 6,164 | ...oovvvreverene (59) (59) 8,105 | oo | cevrerrreenienins | e (VI IO 184 | 12/15/2022. | 1....coovvvrne
FHLMC REMIC Ser 1504 Z 7.000%
312915 UF 6 |05/15/23 .| 06/01/2018. | Paydown 38,639 38,639 39,746 | oo 39,061 | oo (421) (421) | ceverreniieiies | s 38,639 | v [ e [ e (1 I 1,158 | 05/15/2023. [ 1.....ovvernnee
FHLMC Gold PC Pool #C00418 7.000%
31292G PB 6 |08/1 .| 06/01/2018. | Paydown 162 162 B | e | oo 182 e | e | eveerrieneieenns0 | e, 5 [08/15/2025. [ 1....ovvvvrnnes
3132GK  ZN 9 |FHLMC Pool #Q04649 3.500% 11/15/41. |.. | 06/01/2018. | Paydown vt | e 972,524 | ......... 972,524 1(36,286) | ..o | e 972,524 | s | e [0 | 14,283 | 11/15/2041.
3132GL XT 6 |FGLMC Pool #Q05490 3.500% 01/15/42. |.. | 06/01/2018. | Paydown e | e 452,508 | .......... 452,508 | ......... ...(16,607) . 452508 [ | e | e 0 | 7,462 | 01/15/2042.
3132GR  AS 0 |FGLMC Pool #Q06017 3.500% 02/15/42. | .. | 06/01/2018. | Paydown s | s 750,295 | ......... 750,295 | ......... 779,783 | oo 777,929 (27,634) | ..veovervei | e 750,295 | ...oonvvrreriines | cervrverireninnins | eevverirneiienn0 [ s 11,720 | 02/15/2042.
3132GR ZW 4 |FGLMC Pool #Q06757 3.500% 03/15/42. | .. | 06/01/2018. | Paydown JESTURTUIN R 137,518 | covevenee 137,518 ...141,734 ....141,573 (4,055) WAB7518 [ e [ | 0 [ 2,005 | 03/15/2042.
3132GT GV 3 |FHLMC Pool #Q08012 3.500% 04/15/42. | .. | 06/01/2018. | Paydown et | s 631,865 | .......... 631,865 | ..........656,602 | ..............655,033 (23,168) [ ..o | crrrerieereedB31,865 [ o v | 0 [ 9,043 | 04/15/2042. | 1.
3132GT JE 8 |FHLMC Pool #Q08061 3.500% 05/15/42. | .. | 06/01/2018. | Paydown 4766 | ..o 4766 | ..o 4793 | e (28) [ oo | e T8 [ e [ v | cevrreeieneenn0 i 28 | 05/15/2042. | 1...ccovvrnnens
FHLMC Gold PC Pool #C80131 6.000%
313356 EC 5 |03/ .| 06/01/2018. | Paydown 1,840 | oo 1,840 | oo 1797 | i 1,814 | oo | e 25 25 1,840 [ oo [ | e (V0 I 46 [03/15/2024. [ 1........cocoouu.
FHLMC REMIC Ser 1628-KZ 6.250%
313373 KF 4 |12/15/2 .. | 06/01/2018. | Paydown JRTSTSRR IS 14,388 | ............ 14,388 | ..o 15,116 | covvevvrvrirs 14,625 | .o, (236) (P15) ) SRR IS 14,388 | oo [ v | e (V1 I 378 |12/15/2023. [ 1.
FHLMC REMIC Ser 1674-Z 6.750%
313373 Q2 7 |02/15/24 .| 06/01/2018. | Paydown ..19,554 ..19,554 ..20,231 .19,813 (258) (258) ....19,554 02/15/2024. | 1.
FHLMC REMIC Ser 1683 Z 6.500%
3133T3 X8 6 |02/15/24 .| 06/01/2018. | Paydown FEOTURTRTRI Y 41,968 | ............ 41,968 | ............ 42,231 | s 41,991 | s (23) (VX)) SIS IO A1,968 | ..o [ e | e 0 | e 1,115 [ 02/15/2024. [ 1........ccc0..c.
FHLMC REMIC Ser 1837-Z 6.500%
313376 M4 0 |04/15/26 .| 06/01/2018. | Paydown OISR N 13,162 | oo 13,162 | oo 13,569 | oo 13,341 | s (179) (L)) T IS 13,182 | v | vevverineenenins | eeveeerenineens (V1 I 364 | 04/15/2026. | 1........coceonee
FHLMC REMIC Ser 1967-BA 7.000%
3133TA CQ 3 |06/17/2 .| 06/01/2018. | Paydown 3,704 | .o, 3,704 | .o 3,823 | s 3,745 | oo (41) (41) 3704 | oo | e | e (VI IO 108 | 06/17/2027. | 1....cvvvevvrne
FHLMC Structured Ser 2008 M 7.000%
3133TC 6P 8 |11/ .| 06/01/2018. | Paydown JEVTURTRTORUIORPOOR RN 43,638 | ... 43,638 | ... 45,310 | .oovrocrirs 44528 | ...ooovvrriris (890) (890) | cvvvevrvverierir [ e 43,638 | ..o [ e | e 0| e 1,329 [ 11/20/2027. [ 1....cvvvrenes
FHLMC REMIC Ser 2120 CIPC 6.000%
3133TH RV 1 |01/ .| 06/01/2018. | Paydown 88,221 | ..........88,221 | ............87,959 221 221 01/15/2019.
31342A P4 5 |FHLMC Pool #780443 3.652% 03/25/33.. | .. | 06/01/2018. | Paydown 30,533 30,533 30,502 240 240 03/25/2033.
FHLMC Gold PC Pool #D49973 6.000%
31356B  CJ 7 |03/ .| 06/01/2018. | Paydown 1,569 | oo 1,569 | oo 1,405 | oo TATE | oo | e 93 93 1,569 [ oo [ v | e [V I 39 | 03/15/2024. | 1....cvvvvnecn
FNMA REMIC Ser 1990-64Z 10.000%
31358E MW 9 |06/25/2 .| 06/01/2018. | Paydown 5,140 (147) (147) 5,140 06/25/2020. | 1.
FNMA REMIC Ser 1990-72B  9.000%
31358E RK 0 |07/25/2 ..| 06/01/2018. | Paydown 7,037 | v, 7,037 | v, 6,871 | cooveieinnd 6,972 | oo | s 65 65 7,037 | oo | eeveereeeninneis | e (V1 IO 238 | 07/25/2020. | 1......coovvvenee




Statement for June 30, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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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
11 12 13 14 15
F Current Bond
0 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 | in B./A.C.V. Change in | 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./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
FNMA REMIC Ser 1990-83A 9.250%
31358E XG 2 |07/25/2 .| 06/01/2018. | Paydown 3,293 | oo 3,293 | oo 3,283 | oo 3274 | oo | s 19 19 3,293 | i | e | e (11 IR 127 | 07/25/2020. | 1....coovvvnnee
FNMA REMIC Ser 1991-39J 9.000%
31358G PP 6 |05/25/2 .| 06/01/2018. | Paydown 1,356 | oo 1,356 | oo 1,460 | oo 1,379 | (23) (23) 1,356 [ cooeeeereeriens | oveenerienninees | veeveennnnend (U1 I 51 105/25/2021. | 1..ceorcvrnnens
FNMA REMIC Ser 1991-56G  8.600%
31358G X4 4 |06/25/2 .| 06/01/2018. | Paydown 1,055 | oo 1,055 | oo 1,036 | v 1,046 | ..ooovoricine . 9 9 1,055 [ oo [ | e 0 | i 38 | 06/25/2021. | 1...coocverecs
FNMA REMIC Ser 1991-73A  8.000%
31358H GT 6 |07/25/2 .| 06/01/2018. | Paydown 648 648 623 | oo 640 | ..o . 8 8 BA8 | ..o [ e | e 0 | e 211 07/25/2021. | 1.
FNMA REMIC Ser 1991-92Z 8.500%
31358H XU 4 |07/25/2 .| 06/01/2018. | Paydown 4941 | 4941 | 5,148 | oo 4,975 | (33) (33) 4941 | s [ | (V1 IO 173 | 07/25/2021. | 1..cvvvnrennns
FNMA REMIC Ser 1992-71X 8.250%
31358M P4 0 |05/25/2 .| 06/01/2018. | Paydown 9,800 | coovvrrnnen. 9,800 | .ovrernees 10,195 | v 9,879 | oo (80) (80) 9,800 | ..vvurerrereens | e | e 0 | oo 295 |05/25/2022. [ 1.....coovvvenee
FNMA REMIC Ser 1992-49 CIL 7.000%
31358M Wz 3 |04/ .| 06/01/2018. | Paydown 4,625 | ..o 4,625 | ..o 4546 | oo 4567 | oo | e 58 58 4625 | oo [ e | e (1 I 133 | 04/25/2022. | 1....coovvvnne
FNMA REMIC Ser 1992-124 PZ 7.000%
31358N 5B 4 [07/2 .| 06/01/2018. | Paydown 7,855 (60) (60) 7,855 07/25/2022. | 1.
FNMA REMIC Ser 1993-115G  5.500%
31359B DN 4 |07/25/ .| 06/01/2018. | Paydown 1,449 | v 1,449 | o 1427 | v 1,436 | oo | e 12 12 1449 | oo [ | v (V0 I 33 | 07/25/2023. | 1...covvvenevs
FNMA REMIC Ser 1993-119GA 6.500%
31359B ZK 6 |07/25 .. | 06/01/2018. | Paydown [RTSTORR IS 17,05 | oo 17,105 | v 16,881 | cooovvrirns 16,995 | .ovvvvereiinins | v 111 T TN I 17,405 | oo v | e (VI I 467 | 07/25/2023. | 1...cvvervvens
FNMA REMIC Ser 1997-63 ZA  6.500%
31359Q LQ 5 |09/18 .| 06/01/2018. | Paydown FSOTURTRTRI Y 49,682 | ............ 49,682 | ............ 48,704 | oo 49,094 | ..o . 588 FXC1< I O IO 49,682 | ..o [ e | e 0| e 1,338 [09/18/2027. [1.....ocovvvenee
FNMA REMIC Ser 1998-73 CI MZ
31359 BH 5 |6.300% 10 .| 06/01/2018. | Paydown 1,781 | oo 1,781 | s 1,826 | oo 1,805 | oo (25) (25) 1781 | e [ rveeneriesinens | e 0 | o 47 [10/17/2038. [ 1....cccoovevenee
FNMA REMIC Ser 1989-67D 9.000%
313602 3E 2 |10/25/1 .| 06/01/2018. | Paydown 3,547 20 3,547 10/25/2019. [ 1.
FNMA REMIC Ser 1989-62G  8.600%
313602 W4 2 |10/25/1 .| 06/01/2018. | Paydown 1,938 | oo 1,938 | oo 1,864 | oo 1,919 | oo | e 19 19 1,938 [ oo [ v | e (U I 70 | 10/25/2019. | 1..ceorerrees
FNMA REMIC Ser 1990-35E  9.500%
313603 2H 4 |04/25/2 .| 06/01/2018. | Paydown 1628 | oo 1,628 | oo 1626 | oo 1,619 | . 9 9 1,628 | oo | e [ e [V I 64 |04/25/2020. | 1...cvvvvvree.
FNMA REMIC Ser 1990-41D 9.500%
313603 5 7 |04/25/2 .| 06/01/2018. | Paydown 27,117 27,117 29,590 | sovererririren 27,575 | v (457) (457) | cvvvvvrerieernes | i 27,117 | o e | v (VI I 952 | 04/25/2020. [ 1.....ovvvvnnee
FNMA REMIC Ser 1989-86E 8.750%
313603 GW 6 |11/25/1 .| 06/01/2018. | Paydown 536 536 519 [ i LS I . 5 5 536 | cooerererereeins [ e [ e (U1 I 20 | 11/25/2019. | 1.
FNMA REMIC Ser 1989-90E 8.700%
313603 JJ 2 |12/25/1 .| 06/01/2018. | Paydown 1,430 1,430 8 8 1,430 12/25/2019. 1.
FNMA REMIC Ser 1990-1D 8.800%
313603 QH 8 |01/25/20 .| 06/01/2018. | Paydown 665 665 654 | oo 660 | ..o . 5 5 BB5 [ oo [ e | e (U I 26 | 01/25/2020. | 1....covvvnnen.
FNMA REMIC Ser 1990-4Z 9.350%
313603 TW 2 |01/25/20 .| 06/01/2018. | Paydown JESTUTRTORIRORRII RN 17,706 | oo 17,706 | coovveevene 19,470 .17,896 (190) (R1[0) ) N IS 17,706 | oo | e 01/25/2020.
313730 ZC 4 |FNMA Pool #304139 9.000% 01/25/25.... | .. | 06/01/2018. | Paydown 173 173 182 .178 5 173 01/25/2025.
FNMA DUS Pool #377810 7.500%
31377H VB 5 |05/25/27 .| 06/01/2018. | Paydown 32 32 31 OO I I . 1 1 32 | s e | (01 1 ]05/25/2027. | 1..ccoonvvrnecns




Statement for June 30, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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

€'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 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
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FNMA DUS Pool #380814 6.030%
31377M AP 6 |12/25/19 .| 06/01/2018. | Paydown 61,284 | .......c.... 61,284 | ........... 65,775 | .ovvvrcrirn 61,699 | ..o (415) (U3 1) TN IS 61,284 | ..o [ e [ e 0| e 1,541 [12/25/2019. [ 1..covvvcrenne
FNMA DUS Pool #386237 4.950%
31377T BE 5 |06/25/19 .| 06/01/2018. | Paydown 9,650 | covvvrrnes 9,650 | .ovvernees 10,070 | .oocvereirnnnd 9,666 | ....ocverrirnnne (15) (15) 9,650 | v | cerrreerienienins | e (V1 IR 199 | 06/25/2019. | 1....cvvvvvvrne
FHLMC REMIC Ser 3756 CI PB  4.000%
3137A2 NK 3 |1211 .| 06/01/2018. | Paydown 282,541 282,541 | .......... 269,650 | .....ccoo.n... 279,254 | ..oovvvcvrevnins | e 3,287 3,287 | oo | e 282,541 | oo | e | s 0| e 4,672 | 12/15/2037. | 1..cvorcvrreen
FHLMC REMIC Ser 3786 CIEB 4.000%
3137A5 R7 1 |08/1 .| 06/01/2018. | Paydown 296,587 296,587 (192) ..296,587 08/15/2035. | 1.
31381L  NY 9 | FNMA Pool #464007 6.650% 01/25/28.... | .. | 06/01/2018. | Paydown SOOI RN 10,217 | v 10,217 | ............13,076 (2,236) . ...10,217 01/25/2028. | 1.
3138A8 D6 0 |FNMA Pool #AH6424 4.000% 02/25/41... |.. | 06/01/2018. | Paydown 286,725 286,725 | .......... 288,615 (1,890) [ .oovvuvvererieis | e 286,725 02/25/2041. 1
3138A8 F4 3 |FNMA Pool #AH6486 4.000% 03/25/41... |.. | 06/01/2018. | Paydown vt | e 137172 | 137,172 ....138,097 (906) 03/25/2041. | 1.
3138AE  J8 7 |FNMA Pool #AI1186 4.000% 04/25/41..... .| 06/01/2018. | Paydown 298,891 298,891 (1,973) 04/25/2041. | 1.
3138M4 D8 2 | FNMA Pool #AP1026 3.000% 07/25/42.... ] .. | 06/01/2018. | Paydown 9,245 169 07/25/2042. | 1
3138M8 AH 6 | FNMA Pool #AP4507 3.000% 09/25/42.... .. | 06/01/2018. | Paydown 36,222 663 09/25/2042. | 1.
3138MC  3U 6 |FNMA Pool #AP8910 3.500% 10/25/42.... | .. | 06/01/2018. | Paydown e | s 101,619 | ........101,619 | .......... 102,635 (953) 10/25/2042. | 1.
3138W9 GP 9 |FNMA Pool #AS0205 3.000% 08/25/43.... .. | 06/01/2018. | Paydown 59,421 56,348 2,868 08/25/2043. | 1
3138W9 KQ 2 |FNMA Pool #AS0302 3.000% 08/25/43.... .. | 06/01/2018. | Paydown JESTSTUI RO 306,614 | .......... 306,614 | .......... 290,756 | .oveererei 291,887 | oo | e TAT2T | s [ s 14,727 | s 08/25/2043. | 1.
3138W9 LM 0 |FNMA Pool #AS0331 3.000% 08/25/43.... | .. | 06/01/2018. | Paydown 93,936 93,936 89,078 | ... 89,417 |... . 4,520 4,520 . ...93,936 08/25/2043. | 1.
3138WE NA 3 | FNMA Pool #AS4884 3.000% 05/25/45.... | .. | 06/01/2018. | PaydOWN.........ccormerrerermeenernnninnens | woverrreeeseesssniennines | e 1,581,082 | ......1,681,082 | ....... 1,597,511 | oo 1,596,750 | ..vvouvererenrin | e (15,668) | ..vvvrevercere [ wrerernens (15,668) [ ...evvvveerreres | e 1,581,082 05/25/2045. | 1
3138WE RA 9 | FNMA Pool #AS4980 3.000% 05/25/45.... | .. | 06/01/2018. | Paydown ....924,681 ..(4,532) (4,532) . 919,946 05/25/2045. | 1.
3138WE VB 2 | FNMA Pool #AS5109 3.500% 06/25/45.... | .. | 06/01/2018. | Paydown 1,070,488 | ... ] (34,818 | e [ i (34,816) | ..vvveverrernens cenenenn 1,034,445 06/25/2045. | 1.
3138WF  B6 2 | FNMA Pool #AS5460 3.500% 07/25/45.... | .. | 06/01/2018. | Paydown ceveernererenneenns | 1,350,482 | 1...1,350,482 | ... 1,407,244 | ........... 405,121 | v | s (GRS R A (54,639) [ ..ovvvnevrireien | i 1,350,482 07/25/2045. |1
3138WF NY 8 |FNMA Pool #AS5806 3.000% 09/25/45.... | .. | 06/01/2018. | Paydown 504,063 | .......... 504,063 ....508,434 ...(4,167) (4,167) ..504,063 09/25/2045. | 1.
3138WW BR 9 |FNMA Pool #AT8147 3.000% 07/25/43.... | .. | 06/01/2018. | Paydown 285,643 285,643 | ..........276,672 8,463 . ..285,643 07/25/2043. | 1.
3138X0 Y2 8 |FNMA Pool #AU1628 3.000% 07/25/43... |.. | 06/01/2018. | Paydown JRTRRR S 138,560 | .......... 138,560 | ....co.... 131,394 6,679 | oot | e 138,560 07/25/2043. | 1
3138X0 Y5 1 |FNMA Pool #AU1631 3.000% 07/25/43... |.. | 06/01/2018. | Paydown [ESTTRTUIN RO 138,634 4,058 ..138,634 07/25/2043. | 1.
3138X0 Y6 9 |FNMA Pool #AU1632 3.000% 07/25/43... |.. | 06/01/2018. | Paydown et | s 609,841 25,568 25,568 . ..609,841 07/25/2043. | 1.
3138X2 VU 5 |FNMA Pool #AU3326 3.500% 07/25/43... |.. | 06/01/2018. | Paydown e | e 474,717 (4,188) [ ..o | e 474,717 07/25/2043. | 1.
3138X3 CJ 9 |FNMA Pool #AU3672 3.500% 07/25/43... |.. | 06/01/2018. | Paydown 3,999 (37) 3,999 07/25/2043. | 1.
3138X3  EJ 7 |FNMA Pool #AU3736 3.000% 08/25/43... |.. | 06/01/2018. | Paydown e | s 466,138 | ..........466,138 | ........451,498 | ............ 452,498 | oo | 013,639 | [ e 13,639 [ .o | e 466,138 08/25/2043. | 1.
3138YH U2 4 |FNMA Pool #AY4200 3.000% 05/25/45.... | .. | 06/01/2018. | Paydown 800,800 800,800 (2,940) (2,940) 05/25/2045. | 1.
3138YK HF 3 | FNMA Pool #AY5629 3.000% 06/25/45.... | .. | 06/01/2018. | Paydown v 44755 | Ll 44,755 (158) (158) 06/25/2045. | 1.
3138YY DT 7 |FNMA Pool #AZ6413 3.000% 11/25/45.... | .. | 06/01/2018. | Paydown 54,373 54,373 1,431 11/25/2045. 1.
FNMA REMIC Ser 2001-47 ZK  6.500%
313920 XA 3 |09/25 .| 06/01/2018. | Paydown 6,955 | .oovvvirnnn 6,955 | .o 7,490 | oo 7,088 | .o (133) (133) 8,955 | ..o | cerrenienienins | s 0 | i 179 | 09/25/2031. | 1...cvvvcvvrne
FNMA REMIC Ser 2001-W2 CI AF6
313920 XZ 8 |6.589% 1 .| 06/01/2018. | Paydown 7,901 (26) (26) 7,901 10/25/2031. | 1.
FHLMC REMIC Ser 2489 CI PE  6.000%
31392R  YX 3 [08/1 .| 06/01/2018. | Paydown 35849 | oo 35,849 | ............ 35,657 | coovvreriinnas 35,690 [ .oorerririiens | e 159 159 | oo [ i 35,849 | ..ooieeineins [ e [ e (1 IO 883 | 08/15/2032. [ 1.....ccovvvenee
FHLMC REMIC Ser 2478 JF  6.000%
31392T WT 0 |08/15/2 .| 06/01/2018. | Paydown OISR N 14,311 | e 14,311 | o 14,905 | oo 14,446 | ..o, (135) ((E5) [ IS 14,311 | oo | e | e (V1 I 355 |08/15/2022. | 1.....covvvenee
FNMA REMIC Ser 2003-38 CI MP
31393A 2V 8 |5.500% 05 .| 06/01/2018. | Paydown 81,794 81,794 83,634 | oo 81,957 | oo (164) (164) | covoneverrerns | e 81,794 | oo | e | e 0 | e 1,851 | 05/25/2023. | 1.......covvvenee




Statement for June 30, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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

¥'5030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 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
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FNMA REMIC Tr Ser 2003-W6 1A41
31393B T4 7 |5.398% .| 06/01/2018. | Paydown 67,013 | oo 67,013 | oo 67,537 | v 66,863 | ..oovvrcrirririens | e 150 LIV TN IS 67,013 | oo [ [ e 0| e 1,435 | 10/25/2042. [ 1......covvvvnee
FHLMC REMIC Ser 2773 CICD 4.500%
31394W CK 2 [04/1 .| 06/01/2018. | Paydown 22,316 22,316 20,220 | oo 21,486 | ..o . 829 L722  R E 22,316 | oo [ e [ e (VI I 418 | 04/15/2024. | 1....coovvvvnne
FNMA REMIC Ser 2011-30 CILC  3.500%
313978 KV 5 |12 .| 06/01/2018. | Paydown 210,980 881 | oo | s 210,980 12/25/2036.
31403A WY 7 |FNMA Pool #743263 3.500% 10/25/18.... |.. | 06/01/2018. | Paydown 5414 56 5414 10/25/2018.
31408G KD 8 |FNMA Pool #850892 5.000% 10/01/35.... | .. | 06/01/2018. | Paydown 1,450 0 1,450 10/01/2035.
31408) BM 2 | FNMA Pool #852444 5.000% 10/01/35.... | .. | 06/01/2018. | Paydown 5,163 0 5,163 10/01/2035.
31409Y L6 2 |FNMA Pool #882449 5.000% 01/25/36.... .. | 06/01/2018. | Paydown 2,573 | ... 0 01/25/2036.
3140E2 4V 0 |FNMA Pool #AZ9835 3.000% 09/25/45.... | .. | 06/01/2018. | Paydown 305,256 305,256 (2,532) 09/25/2045.
3140E6 WA 6 |FNMA Pool #BA2440 3.000% 11/25/45.... | .. | 06/01/2018. | Paydown .44,330 .44,330 .45,137 (785) 44,330 11/25/2045.
3140J5 LM 9 |FNMA Pool #BM1231 3.500% 11/25/31... | .. | 06/01/2018. | Paydown 1,498,978 | .....1,498,978 | .......1,552,509 A (52,542) . ,498,978 11/25/2031.
3140Q7 5Y 9 |FNMA Pool #CA0862 3.500% 09/25/47... | .. | 06/01/2018. | Paydown 29,403 29,403 29,002 40T [ e | e 29,403 09/25/2047.
31412W  TB 2 |FNMA Pool #937146 6.500% 05/25/37.... | .. | 06/01/2018. | Paydown 367 374 7 367 05/25/2037.
31413H G3 6 |FNMA Pool #945818 6.000% 07/25/37.... | .. | 06/01/2018. | Paydown 4994 | 4994 | 5,011 (15) 4,994 07/25/2037.
31417D LN 1 |FNMA Pool #AB6632 3.500% 10/25/42.... | .. | 06/01/2018. | Paydown JRTORRRON SR 516,005 ....539,870 (V221X IR ISV 516,005 10/25/2042.
31417G  ZX 7 |FNMA Pool #AB9757 3.500% 06/25/43.... | .. | 06/01/2018. | Paydown 2,637,552 .2,663,928 (24,484) 2,637,552 06/25/2043.
314188 SY 3 |FNMA Pool # MA2334 3.500% 07/25/45.. | .. | 06/01/2018. | Paydown 200,387 200,387 | ..........206,916 (G721 IR ISV 200,387 07/25/2045.
31419B  BF 1 |FNMA Pool #AE0937 3.500% 02/25/41.... | .. | 06/01/2018. | Paydown 34,046 ..34,046 34,261 (215) ....34,046 02/25/2041.
31419B  CT 0 |FNMA Pool #AE0981 3.500% 03/25/41.... | .. | 06/01/2018. | Paydown [ESTTUSRRUIN RO 155,100 | ..........155,100 | .......... 159,649 (4,471) . ..155,100 03/25/2041. | 1.
31419 SC 3 |FNMA Pool #AE7714 3.500% 11/25/40.... | .. | 06/01/2018. | Paydown JESTUSUPIN RO 131,981 | oo 131,981 | oo 132,815 (834) | covveeveieries | v 131,981 11/25/2040. [ 1.
31419L 3D 3 |FNMA Pool #AE9795 3.500% 11/25/40.... | .. | 06/01/2018. | Paydown v | e 45,420 | .......... 45,420 | .......... 47,667 (2,207) [ oo | e 45,420 11/25/2040. [ 1.....ovvvneee.
Georgia St Rd & Twy Auth Rev Fed Hwy
37358M BM 2 |Gra ..| 06/01/2018. | Redemption  100.0000 revereenessrenenes | o 5,000,000 | ....... 5,000,000 | ....... 5,301,550 | ..ccovvnee 5,015,037 | ooovvverrerrne | crereene(15,037) | o | e (15,037) 5,000,000 | vouvvreererereins [ vrrernnieienes | e 0 ... 125,000 | 06/01/2020. | 1FE............
455167 T5 5 |Indiana Univ Rev Preref 5.000% 06/01/1..|.. | 06/01/2018. | Redemption ~ 100.0000 reverneeeennerenienes | e 1,600,000 | ....... 1,600,000 | ....... 1,680,792 11,609,271 (9,271) [ v | v 1,600,000 [ ...coouveereens [ i RO | I (PP 40,000 |06/01/2019. | 1FE....
455167 T6 3 |Indiana Univ Rev Preref 5.000% 06/01/2..|.. | 06/01/2018. | Redemption ~ 100.0000 revereeneennenenes | o 2,985,000 | ....... 2,985,000 | ....... 3,219,519 3,000,929 | ..o | eereee(15,929) | e | e (15,929) 2,985,000 | ..oooviecrinnin | wrvrriveiienis | e | 74,625 | 06/01/2020. | 1FE....
lowa Student Ln Liq Corp Rev LBASS AMT
462590 JJ 0 |S .1 06/01/2018. | Call  100.0000.........ccovrrrrrererrenns [ eorrrerrerirmrinnrrienies | eerreennnd 670,000 | .......... 670,000 | .......... 670,000 | ....ccccovnce 670,000 | ..ovvoneerreririees | cerereriseireni (0 RO PV 670,000 | ..cvoorercerees | cereneireninnins | e 0. 17,755 | 12/01/2023. | 1FE............
lowa Student Ln Liq Corp Rev LBASS AMT
462590 JK 7 |S ..| 06/01/2018. | Call ~ 100.0000............. 285,000 285,000 | .......... 285,000 | ..coovrrrnee 285,000 | ..oocvvrrirririens | e (0 RO DT 285,000 | ..covervrrrnes | e | s 0 | e 7,695 | 12/01/2024. | 1FE............
lowa Student Ln Ligq Corp Rev LBASS AMT
462590 KC 3 |S ..| 06/01/2018. | Call ~ 100.0000............. 220,000 220,000 | .......... 245194 | .............. 239,781 | oo (900) (L[0[0) ) SOROO ISR 238,881 | .o | e (18,881) | ........ (18,881)| ......... 5,500 | 12/01/2026. | 1FE............
lowa Student Ln Liq Corp Rev LBASS AMT
462590 KD 1 |S ..| 06/01/2018. | Call ~ 100.0000............. 205,000 205,000 | .......... 203,996 | ...ccoovenee 204,170 | oo | e 28 28 | e [ i 204,199 | .o | e 801 | oo 801 | .o 4,100 | 12/01/2027. | 1FE............
lowa Student Ln Liq Corp Rev LBASS AMT
462590 KE 9 |S .1 06/01/2018. | Call ~ 100.0000.........coovemrrererererie [ e | i 365,000 | ......... 365,000 | .......... 357,802 | .o 358,721 | oo | e 152 152 | oo | v 358,873 | ..o | e 6,127 | coovns 6,127 | ......... 7,528 | 12/01/2030. | 1FE............
lowa Student Ln Liq Corp Rev LBASS AMT
462590 KF 6 |S .1 06/01/2018. | Call ~ 100.0000.........ccovmrrrrereraenes [ eorreerrerirneieeriieries | cerreinnns 540,000 | .......... 540,000 | .......... 536,512 | covovrrrne 536,837 | v | e 52 Y2 N ISV 536,889 | ..o | e 311 | 311 | 12,150 | 12/01/2034. | 1FE............
626207 YF 5 |Municipal Elec Auth GA Rev Bld Amer Bd U] .. | 04/01/2018. | Call ~ 100.0000............. 4,000 | .o 4,000 | .ooveonrnnnn 4,000 | oo 4,000 | oo | e 0 4,000 | oo | e | e (U 133 | 04/01/2057. | 1FE............
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649085 AA 5 |New Valley Generation Il Ser 2001 5.57... | .. | 05/01/2018. | Redemption ~ 100.0000..........ccoue. [ vorerererernrermminirnns | woveens 1,173,886 | ....... 1,173,886 | ....... 1,203,070 | ..ooovveeee 1,180,356 | ..o | e (6,470) (G Y40) ORI IS 1,173,886 [ oo [ v | e 0. 32,704 | 05/01/2020. | 1FE............
New York St LocGovtAsstCorpRev Ref Ser
649876 E8 8 |E .1 04/01/2018. | Call ~ 100.0000............. 30,000 30,000 33,104 | ...... 30,817 | e (58) (1) R ISR 30,758 | o | i (V5] — (U6L) ] — 750 | 04/01/2021. | 1FE............
New York St LocGovtAsstCorpRev Ref
649876 NZ 8 |MBIA- .| 04/01/2018. [ Call ~ 100.0000............. 50,000 | .oorernees 50,000 | ..o 54,347 | oo 51,181 | o (84) (84) [ oeereireineie | e 51,097 | coovvevcinenns [ s (1,097) | cvvnees (1,097) | cvveeeee 1,250 |04/01/2021. [ 1FE............
North Carolina Hsg Fin Agy Rev LBASS
658207 HG 3 |AMT . [06/13/2018. [ Call  100.0000........cccrvveerererernee | cerereeireriseisseriienes | eevee 7,080,000 | ....... 7,080,000 | ....... 7,065,626 | ........... 7,071,403 | oo 321 K722 N OIS ISR 7071724 | oo | e 8,276 | ..cooone. 8,276 | ..... 343,026 | 07/01/2027. | 1FE............
67755C UN 7 |Ohio St Bldg Auth Rev LBASS St Facs Adul .. | 04/01/2018. | Redemption ~ 100.0000...........cccee | corerererrermminrrnenes | venne 10,255,000 | ..... 10,255,000 | .....10,652,8%4 | ........ 10,267,138 | ..vovverevrcees | e (12,138) [ ooverrereeree [ e (12,138) [ overeerriverns | v 10,255,000 [ ...vovvernerens | e | veereeinenien 0. 225,262 | 04/01/2023. | 1FE............
843146 U6 6 |Southern IL Univ Rev Hsg & Auxiliary Fac.. | .. | 04/01/2018. | MatUrity.........ccccoevurrimmiicniiniiieins [ eveiirerisniinicsiinns | v 1,000,000 | ....... 1,000,000 | ....... 1,077,790 | ........... 1,002,053 |....ccovvvrris (2,053) (2,053) [ oo | i 1,000,000 [ .ooeeveereiiiens | rrreneiiieiienes | e 0. 26,250 | 04/01/2018. | 3FE............
882135 F5 0 |Texas A & M Univ Rev Fing Sys 5.000% 0] .. | 05/15/2018. | MaUF......cccoveeererneesnrinsninniinnins [ enemsnensssesssnssnenne | eoveens 7,685,000 | ....... 7,685,000 | ....... 8,220,807 | ..coovvnee 7,726,087 | .coovviniinnninns | o (41,087) | ovveererneinns v (G 0L 70 I [P 7,685,000 | ..oovveinniinnins | e | e 0. 192,125 | 05/15/2018. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......c.iuiiiririririiiinimisiiseneeresssssssisssnssensenesssessniesnns | eveed 59,055,184 | ..... 59,055,184 | .....61,006,497 | ......... 58,360,054 | ...cccoovrnnnn 0. (370,891) | covvveeeead 0 | (370,891) | oo [ 59,057,605 | ..o 0 [ (2421) ] oo (2,421)| ..1,399,527 XXX XXX
Bonds - Industrial and Miscellaneous
000000 00 0 |Norweigan Cruise Line Corp Term Ln B Nt. | .. | 06/29/2018. | Redemption  100.0000. 3125 | o 3125 | e K i A I 3118 | o 7 7 3125 [ | s | e (V1 I 60 |10/05/2021.|2FE............
PHNTM Holdings Inc Incremental Term Ln
000000 00 O |N . | 06/29/2018. | Redemption ~ 100.0000 4,637 | o 4,637 | o 4591 | s 4591 | v, I I 46 47 4837 | oo | e | e 0 | 164 | 01/27/2023. | 4FE............
US Foods Inc New Term Ln Nt 1 4.084%
000000 00 O |0 . | 06/29/2018. | Redemption ~ 100.0000 56,341 | oo 56,341 56,659 (318) (X)) N IS 56,341 | ..o v | e | 44 | 06/27/2023.
000000 00 0 |USFoods Inc Term Ln Nt 1 4.476% 06/27| .. | 06/22/2018. | Tax Free Exchange. 22,266,956 | ..... 22,142,074 | ....22,277,442 | ........118,986,579 | .......9.211 | ......... (9,013) 198 22,266,956 | ...ooverrirvnnns | v [ e 0 | 418,573 | 06/27/2023.
000000 00 O |Accruent LLC Incremental 1st Lien DD Nt.. | .. | 06/29/2018. | Redemption ~ 100.0000, 81 | e [ s 17448 | oo | e | 0 | s 198 | 07/28/2023.
000000 00 O |MSHC Inc I%f[”, LnNt3 6.500% 07/31/23].. | 06/29/2018. | Redemption  100.0000 K2 I U I 15,507 | ovvoceeerieeins | ceveeeiieeeieeens ....| 07/31/2023.
000000 00 0 |75 . | 06/29/2018. | Redemption  100.0000 38 8,543 .| 07/31/2023.
000000 00 O |Command Alkon Inc 1st Lien Term Ln Nt 1 | .. | 06/29/2018. | Redemption ~ 100.0000. P4 £ I O B 22,500 | cooovereernnins [ e [ e 0 09/01/2023.
000000 00 O |RP Crown Parent TermLn BNt 1 5.085% | .. | 06/29/2018. | Redemption ~ 100.0000, 62,250 | ............ 62,250 62,378 (128) (128) 10/12/2023.
000000 00 O |HaiAcquistion Corp Term Ln Nt 3 8.363.. | .. | 06/29/2018. | Redemption ~ 100.0000, 22,500 22,500 21,971 529 10/31/2023.
000000 00 0 |BeyondTrust Software Sol Inc Term Ln Nt.. | .. | 06/29/2018. | Redemption  100.0000. 21,683 21,683 21,219 464 11/21/2023.
000000 00 0 |BeyondTrust Software Sol Inc Term Ln Nt..|.. | 04/23/2018. | Tax Free Exchange. 21,219 21,683 21,193 26 11/21/2023.
Implementation Mgmt Assistance Delayed
000000 00 O (D . | 06/29/2018. | Redemption  100.0000. 1,210 | oo 1,210 | oo 1,195 | e | e | e 15 15 1,210 | o | v | e (U1 2 [12/13/2023.| 1FE............
Implementation Mgmt Assistance Delayed
000000 00 O |D . | 06/29/2018. | Tax Free EXChange..........ccocvvervrees | cevrverieeerneirnneinnnins | ceereeeens 662,911 | ......... 671,270 | .......... 662,879 | ... | cereneieeienns | s 32 K728 N ISV 662,911 | v | cereeeieninnin | e 0| e 1,228 |12/13/2023. | 1FE............
Implementation Mgmt Assistance Delayed
000000 00 O |D . | 06/29/2018. | Tax Free EXChange...........ccccvvevinee | veveneernerinseiineiinens | vvv 1,136,121 | ...... 1,150,425 | ....... 1,136,044 | ..o | s | e 77 Y IR SO 1,136,121 [ o [ v | e 0 | e 2,941 | 12/13/2023. | 1FE............
Wrench Group LLC Delayed Draw Term Ln
000000 00 O |Nt . | 06/29/2018. | Redemption ~ 100.0000 1,076 | oo 1,076 | oo 1,076 [ ooveeereeeriseinens | veerreriesinenies | e 0 1,076 [ cooeeeereeriens [ oveererieninees | veeverieninend (U I 12 | 12/15/2023. | 2FE............
Wrench Group LLC Term Ln Nt 1 7.750%
000000 00 O |1 . | 06/29/2018. | Redemption ~ 100.0000 2,770 2,770 64 2,770 12/15/2023.
000000 00 O |Berry Plastics Corp TermLn RNt 3 4.0....| .. | 06/29/2018. | Redemption ~ 100.0000 20,510 20,510 20,510 0 01/19/2024.
000000 00 O |GehlFoods Inc LLC Term LnNt1 7.592%|.. | 04/30/2018. | Tax Free Exchange 21,870 22,500 21,848 22 01/25/2024.
000000 00 O |GehlFoods Inc LLC TermLnNt2 8.250%|.. | 05/01/2018. | Redemption ~ 100.0000 22,500 22,500 21,870 630 01/25/2024.
OTG Management LLC Incremental Term
000000 00 O |LnN .| 05/31/2018. | Tax Free Exchange, 279,574 | .......... 310,556 | .......... 278,365 | ...vvovreeireinneriens | cereeerenienins | v 1,209 1,200 | oo | e 279,574 | oo | e | e 0. 13,670 | 01/26/2024. | 3FE............
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000000 00 O |Professional Datasolutions Inc Term Ln N.. | .. | 06/29/2018. | Redemption ~ 100.0000. 2,141 32 2,141 04/05/2024.
000000 00 O |Professional Datasolutions Inc Delayed D.. | .. | 06/29/2018. | Redemption ~ 100.0000 2,135 16 2,135 04/05/2024.
000000 00 0 |Ashland Global LLC New Term Ln BNt 1...|.. | 06/29/2018. | Redemption  100.0000, 3,250 | i 3,250 | 3,250 | s [ | e 0 3,250 05/25/2024.
000000 00 O |Axalta Coating Systems New Term Ln B Nt|.. | 06/29/2018. | Redemption ~ 100.0000. 38,696 (244) (244) 06/01/2024.
000000 00 0 |Clean Harbors Inc Term Ln Nt 1 3.835%.. | .. | 06/29/2018. | Redemption ~ 100.0000, FSOTUSTRTURI N 15,089 | ..cccoee 15,089 | oo 15,084 | i . e 5 5 06/30/2024.
000000 00 O |Sally Beauty Holdings New Term Ln B-1 Nt| .. | 06/29/2018. | Redemption  100.0000, JEVTURIRTORUORPIUR ORI 14,001 | coooereen 14,001 | i 14,065 | oo | i (65) (65) 07/05/2024.
Pathway Partners Vet Mgmt LLC Delayed
000000 00 0O |Dr .. | 05/25/2018. | Tax Free Exchange o 32,473 32,473 32473 | oo e | e (V1 RO ISP 32473 | o | v | e (01 I 139 [10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC Delayed
000000 00 O |Dr .| 04/30/2018. | Tax Free Exchange i e | s 41,565 | ..o 41,565 | ..ooooevn A1565 [ oo | v [ e [0 ORI ISP A1.565 [ oo e | e 0 | e 149 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New
000000 00 O |Delaye .. | 06/29/2018. | Tax Free Exchange - 29,225 29,225 29,225 0 ....29,225 10/10/2024. | 3FE....
Pathway Partners Vet Mgmt LLC Delayed
000000 00 O |Dr .. | 04/30/2018. | Tax Free Exchange o 207,094 207,094 | ......... 207,094 | ..o | e [ e (1 RO DT 207,004 | ..o | e | s (VI IO 601 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC Delayed
000000 00 O |Dr .. | 05/25/2018. | Tax Free Exchange o 8,118 | v 8,118 | v 8,118 | o [ e | v 0 8,118 | s | cevveerireeienins | e (U I 14 |10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC Delayed
000000 00 O |Dr .. | 04/30/2018. | Tax Free Exchange o 32,473 32,473 32,473 | oo || e 0 | e | v 32,473 | oo [ [ e (U I 72 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New
000000 00 O |Delaye .. | 06/29/2018. | Redemption  100.0000 151 151 151 | e e | v 0 151 | e | v | e (01 R 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New
000000 00 O |TermL .| 06/29/2018. | Redemption ~ 100.0000.. ..10,068 ..10,068 97 ....10,068 10/10/2024.
Pathway Partners Vet Mgmt LLC New
000000 00 O |Delaye .. | 06/29/2018. | Tax Free Exchange o [ | s 1,131,431 | ... 1,131,431 | ... TAB143T | oo [ e | e (1 RN IS 131431 [ i [ v | e 0. 26,823 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC Delayed
000000 00 O |Dr .. | 05/25/2018. | Tax Free Exchange o 32,473 32,473 32,473 | oo | v | e (1 ORI ISP 32,473 | oo [ e [ e (VI I 155 | 10/10/2024. | 3FE............
Yum Brands New Term Ln Nt 1 3.751%
000000 00 0 |03/ .| 06/29/2018. | Redemption  100.0000 JESTUTRTORIRORRII RN 16,007 | coovvrennee 16,007 | .ooovvveneee 15,945 | oo [ s | e 62 B2 | oo | s 16,007 | oo | ceveerirerienin | oo (VI IO 124 | 03/29/2025. | 3FE............
00164M DG 5 |ALM Loan Funding CLO Ser 2015-12A A1R] .. | 05/17/2018. | Paydown [EOTURRTRIN PPN 11,000,000 | ..... 11,000,000 | .....11,000,000 | ......... 11,000,000 | ..eooocermeriniinn | e (1 IO IS 11,000,000 [ ..ovouvemeerees | rreerreireriienes | e 0. 176,125 | 04/16/2027. | 1FE............
ACE Securities Corp RMBS Ser 2006-SL1
004421 VE 0 |Cl .. | 06/25/2018. | PaYdOWN.......oouevvrcrirrirerrnrincriiens [ evereneenseissernenines | cerneeeses54,036 | 54,036 | 135,325 | iiiiirin35,325 | e | e 18T [ [ 18,711 | e ....54,036 09/25/2035. | 1FM...........
00449%# AJ 4 |Accruent LLC Incremental 1st Lien DD Nt.. | .. | 04/30/2018. | Tax Free Exchange 93 17,367 07/28/2023.
00449%# AK 1 |Accruent LLC Incremental 1st Lien TL 7...|.. | 04/30/2018. | Tax Free Exchange o] 7 ....12,024 07/28/2023.
00449# AK 1 |Accruent LLC Incremental 1st Lien TL Nt... |.. | 06/29/2018. | Redemption ~ 100.0000..........ccccu. | cerereerreernerrncrienes . 139 12,213 07/28/2023.
00764M BT 3 |Aegis ABS Trust RMBS Ser 2004-2 CI M1. | .. | 06/25/2018. | Paydown ..94,207 6,536 ..102,958 06/25/2034.
Alameda Cnty CA CTL Ser 2002-A
01082# AA 3 |7.500% ..| 06/15/2018. | Redemption  100.0000 JRSSUTTRIRPIN RO 104,511 | ......... 104,511 | oo 110,782 (1,767) 06/15/2021.
02150F AA 8 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2018. | Paydown 34,353 36,667 31,257 678 . ..31,257 ceerenern3,096 | ... 05/25/2037.
02150W AB 9 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2018. | Paydown e | e 554,944 | ......... 554,194 | ......... 517,025 (V1 ST ISR 517,025 | .o | e 37,919 | ... 37,919 | ... 10,305 | 03/25/2047.
023135 AU 0 |Amazon.com Inc SrNt 2.400% 02/22/23.. | .. | 06/08/2018. | Tax Free Exchange o e | s 10,987,838 | ..... 11,000,000 | .....10,985,920 1,054 | o | e 10,987,838 | ...oovvrcrirnes | e 20 209,733 | 02/22/2023.
023135 4 | Amazon.com Inc Sr Nt 2.800% 08/22/24.. | .. | 06/08/2018. | Tax Free Exchange o e | s 6,983,750 | ....... 7,000,000 | ....... 6,981,870 1,034 6,983,750 | .veovercerceine [ e [ e | s 155,711 | 08/22/2024.
American Homes 4 Rent LBASS Ser 2014-
02665U AA 3 |SFR .| 06/01/2018. | Paydown .10,218 .10,218 ..10,466 (247) (247) ...10,218 ...65 | 10/17/2036. | 1FE....
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030728 KH 7 |10 .. | 06/25/2018. | Paydown 280,908 280,908 | .......... 271,522 | oo 273,545 | ..o | s 7,362 7,362 | oo | e 280,908 | .....ovvrcrirenes | e | e 0| e 2,685 | 12/25/2033. | 1FM...........
Ameriquest Mtg Sec Inc RMBS Ser 2005-
03072S ZK 4 |X1 .. | 06/25/2018. | Paydown 279,733 279,733 | ... 269,417 | coovvvvieee 278,336 | ..o | e 1,396 1,396 | oo | e 279,733 | oo | e | e 0 [ 3,398 | 03/25/2035. | 1FM...........
Amresco Resdtl Sec Mtg Loan RMBS Ser
03215P BN 8 |199 .| 06/01/2018. | Paydown 5,954 | oo, 5,954 | oo, 5,873 | oo 5,923 | oo | s 31 31 5,954 | oo | e | e 0 | v 163 | 03/25/2027. | 1FM...........
Amresco Resdtl Sec Mtg Loan RMBS PTC
03215P DN 6 |Ser .| 06/01/2018. | Paydown 155 155 | oo 185 | s 154 | o 1 1 155 08/25/2027.
03334@ AA 7 |AnchoragePermit Ctr Bidg Ls Tr CTL 6.3. |.. | 06/15/2018. | Redemption ~ 100.0000. 55,726 55,726 55,726 | ... e 0 . ....55,726 02/15/2025.
040104 MF 5 |Argent Securities Inc RMBS Ser 2004-W11 | .. | 06/25/2018. | Paydown [ESTUUIN R 895,822 | .......... 895,822 869,352 26,470 ..895,822 11/25/2034.
04433H AE 1 |Ashland Global LLC Term Ln BNt 1 4.05. |.. | 06/14/2018. | Tax Free Exchange 866,667 866,667 | ......... ....866,667 |... e 0 . ..866,667 05/25/2024.
04433H AE 1 |Ashland Global LLC TermLn BNt2 4.33. .. | 05/29/2018. | Tax Free Exchange v | e | s 423,583 | .......... 423,583 | .......... 423,583 | ...ocoornes 423,583 | ..o | e (0 ORI PSRRI 423,583 05/25/2024.
Asset Backed Securities Corp RMBS Ser
04541G GB 2 |20 .. | 06/25/2018. | Paydown 394,845 394,845 | .......... 379,158 | ..o 381,941 | oo | e 12,904 | oo | s 12,904 [ .o | e 394,845 | ... s | e 0| e 4,957 | 11/25/2033. | 1FM...........
Asset Backed Securities Corp RMBS Ser
04541G UN 020 o .. | 06/25/2018. | Paydown JEOTSIRTRRRII OV 1,638,045 | ... 1,638,045 | ... 1,416,909 | .......... 1,568,498 | .....oovvevrvriis | e 69,547 | oo | v 69,547 | oo | e 1,638,045 [ ..o v | e 0. 15,312 | 11/25/2035. | 1FM...........
04964R AM 8 [3.29 .. | 04/16/2018. | Paydown RO PV 1,461,872 | ....... 1,461,872 | ....... 1,461,872 | ..cccooeee 1,461,872 [ .o | e (U PN IS 1A461,872 [ oo v | e 0. 18,386 | 07/16/2025. | 1FE............
B&G Foods Inc New Term Ln B Nt 1
05508T AT 9 |5.102 .| 04/12/2018. | Redemption  100.0000 s | s 145,706 | .......... 145,706 | .......... 146,898 | ....cccevveee 146,617 | ..ovvoeeas 256 | .oovone (1,167) (911) | e | v 145,706 | ovooverreneie | v [ e 0| e 1,530 |11/02/2022. | 3FE............
BJs Wholesale Club Inc CTL (HG Bowie
05549@ AA 3 |Rea .. | 06/15/2018. | Redemption  100.0000 rreeen | 74,257 | oo 74,257 | oo 74974 | o T4,491 | .o (234) (234) [ v [ e TA257 | o | v | e 0 [ 2,152 | 05/15/2022. | 5*Gl...........
055658 AA 2 |Burlington Northern PTC Ser 2006-2 5.6.. .. | 04/01/2018. | Redemption ~ 100.0000 [ESTTRTUIN RO 374,809 | ......... 374,809 | .......... 374,809 | ..coovevene 374,809 | ..o | e (0 ORI IPTR 374,809 | ..o v | e 0. 10,549 | 04/01/2024. | 1FE............
BNSF Railway Co ABS PTC Ser 2006-3
05568D AA 2 |53 .| 04/01/2018. | Redemption  100.0000, s | e 457,634 | ......... 457,634 | .......... 457,634 | ............. 457,634 | ..o | e (0 PRI IPTPROIO 457,634 | ..o | e | e 0. 12,223 | 04/01/2024. | 1FE............
06051G GV 5 |Bank of America Corp Sr Nt 3.004% 12/2 |.. | 05/23/2018. | Tax Free Exchange SOOI VO 6,016,959 | ....... 6,036,000 | ...... 6,015,641 | ........... 6,015,744 | .ooovvvvcrernns | s 1,216 1,216 6,016,959 | ..oorvrcrrinins [ e [ e 0. 77,062 | 12/20/2023. | 1FE............
Bank of The West Auto Tr LBASS Ser
064229 AA 5 |2017- .. | 05/15/2018. | Paydown reveneeeenserenienes | e 2,197,615 | ....... 2,197,615 | ....... 2,197,615 | .ovevrnee 2,197,615 | oo [ e 0 2,197,815 | oo | ceveerrneenenin | e 0. 10,088 | 10/15/2018. | 1FE............
07274N  AE 3 |Bayer US Finance Il LLC SrNt 3.875% 1.|.. | 06/18/2018. | Morgan Stanley & CO LLC.......cccce. | coumrremirnerirneirniins | v 2,992,110 | ....... 3,000,000 | ....... 2,990,220 | covouienriiniienineins | e | e 0 2,990,220 | ..cvorvereireins | e 1,890 | .o 1,890 | .o 12/15/2023. | 2FE............
Bayview Opport Mast Fund Trust RMBS
07331Q AA 5 |Ser .. | 06/28/2018. | Paydown JESTSRUTIN RO 753,458 | ......... 753458 | ......... 775,384 | ..o 773403 | oo | v (19,945) | ..ovovveciies [ e (19,945) | ..o | oo 753,458 | ..o | cerenrineninein | e 0. 12,631 | 06/28/2053. | 1FM...........
Bayview Opport Mast Fund Trust RMBS
07331Y AA 8 |Ser .. | 06/28/2018. | Paydown 204,415 204,415 | .......... 209,641 | oo 209,362 | ..oovvrerirriiens | e (4,947) (4947) | oo | e 204,415 | oo | e | s 0 | e 2,946 | 01/25/2055. | 1FM...........
Bayview Opport Mast Fund Trust RMBS
07332B AA 7 |Ser .. | 06/28/2018. | Paydown 249,130 249,130 | .......... 250,741 | oo 250,680 | ...ovoncrirririins | e (1,550) (1,550) [ .oovevrerneinenes | cerrerireenne 249,130 | oo | e | s 0| e 3,012 | 03/28/2057. | 1FM...........
07386H MD 0 |Bear Stearns Alt- A Tr RMBS Ser 2004-10. | .. | 06/25/2018. | Paydown 286,059 286,059 | .......... 269,791 | oo 269,791 | oo | e 16,268 | ..cooovvvrcrnens | e 16,268 | ...ceoneerreeins | e 286,059 | ..o | cereerereninnins | s 0| e 3,071 | 09/25/2034. | 1FM...........
Bear Stearns Mtg Tr RMBS Ser 2007-SL1
07401P AA 2 |CI .. | 06/25/2018. | Paydown 21,387 21,333 | s 9,268 | oo 9,268 | ..o [ e 0 9,268 03/25/2037. | 1FM...........
08579 AY 8 |Berry Plastics Corp Term Ln RNt 1 4.0....|.. | 06/11/2018. | Tax Free Exchange. 20,510 20,510 20,510 - . 0 ....20,510 01/19/2024. | 3FE....
095560 AQ 1 |Blue Hill CLO Ltd CLO Ser 2013-1A CI AR. | .. | 04/16/2018. | Paydown [ESTURTRTRTURION PPN 19,268,577 | ..... 19,268,577 | .....19,268,577 | ......... 19,268,577 0 .19,268,577 01/15/2026. | 1FE....
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AA 1 |Le .| 04/15/2018. | Redemption ~ 100.0000 ....164,902 ....164,902 | ... e 0 . ..164,902 10/15/2022.
12553H AA 6 |CIM Trust RMBS Ser 2017-7 CI A 3.000%| .. | 06/01/2018. | Paydown 1,616,613 | . 1,616,287 | e | eeeene(13,922) | s | e (13,922) | ..cvvvverirnens ,602,365 04/25/2057.
12566U AN 4 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 06/01/2018. | Paydown ceereneennsnnenens | e D086 | e 76,492 | L 61,972 | oo 61,190 781 02/25/2037.
12566U AT 1 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 06/01/2018. | Paydown 29,625 29,625 28,801 | ...... 29,213 20 02/25/2022.
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Comm Mortgage Trust CMBS Ser 2014-
125910 AG 8 |UBS2C .. | 04/01/2018. | Paydown 25,549 | oo 15,160 | oo | s (GRG0 R B (15,160) 03/10/2047.
12594E  AD 8 |CNT Holdings IIl Corp New 1st Lien Term.. | .. | 06/07/2018. | Credit Suisse Securities LLC.......... [ ovcrervrirrmiiverivnins | vevne 11,187,642 | ... 11,493,687 | .....11,392,196 320,299 11,411,707 ....(224,065) | ... 01/22/2023.
12594E  AD 8 |CNT Holdings Il Corp New 1st Lien Term.. | .. | 06/29/2018. | Redemption ~ 100.0000, .13,517 .13,517 13,479 .13,044 473 13,517 01/22/2023.
12632B  AG 1 |CPl International Inc 1st Lien Term Ln N.... | .. | 06/29/2018. | Redemption ~ 100.0000. ..42,500 ..42,500 ..42,500 ..42,500 0 ....42,500 07/26/2024.
CTL Cap Tr CTLSer 2002-1 CIA1Great
12644@ BG 9 |Sprin .| 05/15/2018. | Redemption  100.0000 [ESTRUIN RO 933,969 | .......... 933,969 | .......... 933,969 | ..coovrrrne 933,969 | ..ocvrrerrreriiens | e (1 RO DT 933,969 | ..vvurircrines | cerrneereninnins | e 0. 32,806 | 05/15/2018. | 1...cconvvrnecenn
CTL Cap Tr CTL Ser 2002-34 CI A
12644@ BQ 7 |Walgreen .| 06/15/2018. | Redemption  100.0000 32,836 ..32,836 ..32,836 ..32,836 0 ....32,836 07/15/2022.
CTL Cap Tr CTL Walgreens 6.620%
12644@ BS 3 |01/15/ .| 06/15/2018. | Redemption  100.0000, 28,413 28,413 28,697 | ... 28,513 | oo (100) (R10[0) ) RN ISP 28,413 | o [ e [ e (VI IO 784 |01/15/2023. | 2.......cvvvenee
Credit Suisse Comm Mtg Tr RMBS Ser
12646U AM 0 |2013- .| 06/01/2018. | Paydown 306,764 306,764 | .......... 315,392 | .o 313,285 | .o | e (6,521) (6,521) [ .oovevnereeieies | e 306,764 | ..o | v | e 0| e 3,548 | 03/25/2043. | 1FM...........
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 4 |12 ..| 06/10/2018. | Redemption  100.0000 65,589 | ..o 65,589 | oo 75,086 | ..ooovreinnes 57,945 | oo | e (6,994) (6,994) | .oovvonevreiici | e 65,589 | ..o [ e [ e 0| e 1,445 |12/10/2028. | 2FE............
CVS Health Corp LBASS PTC Nt 6.943%
126650 BQ 2 |01 ..| 06/10/2018. | Redemption ~ 100.0000...........ccev. [ worrereremeieerirerires | covrein 147,814 | ... 147814 | .......... 149,136 | .ooovvvrenne 149,271 | oo [ v (1,457) (1,457) [ v | o 147,814 | oo | e | e 0| e 4,279 | 01/10/2030. | 2FE............
CVS Health Corp LBASS PTC Nt  7.507%
126650 BS 8 |01 .. | 06/10/2018. | Redemption ~ 100.0000. 32,285 ..(12,092) | . 032,285 | e | e | i) | s 1,343 | 01/10/2032. | 2FE....
CVS Health Corp ABS PTC Nt 4.704%
12665U AA 2 |01/1 .| 06/10/2018. | Redemption  100.0000 JEVTURTRTOURRII RN 79,361 | oo 79,361 | v 79,361 | v 79,361 [ cooevoeeirvreriens | v (1 ORI ISP 79,361 | oo [ e [ e 0 | e 1,556 |01/10/2036. | 2FE............
CWABS Inc RMBS Ser 2004-5 CI 1A
126671 6B 7 [2.591% .. | 06/25/2018. | Paydown 565,980 | .......... 565,980 | .......... 533,966 | .....ccoounn 536,347 | ..o 29,633 29,633 | oo | e 565,980 | ...uveuerieriinns | e | e 0| e 5,379 | 10/25/2034. | 1FM...........
CWABS Inc RMBS Ser 2004-U CI 2A
126673 VE 9 [2.343% .| 06/15/2018. | Paydown 99,666 99,666 | ............ 41,562 | oveiriris 41,562 | oo 58,104 58,104 | oo | i 99,666 | ..vuvvrvreririns | e | e (V1 I 869 | 03/15/2034. | 1FM...........
12667G W7 4 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2018. | Paydown [ESTTRTUIN RO 173,611 | e 173,611 | oo 172,065 | ..ooovovrnnne 169,156 | .......... 2,984 | ... 1,471 4455 | oo | i 173,611 | o e [ e 0 | et 3,849 | 09/25/2035. | 4FM...........
CWABS Inc RMBS Ser 2006-H Cl 2A1B
126686 AC 8 [2.22 .| 06/15/2018. | Paydown 84,710 84,710 29,327 | oo 29,327 | .ovrrverrerienes 55,384 55,384 | oo | i 84,710 | oo [ e [ e (VI IO 927 | 11/15/2036. | 1FM...........
12668A YS 8 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2018. | Paydown FSOTURTRTRI RN 18,738 | oo 26,362 | ... 22,054 | oo 21472 | oo, . 582 3172 R I 22,054 | ..ooverrinrns | s (3,316) | cvvvevs [CICLC) ] — 789 |12/25/2035. | 1FM...........
CWHL Inc RMBS Ser 2005-27 Cl 1A3
126694 NS 3 [5.500 .| 06/01/2018. | Paydown JSOTURTRTRRI Y 40,616 | ............ 40,616 | ............ 39,531 | oo 39,970 [ .ovvvrerieiiens | e 646 B46 | ..o | s B0,616 [ ..ovoeeercerees [ rveerrerierinees | e 0 | e 1,013 | 12/25/2035. | 4FM...........
CWHL Inc RMBS Ser 2006-HYB1 Cl 1A1
126694 WE 4 (34 .| 06/01/2018. | Paydown [ESTTSI ER 121,281 | oo 136,760 | .......... 102,810 | covvvrvrenne 100,381 | coooererreirens | crvverina 2,428 2428 | oo | e 102,810 | coveeeveereeeens | e 18,471 | oo 18,471 | ..o 2,149 | 03/20/2036. | 1FM...........
CWHL Inc RMBS Ser 2004-14 Cl 2A5
12669F T2 9 [3.803 .| 06/01/2018. | Paydown 26,957 26,957 26,454 | ...... 26,648 | ....ccovvvirins . 309 309 | | s 26,957 | cooeveerenins [ e [ e (VIR IO 400 | 08/25/2034. | 1FM...........
Countrywide Home Loans RMBS Ser
12669G R3 7 |2005-15 .| 06/01/2018. | Paydown 26,582 25,425 25,024 | oo 23,086 | .......... 2,090 | .. 1 2,001 | oo | i 25177 08/25/2035. | 4FM...........
12670U AB 3 |CWGS TermLnNt1 5.327% 11/08/23..... .. | 04/06/2018. | Redemption ~ 100.0000 [ESTUTRNRRIN PPN 15,857,279 | ..... 15,857,279 | .....15,792,286 | ......... 15,794,255 | ..o | v 63,024 63,024 | ..o | e 15,857,279 11/08/2023. | 4FE...........
12670 AB 3 |CWGS TermLnNt2 5.796% 11/08/23..... .. | 04/06/2018. | Redemption  100.0000 88,651 ..88,651 ..88,288 ..88,298 352 352 | e | e 88,651 11/08/2023. | 4FE....
127024 AA 0 |Bakemark Holdings LLC Term Ln Nt 1 7.3].. | 06/29/2018. | Redemption ~ 100.0000 9,802 | ..............9,802 | ..............9,508 | ... ...9,523 |... e 280 280 9,802 08/17/2023. | 3FE............
130789 T# 7 |California Wir Svc Co 1st Mtg Bd Ser JJJ.. | .. | 05/01/2018. | Redemption ~ 100.0000..........ccces | covrerererernemmameernenns | ceereeens 181,800 | ..ccvonee 181,800 | .cooveee 183,694 | ..cooovvrenne 181,935 | .ovvereienins (135) (L) [ 181,800 05/01/2018. | 1..cccvvnrennes
14041IN  FN 6 | Capital One Multi Asset ExecTr LBASS Ser|.. | 04/17/2018. | Bank of America BISD Dealer......... | .occveeeveeververrenes | vevencd 6,859,660 | ....... 6,997,143 | ....... 6,996,602 | ........... 6,996,651 | .cooovvrerierins | e 49 49 6,996,700 ...(137,040) | ...... (137,040) | ....... 47,962 | 07/17/2023. | 1FE............
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14070K AB 7 |Capstone Logistics Acq 1st Lien Term Ln... | .. | 06/25/2018. | Goldman Sachs & Company. 14,310,358 | ..... 14,509,306 | .....14,427,271 | .........14,327,939 | ...... 128,367 | covvvrees 3,789 | oo | i 132,156 | .o .14,460,096 ...(149,738) | ......(149,738) | .....395,879 | 10/07/2021. |4FE....
14070K AB 7 |Capstone Logistics Acq 1st Lien Term Ln... | .. | 05/08/2018. | Redemption ~ 100.0000 168,935 | ......... 168,935 | .......... 168,951 | ..............166,823 | ......... 2,122 (11) 2,111 168,935 10/07/2021. | 4FE....
Carrington Mtg Loan Tr RMBS Ser 2007-
144527 AB 4 |FRE .. | 06/25/2018. | Paydown [ESTTRTUIN RO 193,353 193,353 21,632 ..193,353 02/25/2037.
14880B AE 1 |Catalent Pharma Solutions Inc New Term L|.. | 06/29/2018. | Redemption ~ 100.0000 95,237 | ............95,237 (302) . ....95,237 05/20/2024.
14912L  3U 3 |Caterpillar Finl Sves Corp Sr Nt 5.450...... .. | 04/15/2018. | Maturity.............cocverecer 2,835,000 2,835,000 (1,871) 2,835,000 04/15/2018.
150190 AA 4 |Cedar Fair/Can/Magnum/MI Sr Nt 5.375%| .. | 06/27/2018. | Tax Free EXChange........ccccccvveeneee | wevvmrvmerineerncirnenns | 200 997,612 | oo 1,000,000 112 . ..997,612 04/15/2027.
15200W AB 1 |Centerpoint Energy Transition LBASS Ser. |.. | 04/15/2018. | Paydown.........cccomevunremmricnnicveiirens [ rovevinnivsnicnsivennes | e 318,945 | i 318,945 2 ..318,945 10/15/2020.
Centex Home Equity Loan Tr RMBS Ser
152314 NB 2 |2005 .. | 06/25/2018. | Paydown s | s 409,130 | .......... 409,130 | .......... 376,975 | ..coceevene 389,072 | ..o 20,058 20,058 | ..o | s 409,130 03/25/2035. | 1FM...........
16165M AD 0 |Chaseflex Tr RMBS Ser 2006-2 CIA2B 2.|.. | 06/25/2018. | Paydown 28,355 57,515 | oo 44,021 | oo 45,908 | ..o | e 1,321 1,321 [ e | e 47,229 09/25/2036. | 1FM...........
162765 AS 0 |CHEC Loan Trust RMBS Ser 2004-2 CI A3 | .. | 04/25/2018. | Paydown JESTSURTUIN ERP 188,355 | ...ccvoue. 188,355 | ..cooouc 181,313 | v 182,470 | coooveceiiens | v 5,886 5,886 | .cvvuererciriini | e 188,355 07/25/2034. | 1FM...........
Countrywide Home Loans RMBS Ser
17025Q AC 1 |2007-J3 .| 06/01/2018. | Paydown [ [ e . 2,207 ...44,543 07/25/2037.
17323M  AA 3 | Citigroup Mtg Loan Tr RMBS Ser 2015A CI | .. | 06/01/2018. | Paydown 903,193 903,193 . . ..(10,891) |. ..903,193 06/25/2058.
17324V AH 7 |P .| 06/01/2018. | Paydown 923,565 923,565 . ..923,565 09/25/2042.
17326Q AA 1 |Citigroup Mortage Ln Trust Inc RMBS Ser.. | .. | 06/01/2018. | Paydown 262,075 262,075 | .o 261,304 | oo | e | e TT | i [l T | | e 262,075 09/25/2064.
18449 AE 0 |Clean Harbors Inc Term Ln Nt 1 4.092%.. | .. | 04/17/2018. | Tax Free Exchange. o e | s 5,988,232 | ....... 5,990,201 5,988,232 06/30/2024.
18976G AZ 9 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 06/01/2018. | Paydown 309,076 309,076 | .........290,554 | .........e..300,378 | covoovvrrvirnne | eerreenn8898 | i | erieenene8898 | i | i 309,076 06/25/2022.
20049%# AA 5 |Command Alkon Inc 1st Lien Term Ln Nt 1 | .. | 06/01/2018. | Tax Free Exchange o 22,221 22,500 ...22,221 09/01/2023.
21079R AA 0 |Continental Airlines Inc LBASS EETC Ser.. | .. | 04/19/2018. | Paydown [ESTTRTRIN R 871,702 | .......... 871,702 907,815 e . ..871,702 20 ] 30,087 | 10/19/2023.
212015 AR 2 |Continental Resources Inc SrNt 4.375%. |.. | 05/25/2018. | Tax Free Exchange o e | s 3,306,943 | ....... 3,400,000 3,305,000 3,306,943 | oo | e | e 0. 69,003 | 01/15/2028.
DRB Holdings LLC TermLn Nt 1 7.852%
23361* AA 3 |1 .| 06/29/2018. | Redemption  100.0000 ST N 15,114 | e 15,114 | e 14,735 | oo 4TAT | s | v 367 Ko7 T I 15,114 | oo | e | e (VI I 818 | 10/06/2023. | 2FE............
23370P AP 3 |StandardAero Aviation Hold Inc Term Ln N | .. | 06/29/2018. | Redemption  100.0000 20,421 20,421 20,522 | ...... 20,501 1" (90) (U4) ) [ ISR, 20,421 | oo | v | e (01 I 474 | 07/07/2022. | 4FE............
Deutsche Alt-A Sec Inc RMBS Ser 2003-
251510 AW 3 |2XS .| 06/01/2018. | Paydown 4,922 | oo 4,922 | oo 4,921 | s 4915 | i . 7 7 09/25/2033. | 1FM...........
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl| .. | 06/01/2018. | Paydown 28,889 28,889 28,881 | ...... 29,366 (477) (477) 12/25/2033. [ 1FM...........
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl| .. | 06/01/2018. | Paydown 33,068 | ..ocovoneen 33,068 | ..oooveneen 33,060 | ooovreiinnes 33,759 |... . (690) (690) 01/25/2034. | 1FM...........
256746 AB 4 |Dollar Tree Inc Sr Nt 5.750% 03/01/23..... ..105/05/2018. [ Call  104.3130......covvrrervrrrrirerns | ervrrererrneiisiesiierinns | e 5,215,650 | ....... 5,000,000 | ....... 5,221,627 | ........... 5,157,970 | .o | v (15,892) [ ..ovvuvererrviiene | veererins (15,892) 03/01/2023. | 2FE............
26208G 7 |A1 .. | 06/15/2018. | Paydown reveneeeennerenienes | e 7,178,769 | ....... 7,178,769 | ....... TATBTB9 | oo | rvrernerissinenes | ceeseeiseesneninens (1 TN IS TATBTB9 | oo | vevreerverrenin | cevverienieeens 0. 32,775 | 03/15/2019. | 1FE............
Enhanced Cap CT Fund IIl LLC ABS
29337# AA 7 |CAPCON .| 06/15/2018. | Redemption  100.0000, vt | e 435,092 | .......... 435,092 | .......... 435,092 | ..o 435,002 | oo | e (0 RPN PV 435,002 | ..o | e | s 0. 15,903 | 12/15/2020. | 1FE............
Entergy AR Restoration Fdg LLC LBASS
29365Y AA 1 |Ser .. | 05/01/2018. | Paydown 558,790 | .......... 558,790 | .......... 558,671 | ..ocvveene 558,742 | ..o | e 49 49 | e | e 558,790 | ..o [ v [ e 0 [ 6,426 | 08/01/2021. | 1FE............
FMV Smithtown Assoc CTL 7.700%
30260@ AA 8 [10/04/1 ..| 06/01/2018. | Redemption  100.0000 216,575 216,575 | .......... 225,238 | oo 217,605 | oo [ i (1,030) (1,030) [ coovvnrveeerieis | e 216,575 10/04/2019. | 2......cccone...
30282# AA 0 |First Watch Restaurants Term Ln Nt 3 8.. |.. | 04/02/2018. | Redemption ~ 100.0000 410 410 410 0 410 08/21/2023. | 3FE............
30282# AA 0 |First Watch Restaurants Term Ln Nt 2 8.. |.. | 04/02/2018. | Redemption ~ 100.0000 7544 | .o 7,544 | 7,357 180 7,544 08/21/2023. | 3FE....
316773 AD 2 |Fifth Third Bancorp Sub Bk Nt 4.500% O.. | .. | 06/01/2018. | Maturity.............ccco...... revereneesrenenes | e 2,850,000 | .......2,850,000 | .......3,093,732 0 3,093,732 06/01/2018. | 2FE............
32007U BW 8 |First Data Corp TermLn DNt 1 4.341%...|.. | 06/26/2018. | Redemption ~ 100.0000 JESTURTUIN R 164,563 | .......... 164,563 | .......... 165,095 (T I [ 164,563 07/10/2022. | 3FE............
First Horizon Mtg PT Tr RMBS Ser 2006-
32052E AA 7 |AR .| 06/01/2018. | Paydown [ESTTUSUIN RO 169,082 | .......... 169,162 | .......... 152,065 | ...ocvovvrenne 152,065 | ..ooovverrreries | e (0 [TURTIRN IDT 152,085 | .ooovcvvcrveenns | e 17,016 | ..coooee. 17,016 | ......... 2,144 | 11/25/2036. | 1FM...........
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Fremont Home Loan Tr RMBS Ser 2006-B
35729Q AS 7 |Cl .. | 06/25/2018. | Redemption 6.0840 1191 | o 19,579 | oo 1191 | 1191 | s | e 0 19T [ e [ | v 0. 15,971 | 08/25/2036. | 1FM...........
Fremont Home Loan Tr RMBS Ser 2006-B
35729Q AS 7 |Cl .. | 06/25/2018. | Capital DIStribUtION...........vvvvrrvrers [ ererireririeerirriiniines | e 18,388 | ..o | e 18,388 | oo 18,388 [ ..o | e (1 PRSI ISP 18,388 | ..voureeerrienns | veveerrineeienin | cevverieeieens (1 I 08/25/2036. | 1FM...........
35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt... | .. | 06/29/2018. | Redemption ~ 100.0000..........cccoe. | covrrvrmerrmrierineinns | eevrreieens 15,408 | .....c...... 15,408 | .....c...... 14,846 | ..o, 14,867 | .o . 541 L. I U I 15,408 | oo | e | e (11 IO 707 |09/18/2023. | 3FE............
GS Mortgage Securities Trust CMBS Ser
36197X AL 8 |20 .| 06/01/2018. | Paydown JESTSRUTIN RO 330,054 | ......... 330,054 | .......... 339,935 | .o 333,739 | o | e (3,684) (3,684) [ oo | e 330,054 | ..o | cereerireninnins | e 0 | e 4,419 | 06/10/2046. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D 7Q 0 [200 .| 06/01/2018. | Paydown 37,570 37,570 35,704 | ...... 36,569 | oo | e 1,001 1,001 [ | e 37,570 | oo [ e [ e (VI IO 694 | 06/25/2035. | 1FM...........
Generac Power Systems Inc Replacement
36874V AK 4 |Te .. | 06/08/2018. | Redemption ~ 100.0000 vt | e 716,590 | .......... 716,590 ....718,987 ....286,824 (2,385) (2,285) WT16,590 [ e | e [ 12,343 | 05/31/2023. | 3FE....
37946# AA 3 | Global Franchise Group LLC Term Ln Nt 1. .. | 06/29/2018. | Redemption ~ 100.0000..........cevue. | orrerrerrermererneennes | ovvirenes 118,203 | .......... 118,203 | oo 117,021 | il 17,021 | 147 | 1,035 1,182 . ..118,203 20 ] s 3,232 | 12/18/2019. | 3FE............
38217V AA 8 | Goodgreen Trust LBASS Ser 2017-1A CI A | .. | 06/15/2018. | Paydown s | s 664,161 | .......... 664,161 | .......... 663,852 | .............. 663,856 | .....ccoorrririres . 305 305 [ | e 664,167 | ..o | e | s 0. 12,750 | 10/15/2052. | 1FE............
Great American Leasing Receiv LBASS CI
39154T AN 8 |2 .. | 06/15/2018. | Paydown revreresensennenes | i 3,123,622 | ....... 3,123,622 | ....... 3,123,622 | oo | e | e 0 3,123,622 | oo | e | s 0. 14,513 | 02/15/2019. | 1FE............
40406# AD 4 |HaiAcquistion Corp Term Ln Nt 1 9.250.. |.. | 05/07/2018. | Tax Free Exchange o 21,971 22,500 21,935 25 | s | s 21,971 | o e 10/31/2023. | 2FE....
404122 AX 1 |HCAInc Term Ln B-10Nt 1 4.102% 03/13] .. | 06/29/2018. | Redemption  100.0000 4,063 | .............. 4,063 | .............. 4,063 0 4,063 03/13/2025. | 3FE....
NRZ Excess RMBS 2018-PLS1 CI A
40423X AB 8 [3.193% .. | 06/25/2018. | Paydown JESTURTUIN R 720,292 | ......... 720,292 | .......... 720,283 | ..o | e . 9 L4 IR PP 720,292 | ..o | cerineeneninein | e 0| e 7,460 | 01/25/2023. | 1Z......ccvenne
NRZ Excess RMBS Ser 2018-PLS2 CI A
40423X AF 9 |32 .. | 06/25/2018. | Paydown [ESTTRTRUIN RO 682,634 | .......... 682,634 | .......... 682,623 | ..o | cereernerenins | s 11 L TR IO 682,634 | ..o | e | e 0 | e 6,176 | 02/25/2023. | 1Z..............
Harborview Mtg Loan Tr RMBS Ser 2007-A
41164T AA 0 |C .| 06/19/2018. | Paydown vt | e 104,112 | oo 82,074 | ..o 15,594 | 15,594 | s [, 0 | oo | e 15,59 | ..o | 0....88,518 | .........88,518 | ......... 1,708 |06/21/2037. | 1FM...........
41283D AB 9 |Harley-Davidson Inc Co Gtd Nt 6.800% O |.. | 06/15/2018. | Maturity............ccccconecc. 005,977,000 | .......5,977,000 | .......7,155,234 | ..........6,084,164 | .....ccccovrimies | e (107,164) | covooveecenen | s (107,164) 5,977,000 | ..oovreerrnenns | vervrerinernenn | ervvnernenneeens0 | 203,218 | 06/15/2018. | 1FE....
41902@ AA 9 |Sigma Electric Manufact Corp Term Ln A-2 | .. | 06/29/2018. | Redemption  100.0000 SOOI TN 14,344 | ............ 14,344 LT 281 288 10/31/2023. | 3FE............
42770L  AA 1 |Hero Funding Trust LBASS Ser 2015-1A Cl| .. | 06/20/2018. | Paydown [ESTTRTRTRIN RO 469,107 | .......... 469,107 | .........468,895 | ........... 468,960 | ...oocoooririrriins | corrrrirrinnns 147 147 09/21/2040. | 1FE............
427700 AA 1 |CL .. | 06/20/2018. | Paydown e | e 490,211 | oo 490,211 47 09/20/2040. | 1FE....
42771T  AA 3 |Hero Funding Trust LBASS Ser 2015-3A Cl | .. | 06/20/2018. | Paydown 500,755 500,755 17 09/20/2041. | 1FE....
HSI Asset Loan Obligation RMBS Ser
44320 AC 5 |2007- .| 06/01/2018. | Paydown 0 09/25/2037.
446413 AK 2 [Huntington Ingalls Industries SrNt 3........ .. | 06/14/2018. | Tax Free Exchange (1,575) 12/01/2027.
44969C BF 6 |Quintiles IMS New TermLnB Nt 1 4.308. | .. | 06/11/2018. | Redemption ~ 100.0000 revennrrnnsnnsennenn | e 1,758,061 | 101,758,061 | 1o 1,773,480 | oo | evveiineineies | cveeerne(15,420) | v | e (15,420) | ..vvovverirnens 03/06/2024.
44969C BH 2 |Quintiles IMS Term Ln B-2Nt 1 4.335%... | .. | 06/29/2018. | Redemption ~ 100.0000 87 87 88 (1) 01/18/2025. | 3FE
452564 AB 8 |Impact CIL Parent LLC ABS Revolving Nt S| .. | 06/28/2018. | Redemption ~ 100.0000..........ccce. | ovverrevrereererseienns | ovvieees 127,022 | ... 127,022 | ... 127,022 0 10/25/2056. | 2AM...
45256H AC 2 |Impact Funding LLC CMBS Ctf Tranche B. | .. | 06/01/2018. | Paydown revreenessrenienns | o 43,881 | oo 43,881 | oo 45,112 149 12/01/2022. | 1FE....
45256H AD 0 |Impact Funding LLC CMBS Ctf Tranche C. | .. | 06/01/2018. | Paydown 21,148 21,148 21,741 (65) 07/25/2033. | 1FE....
Impact Funding LLC CMBS Ser 2010-1 CI
45257TH AA 5 |A1 .| 06/01/2018. | Paydown vt | e 124,067 | .......... 124,067 | .......... 124134 | e 124,081 | .o (14) (14) [ v | e 124,067 | ovoovevncrns | oo [ e 0| e 2,770 | 01/25/2051. | 1FM...........
Implementation Mgmt Assistance Term Ln
45320 AA 6 [N .| 06/29/2018. | Redemption  100.0000 3,540 ....3,540 ....3,385 154 3,540 [ .o | e | erreenenenen0 | i 116 | 12/13/2023. | 1FE....
465685 AN 5 |ITC Holdings Corp Sr Nt 3.350% 11/15/2. |.. | 06/22/2018. | Tax Free Exchange o e | s 7,740,725 .7,750,000 7,740,162 563 | oo | veereenenne T, 740,725 | s [ e [ 0| 157,217 | 11/15/2027.
JP Morgan Mtg Tr RMBS Ser 2006-A2 CI
466247 H8 9 |1A1 .| 06/01/2018. | Paydown JEVTUTRTOORRI N 13,618 | v 11,283 | oo 11,233 | oo 10,549 | .o 692 | oo (1) B91 | oo | s 11,240 | oo | e 2,377 | v 2,377 | s 239 | 04/25/2036. | 1FM...........
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JP Morgan Chase Comm Mtg Secs CMBS
46640) AS 6 |Ser2 .| 06/01/2018. | Paydown 609,980 609,980 | .......... 616,078 | ..cocvevrnee 611,977 | oo | e (1,997) (1,997) [ v | e 609,980 | ..vvuervrerirnes | cerrreerenineins | e 0| e 8,582 | 01/15/2046. | 1FM...........
JCP&L Transition Funding LLC LBASS Ser
472158 AD 9 |2 . | 06/05/2018. | Paydown 278,769 278,769 | .......... 277,591 | oo 278,386 | ..cooovrrrcrinns 383 383 [ | e 278,769 | ..o | cevrneereriinins | eereerienieeens 0| et 7,819 | 06/05/2023. | 1FE............
Legg Mason Mtg Cap Corp CTL 7.750%
52467@ AH 800/  1.]06/15/2018.|Redemption  100.0000 61,679 .61,679 (605) (805) | cvvevvverreeries | eeverireereeB1B79 | e | e | e | s 1,964 |01/15/2021.
52467@ BC 8 [Cl .| 06/15/2018. | Redemption ~ 100.0000 62,329 (411) (A1) | e | 82,329 | i | e | cverineiinnnd0 | s 2,131 | 11/15/2018.
Lehman Mtg Tr RMBS Ser 2006-2 Cl 6A1
52520M GQ 0 |6 .| 06/01/2018. | Paydown 4,603 | .o 4,603 | .o 4,606 | ..ooovrrcrrnnens 4586 | ..o | e 17 17 4,803 | oo [ e [ e (VI IO 115 | 04/25/2036. | 1FM...........
Long Beach Mtg Loan Tr RMBS Ser 2004-
542514 GW 8 |5C . | 06/25/2018. | Paydown 385,055 385,055 | .......... 360,026 | .....cccoone. 367,236 | ..ovvrerieriiens | e 17,819 | oo | s 17,819 [ e | e 385,055 | ..ouveureenriies | e | e 0 | e 3,504 | 09/25/2034. | 1FM...........
Long Beach Mtg Loan Tr RMBS Ser 2005-
542514 NC 4 |WL2 . | 06/25/2018. | Paydown 532,318 | .......... 532,318 | ....co.u. 505,203 | ...cccovveee 508,061 | ..ooeveverivreires | e 24,257 24,257 | oo | e 532,318 | .o [ v [ e 0 [ 5,511 | 08/25/2035. | 1FM...........
MFRA Tr RMBS 2017-RPL1 Cl A1
552759 AA 0 |2.588% 02 .| 06/01/2018. | Paydown 289,783 289,783 27 02/25/2057. | 1FM...........
55336V AQ 3 |MPLXLPSrNt 3.375% 03/15/23............. .. | 05/22/2018. | Barclays Capital INC..........cccoveveerers [ wrerirererneeririnirins 978,090 .1,000,000 40 03/15/2023.
55368* AD 2 [MSHCInc Term LnNt1 6.609% 07/31/23|.. | 06/29/2018. | Tax Free Exchange. 15,166 | .ocvernce. 15,507 . 26 07/31/2023.
55368* AF 7 |65 .. | 06/29/2018. | Tax Free Exchange 8,505 | ...covvvrevn 8,543 3 47 07/31/2023.
589929 5F 1 | Merrill Lynch Mtg Investors RMBS Ser 200 | .. | 06/25/2018. | Paydown 698,548 698,548 44,960 | ..o [ e 44,960 | ..cooooverirrnens 07/25/2034.
59549R AC 8 |Mid State Tr X LBASS Ser 10 CIM1 6.28. |.. [ 06/15/2018. | PAYdOWN.......c.cvevrrrerrirersnisrrenins | everivineiierssineirenes | v 126,102 | .......... 126,102 20,065 20,065 02/15/2036.
59549W AB 9 |Mid State Tr LBASS Ser 11 CIM1 5.598%) .. | 05/15/2018. | Paydown 32,726 | e 32,726 | 32,725 | 32,726 [ | e 0 07/15/2038.
60367 AA 9 |Ministry Brands LLC Delayed Draw TL Nt 1 .. | 06/29/2018. | Redemption ~ 100.0000..........ccoce. | ovvremrimrinmicniienns | woverirenes 14,761 0 08/22/2022.
60367 AA 9 |Ministry Brands LLC Delayed Draw TL Nt 9] .. | 06/29/2018. | Tax Free Exchange 537,216 0 08/22/2022.
Morgan Stanley Cap | RMBS Ser 2004-
61744C FB 7 |HE6C .. | 06/25/2018. | Paydown 207,962 207,962 | .......... 191,325 | oo 194,451 | oo | v 13,511 [ [ e 13,511 | e | v 207,962 | ..o | e | e 0 [ 2,203 | 08/25/2034. | 1FM...........
61745M VW 0 |Morgan Stanley Cap | RMBS Ser 2004-1 Cl| .. | 04/01/2018. | Paydown 582 582 £51: 72 IO £51: 720 ORI IR 0 582 | covuervreerenins [ e [ e (U I 10 | 11/25/2018. | 1FM...........
Morgan Stanley Mtg Tr RMBS Ser 2005-
61748H LC 3 |5AR .| 06/01/2018. | Paydown 299,648 300,194 | .......... 266,591 | .oooovrrenee 250,662 | ..o | i 15,929 | oo | v 15,929 [ .o | e 266,591 | .o | e 33,057 | oo 33,057 | ......... 6,755 | 09/25/2035. | 1FM...........
Morgan Stanley Mtg Ln Tr RMBS Ser
61749T AA 2 |2006-1 . 1 06/25/2018. | PaydOWN........ccourvreririrerieiisiricirerins [ v | ovenns 8,182,878 | ....... 8,182,878 | ....... 1,629,211 1,629,211 | s | 2006,553,667 | oo [ 6,553,667 8,182,878 | ..o | v | 0 | 56,081 | 08/25/2036. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
61761Q AC 7 |C8 .. | 06/01/2018. | PAYAOWN.......oovvirrircirriiniieeiiiens [ e | s 158,487 | .......... 158,487 | .......... 157,868 | ..oovvvvrinnns 39,787 | oo | e 622 (3722725 I I 158,487 | ovoveiseies | oo [ v (V10 IO 981 | 12/15/2048. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
617620 AU 5 [C9 .| 06/01/2018. | Paydown 271,562 271,562 | .......... 260,753 | .o 267,026 | ..ovovrvneienen | s 4,536 4536 | oo | e 271,562 | v | cervnreenineins | e 0| e 3,176 | 05/15/2046. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
61762M BU 4 |C10 .| 06/01/2018. | Paydown 3,108 | oo 3,108 | oo 3,201 | oo 3144 | e (36) (36) 3108 | e | e | 0 | e, 61 | 07/15/2046. | 1FM...........
628530 AX 5 |MylanInc SrNt 2.600% 06/24/18............. .| 04/28/2018. | Call ~ 100.0750........covvverirmrirnn [ e | e 10,007,500 19,980,798 | ..o | oo 12,912 | i | s 12,912 9,993,710 | ..cocvvvrivcrnns [ c00eenn6,290 | .......6,290 | ... 97,060 | 06/24/2018. | 2FE...
62927# AD 8 |NFL Ventures LP Sr Gtd Nt Ser 2015-A Tr. | .. | 04/15/2018. | Redemption ~ 100.0000..........ccoee | veververerrnerrerirenes | veves 1,318,732 | ....... 1,318,732 | ....... 1,318,732 | ...........1,318,732 0 | oo | s 1,318,732 | v | v | vevrveirneeieenn0 [ 18,660 | 03/31/2024. | 1FE..
63651P AA 2 |National Inst Health Twinbrook CTL B BId.. | .. | 06/15/2018. | Redemption ~ 100.0000 98,066 | ........c... 98,066 | ............ 98,066 | ...covvcrenenr 98,066 | ....vvvrirrirens | errreeieeneni (1 USRI ISP 98,066 | ....cvvverereers [ e [ e | i 2,384 | 01/15/2019. | 1.covocernnens
63655@ AA 2 |National Intergovernmental Co New Term L|.. | 05/23/2018. | Redemption ~ 100.0000 reveerenessresenes | o 1,021,796 | ....... 1,021,796 | ....... 1,006,469 .1,007,317 14,478 | oo | s 14,478 | .o | i 1,021,796 | .oocvorvevvivens | cverrrerinrinenen | vevrerinriieenn0 [ s 33,060 | 09/19/2022. | 3FE...
63655@ AC 8 |National Intergovernmental Co Reallocate.. | .. | 05/23/2018. | Redemption ~ 100.0000..........ccoes | covurrvrmerrerirerirneins | voreees 2,064,596 | ....... 2,064,596 | ....... 2,033,627 | ...........2,035,260 29,336 29,336 2,064,596 20 ] 57,580 | 09/19/2022. | 3FE...
63860H AD 1 |Nationstar Home Equity Loan Tr RMBS Ser| .. | 06/25/2018. | PaydOWN..........ccrvevrernrierivrnerenins | cverviniirereiseirenns | e 441413 | ... 441413 | ... 372,718 | oo 384,307 | .o | v 57,106 57,106 | oo | e A3 | e | e | e [V 3,539 | 03/25/2037. | 1FM...........
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New Residential Mtg Ln Tr RMBS Ser
64828C AA 7 |2018- .| 06/01/2018. | Paydown 281,854 281,854 | .......... 289,175 | .oovveeernerrnrineinens | cerveeeisninenins | i (7,322) (7,322) | oo | oo 281,854 | ..o | e | s 0| e 1,699 |03/25/2036. | 1FE............
New Residential Mtg Ln Tr RMBS Ser
64828M AA 5 |2017- .| 06/01/2018. | Paydown 251,572 251,572 | ..., 255,070 | .oovvrrereriinineeinens | veveeernennenins | i (3,498) (3,498) | ..ovvrereieins | e 251,572 | v | cevvreeenineins | e 0| et 1,177 | 04/25/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64829H AD 9 [2016- .| 06/01/2018. | Paydown 333,506 333,506 | .......... 336,998 | ....ccoovune 336,988 | ..o | e (3,481) (3,481) [ e | e 333,506 | ..o | e | e 0| e 4,477 | 09/25/2056. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64830B AA 5 |2017- .| 06/01/2018. | Paydown v | e 465,904 | .......... 465,904 | .......... 481,622 | ...ovvorees 481,283 | ..o | e (15,379) | ooverererererns [ e (15,379) | v | e 465,904 | ....ooovverenns | e | s 0| e 7,797 | 08/27/2057. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
648306 AB 2 |2018- .| 06/01/2018. | Paydown JRSSUTTRIRPIN RO 371,175 | . 371,175 | e 379,206 | ..ovvorvreriirieeienns | cereniieeiienns | i (8,030) (G20 0) RTINSV 37175 | e | e | v 0| e 5,034 | 12/25/2057. | 1FE............
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 .| 06/01/2018. | Paydown 3434 | 3434 | 3434 | s 3432 | e . 2 2 BA34 | e | e | s 0 | 71 | 03/25/2034. | 1FM...........
Northwest Airlines LBASS EETC Ser 2001-
667294 AW 2 |1 .. | 04/01/2018. | Paydown 358,932 358,932 | .......... 359,541 | oo 359,185 | ..cvvvrrierirns (253) (P5K) 1 IS RN 358,932 | ..o | e | e 0. 12,636 | 10/01/2023. | 2FE............
NRRC-D Facilities Corp CTL GSA Rev Bd
670208 AA 8 |Ls ..| 06/07/2018. | Redemption  100.0000 [ESTTSI ER 159,404 | .......... 159,404 | .........159,404 0 . ..159,404 11/07/2023.
67104C AA 5 |Oak Hill Credit Partners CLO Ser 2013-8A. | .. | 04/20/2018. | Paydown 2,201,058 2,201,058 2,201,058 0 2,201,058 04/20/2025.
70069F CH 8 |Park Place Securities Inc RMBS Ser 2004- | .. | 06/25/2018. | Paydown 234,470 234,470 ....225,238 6,128 ..234,470 10/25/2034.
70069F DM 6 |Park Place Securities Inc RMBS Ser 2004- | .. | 06/25/2018. | Paydown JESTURTUIN R 926,628 | .......... 926,628 ...892,169 26,626 .....926,628 12/25/2034.
Parmer 31 (Austin TX) CTL Pass CTL Ser
70176@ AA 7 [A .| 06/15/2018. | Redemption  100.0000 [ESTTUSRRUIN RO 180,190 | .ovevenee 180,190 | .oovvneee 181,541 | v 181,494 | oo [ v (1,304) (1,304) [ oo | e 180,190 | covvvvereerrerns | e [ v 0 | e 2,606 | 01/15/2032. | 1...ccovvrrnens
Pathway Partners Vet Mgmt LLC Delayed
70325 AC 4 |Dr .| 04/27/2018. | Redemption  100.0000 (7,225) (7L ] p— (71 | (1,110) | covovvirens (72) [ oo (72) [ v | e, (7,225) [ oo v | e 0 [ oo 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC Delayed
70325E AC 4 |Dr .. | 05/25/2018. | Tax Free Exchange o e | s 1,058,368 | ....... 1,058,368 | ....... 1,058,368 | .....ccoouue 120,648 | ..ooovvnn Y72 ¥ 72 [N 1,058,368 | ..o | e | e 0 | 15,142 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC Term Ln
70325E AC 4 |Nt .| 04/27/2018. | Redemption  100.0000 7,225 | oo, 7,225 | oo, TA26 | oo | e | e 99 99 7,225 | oo | v | e 0 | 34 110/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC Term Ln
70325E AC 4 |Nt .. | 05/25/2018. | Tax Free Exchange o e | s 2,837,188 1,134 2,837,188 | oo | e | 0 | s 41,606 | 10/10/2024. | 3FE....
71579U AF 2 |Petco Animal Supplies New Term Ln B-1 Nt .. | 04/19/2018. | Various.................... 2,527,000 3,500,000 | ....... 3,528,610 | ..cevvnee 2,644,688 | ... 879,989 | .......... (1,233) [ oo [ e 878,756 3,523,444 ..(996,444) | ...... (996,444) | ....... 39,177 | 01/26/2023. | 4FE............
71579U AF 2 |Petco Animal Supplies New Term Ln B-1 Nt| .. | 04/30/2018. | Redemption  100.0000 26,342 26,342 26,501 6,437 01/26/2023.
71677H AG 0 |PetSmartInc Term Ln B2 Nt 1 5.084% 03| .. | 04/30/2018. | Redemption ~ 100.0000 82,513 .82,513 ..82,664 ....16,502 03/10/2022.
718172 AA 7 |Philip Morris Intl Inc Sr Nt 5.650% 05....... .. | 05/16/2018. | Maturity.............coceevece reveerenessresenes | o 1,000,000 .1,000,000 .1,042,289 (6,883) ,000,000 05/16/2018.
Pinnacle Park CLO Ltd CLO Ser 2014-1A
72349B AJ 3 |Cl .| 04/16/2018. | Paydown revrennnenenes | o 5,000,000 | ....... 5,000,000 | ....... 5,000,000 | ........... 5,000,000 | .coovviniiienies [, 0 5,000,000 | coouvvreernrieirns [ | e 0 | 70,736 | 04/15/2026. | 1FE............
Yum Brands New Term Ln BNt 1 4.088%
72584D AD 6 [0 .| 04/03/2018. | Tax Free Exchange 6,373,768 1,040 6,378,103 06/16/2023.
73664# AA 8 |Portland Natural Gas Trans Sys Sr Sec Nt. |.. | 05/10/2018. |Call ~ 101.3183 ....397,636 (0 ORI PV 397,636 12/31/2018.
73744G  AJ 1 |Post Holdings Inc Term Ln BNt 1 4.030... | .. | 06/25/2018. | Redemption  100.0000 (132) ....54,154 05/24/2024.
74040Y AA 0 |Preferred Term Sec Ltd LBASS X Flt Rate. | .. | 04/03/2018. | Paydown 339,489 99,687 . ..339,489 07/03/2033.
74041C  AA 7 |Preferred Term Sec Ltd VI LBASS FIt Rt N |.. | 06/26/2018. | Paydown [ESTTURTSRUIN IR 519,532 | ..........519,532 | ..........389,207 | ..c.c0.... 04,587 | oo | e 114,945 | i | i 114,945 | ..o . .519,532 09/26/2034.
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74041N  AA 3 |Preferred Term Sec Ltd VI LBASS Sec Nt.. | .. | 06/25/2018. | Paydown 298,958 298,958 ....257,881 ....265,155 33,804 33,804 . 12/24/2033. | 1FE....
74041N AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser. | .. | 06/25/2018. | Paydown 224,218 224218 | ..........146,863 . 64,579 | oo | s 64,579 | .oovvvrrcrins . 12/24/2033. | 1FE............
74041W AB 1 |Preferred Term Sec Ltd VI LBASS SrNt Cl | .. | 06/25/2018. | Redemption  100.0000 SOOI PPN 10,000,000 | ..... 10,000,000 | ....... 7,500,000 | ...........7,603,938 | ....cccccovriurrs | e 2,396,062 | ..covrerriinns | e 2,396,062 | ..ccoorevrrriren 09/24/2033. | 1FE............
74042E  AA 2 |Preferred Term Sec Ltd LBASS XVII Sr Nt. | .. | 06/25/2018. | Redemption ~ 100.0000 [ESTTSTRSUIN RSO 413724 | ......... 413,724 316,499 82,489 82,489 . . 06/23/2035. | 1FE....
74042H AA 5 |Preferred Term Sec Ltd LBASS XIX FIt Rt.. | .. | 06/22/2018. | Paydown 27,678 27,678 | ...........18,886 . 7,423 . ....27,678 12/22/2035. | 1FE....
74042) AA 1 |Preferred Term Sec Ltd LBASS XXI Nt Ser | .. | 06/22/2018. | Redemption  100.0000, 598,526 598,526 | .......... 456,376 | ...cooverer T4.910 | i | e 123,616 | oo | v 123,616 | oo | v 598,526 03/22/2038.
74043A AC 5 |Preferred Term Sec Ltd LBASS XXIII Nt Se .. | 06/22/2018. | Paydown 5,299 4,100 1,199 1,199 5,299 12/22/2036.
741382 AC 9 |P .. | 06/25/2018. | Paydown 7,639 3,641 7,639 03/23/2035. | 1FE....
Prime Mortgage Tr RMBS Ser 2005-4 Cl
74160M KU 5 |2A9 .| 06/01/2018. | Paydown et | s 103,856 | ........... 61,350 | covvrrnenn 49,967 | ..coovvcrirs 59,880 | .ovrernns 458 | o 483 941 | oo | e 60,821 | oo | e 43,035 | ......... 43,035 | ........ 3,248 | 10/25/2035. | 5FM...........
74924D AA 7 |Residential Accredit Loans Inc RMBS Ser.. | .. | 06/01/2018. | Paydown 61,813 | .o 79,022 | oo 57,242 | .oovvverrrns 57,282 | oo | e 0 | v | e 57,282 | oovvverniinns | s 4571 | oo 4571 | e 2,177 | 09/25/2037. | 1FM...........
RCO Mtg LLC RMBS Ser 2016-SFR1 A
74937T AA 7 (370 .| 06/01/2018. | Paydown vt | s 432,033 | .......... 432,033 | .......... 431,354 | ..coooonv 430,381 | oo | e 1,652 1,652 | oo | e 432,033 | oo | e | e 0. 10,472 | 11/25/2051. | 1FE............
74966F AJ 2 |5.325 .. | 04/23/2018. | Tax Free Exchange U [T I 24,639,376 | ..... 24,588,750 | .....24,643,410 | ......... 24,641,779 | oo . (2,403) (210K ) ORI I 24,639,376 | ..oovvereerinns | s | e 0. 365,790 | 10/12/2023. | 4FE............
74966U AP 5 |RPIFinance Trust TermLn6 Nt1 3.896.. | .. | 06/29/2018. | Redemption ~ 100.0000 e | s 103,343 | .......... 103,343 | .oovonee 102,746 | .oovveene 102,664 | ..o | e 679 (574 ORI IR 103,343 | oo | e [ e 0 | e 2,090 | 03/27/2023. | 2FE............
Residential Asset Secs Corp RMBS Ser
75406B AE 7 |200 .. | 06/25/2018. | Paydown JEOTSTUPIN RPN 539,425 | ......... 539,425 | .......... 465254 | .............. 503,423 | ..ooveeeireriineis | v 36,003 36,003 [ oo | e 539,425 | ..o | e | e 0 | e 4,642 | 03/25/2036. | 1FM...........
Renew LBASS Ser 2017-1A CIA  3.670%
75973L AA 6 |09 .. | 06/20/2018. | Paydown 221,507 221,507 1T [N IDTR 221,507 | .cvoerercrieees | e 09/20/2052. | 1FE............
78411E AC 2 |SCSG EA Acquisition Co Inc Initial Term.... | .. | 04/03/2018. | Redemption  100.0000 7,380 | oo 7,380 37 7,380 09/01/2023. | 4FE....
78411E AC 2 |SCSG EA Acquisition Co Inc Initial Term.... | .. | 04/03/2018. | Tax Free Exchange o 328,924 330,449 128 | oo | v 328,924 | ..o | 09/01/2023. | 4FE....
SACO | Tr RMBS Ser 2006-5 Cl 1A
785811 AA 8 [2.391% .. | 06/25/2018. | Paydown v 48,776 | ... 46,048 | ...........15,887 .15,893 0 04/25/2036.
81760H AE 2 |ServiceMaster Co Term Ln C Nt 1 4.530%| .. | 06/29/2018. | Redemption ~ 100.0000 24,023 24,023 24,092 | ... ..24,051 (28) 11/07/2023.
82570J AE 6 |Vencore Inc (S Org Inc) 1st Lien TL Nt...... .. | 05/31/2018. | Redemption  100.0000 [SPTUTORTORPORPIORPOO PP 25,385,879 | ..... 25,385,879 | .....25,222,501 | ......... 25,323,402 | .covvverervvren | crereennB2,4T6 | i [ e 62,476 11/23/2019.
83416W AA 1 |Solar Star Funding LLC SrNt 5.375% 06. |.. | 06/30/2018. | Redemption  100.0000 53,722 53,722 53,722 53,722 0 . ...53,722 06/30/2035.
Sophia LP New Term Ln Nt 1 6.058%
835788 AJ 2 |09/3 .. | 06/29/2018. | Redemption  100.0000 67,09 | ...........67,096 | ............66,873 | ......c......66,881 | oo 18 | i 196 214 09/30/2022.
84611@ AB 9 |Sovos Compliance LLC Additional Term Ln |.. | 06/29/2018. | Redemption ~ 100.0000..........cccoe. | covmrrererrerirenineenns | ceverereens 10,643 203 203 03/01/2022.
Sovos Compliance LLC New Additional
84611@ AC 7 |Tem .. | 06/29/2018. | Redemption  100.0000 1,981 1,946 23 35 1,981 03/01/2022.
863576 DG 6 |2005- .. | 06/25/2018. | Paydown revrereeneesnenens | o 1,140,456 | ......1,140,456 | ......1,027,123 | ..........1,106,682 | ........ccccoc. KICIY 4/ 0 NN ISR 1,140,456 11/25/2035.
86358E CL 8 |Structured Asset Inv Ln Tr RMBS Ser 2003 | .. | 06/25/2018. | Paydown vt | e 423,784 26,510 26,510 [ oo | e 423,784 07/25/2033.
863598 JU 6 (2004- .| 06/01/2018. | Paydown 5,231 7 5,231 03/25/2034.
863636 AJ 3 |2007- .| 05/01/2018. | Paydown 281,294 . . (V1 TR ISP 255,283 04/25/2047.
86738* AA 6 |Sigma Electric Manufact Corp Term Ln A-1 | .. | 06/29/2018. | Redemption  100.0000 8,156 | covverern8,156 | i 7,992 | 7,992 | s 4| i 160 164 8,156 10/31/2023.
TIAA Real Estate CDO Ltd CMBS Ser
87246A AE 8 |2007-C .| 06/10/2018. | Paydown 296,093 296,093 | .......... 294,222 | ..o 295,858 | .....ccovrverirns . 235 235 | s | e 296,003 | ..o | e | e 0 | e 5,638 | 08/15/2039. | 1FM...........
87272Q AA 8 |TLF National Tax Lien Trust LBASS Ser 20 | .. | 06/15/2018. | Paydown v | s 153,694 | ......... 153,694 | .......... 153,689 | .oooeriecrierieries | e . 5 L OO [PV 153,694 | ..o | e [ e (VR IO 833 |12/15/2029. [ 1FE............
Terwin Mortgage Trust RMBS Ser 05-10HE
881561 VC 5 |C .. | 06/25/2018. | Paydown 237,353 237,353 | .......... 225559 | ....cccovuuee 231,305 | .o | e 6,048 6,048 | ..o | s 237,353 | oo | v | s (U I 2,397 | 06/25/2036. | 1FM...........
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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
11 12 13 14 15
F Current Bond
0 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 | in B./A.C.V. Change in | 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./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
88632N AJ 9 |Tibco Software Inc New Term Ln B Nt 1..... .| 05/31/2018. | Redemption  100.0000 36,844 36,844 36,302 ...478 AT8 [ e | e 36,844 | ..o [ i revrernnreneen0 [ 817 | 12/04/2020. | 4FE....
887315 AY 5 |Time Warner Companies Inc Sec Nt 6.875|.. | 06/15/2018. | Maturity.............cccoonece. revrneenenerenenes | e 2,500,000 .(23,635) (23,635) 2,500,000 20 ] 85,938 | 06/15/2018. | 2FE............
89416F AP 2 |Travel Leaders Group LLC Term Ln Nt 1.... | .. | 06/29/2018. | Redemption  100.0000 3,750 . 9 9 3,750 [ v | e | e (1 I 150 |01/25/2024. | 4FE............
89703F AE 9 |Tronair Parent Inc 2nd Lien Term Ln Nt 1... | .. | 06/13/2018. | Direct reveneeeennerenienes | e 7,760,000 | .......8,000,000 | .......7,720,000 | ....cc.. 7,748,507 | ..voovrrvirvrrs | v 10,231 | covveeererrens | v L0723 I I IS 7,758,738 | ..ooocvvrcvrcnns | e 1,262 | oo 1,262 | ... 493,208 | 09/08/2024. | 5................
UBS-Barclays Comm Mort Tr CMBS Ser
90270R AC 8 [2012- .. | 05/01/2018. | Paydown 60,273 | .ovvrerirs 36,262 | ..o | v (36,262) | ..ovverevercers [ s (38,262) [ ...vooveeeieneres | eeerrrrienerierieneinenins [ e | e | e 0 | e 4,240 | 12/10/2045. | 1FE............
UBS-Barclays Comm Mort Tr CMBS Ser
90270R BC 7 [2012 .. | 05/01/2018. | Paydown 216,769 216,769 | .......... 216,464 | ............. 216,565 | ...oovvvrcrcenne . 204 204 | oo | e 216,769 | oo | e | e 0 [ 2,288 | 12/10/2045. | 1FM...........
US Airways LBASS EETC Ser 2012-1B
90345W AB 0 [8.00 .| 04/01/2018. | Paydown 59,588 | ..ccooceen. 59,588 | ......c.c... 67,930 | .o 63,088 | ...ccoverirrinnis | e (3,500) (3,500) [ ..ovveveriieies | e 59,588 | ..o | e | v [ 2,384 | 10/01/2019.
90347B  AH 1 | Axalta Coating Systems Term Ln B2 Nt 1.. |.. | 04/11/2018. | Tax Free Exchange o e | s 11,838,804 | ..... 11,773,919 | .....11,841,631 7,275 11,838,804 | .o [ e [ e | 133,479 | 06/01/2024.
90932P AB 4 |United Airlines LBASS EETC Ser 2014-1 Cl| .. | 04/11/2018. | Paydown ...452,492 ...452,492 ...452,492 0 LA52,492 | s | 0 [ 10,747 | 04/11/2022.
United States Govt SS Ls FinTr CTL GSA
91737# AA 3 |G .| 06/15/2018. | Redemption  100.0000 279,037 279,037 | ..........278,119 89 | o [ i 279,037 | v | e | eevrreeneriennn0 [ s 5,472 | 11/15/2018.
91830L AJ 7 |Vericrest Opportunity Ln Trans RMBS Ser. | .. | 06/06/2018. | Paydown (SRR IS 3,130,310 13,126,850 3,027 3,130,310 | covvevvissnnees [ il | 48,424 | 06/26/2045.
928432 A* 4 |Visual Edge Technology Inc Term Ln Nt 2.. | .. | 06/29/2018. | Redemption ~ 100.0000 361 08/30/2022.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw |.. | 06/29/2018. | Redemption ~ 100.0000..........ccoce. [ worrrrerereernmeeneennns . . . 128 . 08/30/2022.
92851@ AA 3 |Vivendi SPC Tr CTL 6.630% 04/15/22..... .. | 06/15/2018. | Redemption  100.0000 .70,540 | ... .70,540 | ... .70,540 | ... 70,540 |... e 0 . ....70,540 .0 | ... 1,950 | 04/15/2022.
92871K  AA 6 |Vericrest Opportunity Ln Trans RMBS Ser. | .. | 06/25/2018. | Paydown RO PV 1,158,581 | ....... 1,158,581 | ....... 1,157,701 | oo 1,157,880 [ ..o | i 701 (0 OO ISP 1,158,581 [ oo | rveererierinees | veeserieniiend 0. 20,551 | 11/27/2045.
92917G  AC 7 |Vrio 1 LLC/Vrio 2 Inc Sr Sec Nt 6.25...... .. | 06/08/2018. [ Call ~ 101.0000............. 858,500 850,000 | .......... 850,000 0 . 850,000 | ..evveverriries | e | o0 | 17,797 | 04/04/2023.
931899 9A 8 |Walkers SPV Priv PINt 2.081% 12/31/19. .. | 05/25/2018. | Redemption ~ 100.0000, reveeeerensrenenes | e 1,579,216 | ....... 1,579,216 | oo [ e | cvevvenirseeinnees e 1,579,216 | v | s 1,579,216 | ..ovvevvrrcrirns rerneree 1,579,216 [ s [ | 0 [ 10,278 | 12/31/2019.
Washington Mutual Mtg RMBS Ser 2006-
93362F AB 9 |AR8 .| 06/01/2018. | Paydown s | e 160,402 | .......... 206,589 ....184,295 0 (23,893)| ......... 3,068 | 08/25/2046. | 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363E AB 1 |AR10 .. | 06/01/2018. | Paydown rreeen | 13,974 | ............ 14,015 | .o 14,035 | .o 13,572 | o 450 | i 450 | oo | e 14,021 | oo e (G4 ) [—— (T 0 I 204 | 09/25/2036. | 2FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363N  AA 3 |AR12 .| 06/01/2018. | Paydown 25,312 24,602 24,676 | .ooovrinnee 23,920 | oo 724 | s 1) 75T [ B 24,644 | ...oooovnis | s 669 | ..o 669 | ... 352 |10/25/2036. | 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363P AA 8 |AR14 .| 06/01/2018. | Paydown 35110 | v 34,260 | .oooeonees 31437 | e 31,437 | s | e 0 | v | eeereeeeni 31,437 | s | s 3,673 | oo 3,673 | .o 559 | 11/25/2036. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
939348 AE 8 |Ser20 .| 06/01/2018. | Paydown JESTUUIN RO 141,278 | ..oooeee 142,193 | oo 109,304 | .oovvivrnnne 109,304 | .ooovvevrreries [ e (1 RO DTN 109,304 | oo | e 31,974 | ... 31,974 | ... 1,388 |04/25/2037. [ 1FM...........
Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4 |20 .| 06/01/2018. | Redemption  100.0000 33,181 33,181 33,181 | ...... 33,181 0 . ....33,181 08/01/2027.
Wells Fargo Bank Northwest NA CTL
94978# AU 1 |MWRAL .| 06/15/2018. | Redemption  100.0000 36,834 36,834 38,565 | ..ovrirrines 37,863 | .o | e (1,029) (1,029) [ oo | e 36,834 | ..ovieienins [ [ e 0| e 1,134 | 05/15/2032. [ 1.....ccovvvenes
Wells Fargo Bank Northwest NA CTL CVS
94978% AX 5 |Co .. | 06/10/2018. | Redemption  100.0000 92,647 ..92,647 92,647 0 92,647 | | e |0 | 3,289 | 10/10/2024.
94978# BC 0 |Wells Fargo Bank Northwest NA CTL 6.59|.. | 06/01/2018. | Redemption ~ 100.0000 [ESTTUSRRUIN RO 147,256 ...147,256 ....147,256 0 WAA7.256 [ e [ | 0 [ s 4,093 | 11/01/2022.
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94983C AS 6 |2 .. | 06/01/2018. | Paydown 328,979 328,979 ...333914 (129) | oo | 328,979 [ oo | oo | ceeveeerereeennnn0 | e 5,129 | 06/25/2035.
984121 BW 2 |Xerox Corp SrNt 6.350% 05/15/18.......... .. | 05/15/2018. | Maturity.............coceeneeer JESTSRUTIN RO 326,000 | ......... 326,000 | ..........341,517 (3,769) | .ooeverveerienes | wrrreereeennn326,000 | oo v | vvrvisninenenen0 [ e 10,351 | 05/15/2018.
G72212 AA 4 |Preferred Term Secs XIX LBASS Sec Nt 2|.. | 06/22/2018. | Paydown rrteerereeeneenes | e 49,971 | oo 49,971 | oo 33,872 | ciieeeeeen368,313 | e | e 13,657 [ [ e 13,657 | oo | ervreeeeenB9,971 [ e | e [ 558 | 12/22/2035.
G7222G  AA 2 |Preferred Term Secs XVII LBASS Sec Nt... | .. | 06/25/2018. | Paydown e | s 72,452 | oo 72,452 55,004 | .ooovreeerern 58,776 | oo | e 15,677 | s [ v 15,677 | v | vevrvrinneeen T2852 [ e | v | vvveneiieieenn0 | s 1,149 | 06/23/2035.
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G7222R  AA 8 |Preferred Term Secs XVII LBASS Sec Nt... | .. | 06/22/2018. | Paydown vt | e 471,220 | .......... 471,220 ....322,593 ....342,862 128,358 | oo | e 128,358 | .oovvveiriiiines vevvnereneeeT1,220 | s [ | e | 5,264 | 03/22/2038. | 1FE....
U1065P AA 9 |Braskem SASrNt 7.125% 07/22/41........ .| 06/11/2018. | Direct JESTRURTUIN RO 403,288 | .......... 385,000 | ..........413,875 (235) (235) . . v (9,782) | 24,460 | 07/22/2041. | 2FE............
000000 00 0 |Array Canada Inc TermLn Nt 1 7.353% 0 | A | 06/29/2018. | Redemption ~ 100.0000. [RTSTOROT IO 10,714 | oo 10,714 | v 10,607 | covvvvrererenn 10,615 | o | e 99 99 [ [ e 10,714 | oo v | e (1 - 179 |02/09/2023. | 4FE...........
000000 00 O |BurgerKing Term Ln B3 Nt 1 4.730% 02/.|A | 06/29/2018. | Redemption ~ 100.0000, . 98,027 98,027 98,043 (15) 124 | s | i 98,027 | ..oovvvreerreninns [ | v [ v 1,581 |02/16/2024. | 4FE....
000000 00 0 |BurgerKing Term LnB3Nt2 4.751% 02/.|A | 06/29/2018. | Tax Free Exchange. e 2,266,825 2,264,902 2,267,149 (132) 3,338 2,266,825 | ....ooovvvcnii | e | v | 38,180 | 02/16/2024. | 4FE............
000000 00 0 |Open Text Corp Term Ln Nt 1 3.852% 05/| A | 06/29/2018. | Redemption  100.0000, . 1,250 | oo 1,250 | oo 1,250 0 1,250 [ oo [ vvrrneienninens | evveerieneieen0 [ 3 | 05/30/2025. | 2FE............
008916 AH 1 |Agrium Inc SrNt 6.750% 01/15/19.... . | 04/10/2018. | Tax Free Exchange, U [T R 11,207,120 | ..... 11,175,000 | .....11,390,056 (11.270) [ oo | s 11,207,120 [ .o | vvereinerinenns | cveenerinnneen [ e 555,258 | 01/15/2019.
008916 AK 4 |Agrium Inc SrNt 3.150% 10/01/22........... | .. | 04/10/2018. | Tax Free Exchange. o e | 209,678,289 1 .......9,900,000 | ....... 9,464,271 .9,665,999 ..12,290 9,678,289 | ..o | v | 0 | e 163,721 | 10/01/2022.
066800 AE 3 |Banro Corporation 2nd Lien Nt 10.000% 0 |A| 05/23/2018. | Taxable EXChange..........ccoceeververes [ overerererscesvennenines | o 1,175,774 | 1......1,725,000 | ....... 1,345,500 .1,345,500 0 v 1,345,500 | oo | .(169,726) | .....(169,726) | ...... (43,125) | 03/01/2021.
73755L AF 4 |Potash Corp Saskatchewan Inc SrNt 6.5. .. | 04/10/2018. | Tax Free Exchange N .1,086,567 (7,135) ,029,349 26,181 | 05/15/2019.
000000 00 O |Credito Real Sab De CV SrNt 7.250% 07 | D| 05/18/2018. | Direct . 251,875 v 252,683 (135) 252,178 07/20/2023.
02034# AA 0 |MISYS (Almonde Inc) Term Ln Nt 1 5.833 | D| 05/31/2018. | Redemption ~ 100.0000 . 33,333 | i 33,333 | 33,271 97 ....33,333 04/28/2024.
034863 AD 2 |Anglo American Capital Co Gtd Nt 4.450..|C| 05/03/2018. | Call ~ 103.6390... ol .1,036,390 .1,007,826 (294) ,007,532 09/27/2020.
05462G AJ 3 |Axtel SABde CV SrNt 6.375% 11/14/24. | D| 05/11/2018. | Direct [ESTURUIN R 194,000 +0r..200,000 0 ..200,000 11/14/2024.
05565Q DH 8 |BP Capital Markets PLC Nt 3.723% 11/28|D| 06/27/2018. | Morgan Stanley & Co LLC........cccccc | coverervernerevninrrns | veve 2,500,150 2,590,325 (3,249) 2,582,633 11/28/2028.
11042A 2 | British Airways Plc PTC 4.625% 06/20/2.. | D | 06/20/2018. | Redemption  100.0000. . 225,015 225,015 (1,500) 06/20/2024.
11042B  AA 0 |British Airways Plc PTC 5.625% 06/20/2.. | D| 06/20/2018. | Redemption ~ 100.0000...........cov. | coreeererenneenerinerines | corveinnes 594,201 | .......... 594,201 (2,843) 06/20/2020.
232553 5 |Cydsa SAB de CV SrNt 6.250% 10/04/27| D | 04/16/2018. | Direct . 246,875 250,000 30 10/04/2027.
49835L  AB 7 |Klabin Finance SA SrNt 4.875% 09/19/2. |D | 04/03/2018. | Direct . 529,375 550,000 . 4,066 . 09/19/2027.
500472 AF 2 |Koninklijke Philips Electronic Sr Nt 3........ C[04/26/2018. | Call  102.5150.......ccevervrrrerivrnes | e | s 30,939,027 | ..... 30,180,000 (33,972) | oo | v (33,972) [ oo . 03/15/2022.
G6764# AA 0 |Omega Leasing Ltd Sr Nt Ser9 2.400% 1|D|04/12/2018. | Redemption ~ 100.0000 . 526,316 526,316 0 . ..526,316 10/12/2026.
33634 AP 8 |Evraz Group SA SrNt 6.500% 04/22/20... | D | 04/18/2018. | Direct JEOTTTRRI PV 1,555,000 | ....... 1,550,000 | ....... R (9,744) . ,620,221 . 04/22/2020.
M2R15V AA 5 |Albaraka Turk Katilim BA SrNt 6.250%.... | D| 06/27/2018. | Direct . 853,187 860,000 | .......... 865,370 | ....coovvnee 853,653 7,812 | oo | e 861,465 | ...ooovvvvrrrenns | e (8,279) | cvevev (8,279) | ........ 24,931 | 06/30/2019. | 4FE............
P8704L AA 6 |Sixsigma Networks Mexico Sr Nt 8.250%. | D| 06/01/2018. [ Call  1068.1880.......ccouwmmrrrsreinees [ eornrinmmriniiissiiinninns | eesnennaas 517,136 | .o 487,000 | .......... 469,658 | ............473,649 (KT T [P 474,762 | .o | s 12,238 | oo 12,238 | ....... 52,903 | 11/07/2021. | 4FE............
3899999. Total - Bonds - Industrial and Miscellaneous . ....436,174,033 |....437,803,720 |....427,054,105 | .......382,957,816 |....1,395,185 |..11,661,813 | ............... 0 ... 13,056,998 | .......ocenneud 0].....437,462,190 ...0 | .(2,350,604) | ...(2,350,604) | ..9,501,348 XXX XXX
8399997. Total - BONAS = PaM 4. ssssss st ....570,869,400 |....569,911,462 |....564,887,345 | ....... 516,938,358 | ..... 531,628 |...11,096,998 | ... 0. 11,628,626 [ .....c.cooovnnnad 0. 571,082,805 ...t 0 |.(1,275,852) | ...(1,275,852) | 11,916,491 XXX XXX
8399999. TOAI = BOMAS. ...ttt seisees bbbt ....570,869,400 |....569,911,462 |....564,887,345 | ....... 516,938,358 | ...... 531,628 |...11,096,998 | ... (R 11,628,626 [....ccccooornenad 0. 571,082,805 |....cccoovvnn 0 |.(1,275,852) ] ...(1,275,852) | 11,916,491 XXX XXX
Preferred Stocks - Industrial and Miscellaneous
Grupo Bimbo SAB De CV Sub Pfrd
40052V AF 1 [5.950% D | 04/19/2018. | DIr€Ct..........coovevvrerererrrereeeererenins | cveree 275,000.000 277,200 XXX P3LFE........
8499999. Total - Preferred Stocks - Industrial and MisCellangous.........ccove v 277,200 XXX XXX XXX
8999997. Total - Preferred Stocks - Part 4 277,200 XXX XXX XXX
8999999. Total - Preferred Stocks... 277,200 XXX XXX XXX
Common Stocks - Industrial and Miscellaneous
69562K 10 0 |Pain Therapeutics Inc Com . | 06/28/2018. | Tax Free Exchange..........cccovvevens | covvevnns 4,085.000 | ............ 29,535 XXX 27,200 | cooveveeriineens [ e 29,535 XXX
066800 95 4 |Banro Corporation Com (CAD).... . | 06/15/2018. | Direct 99,207.000 XXX (2,152) (459) 7,730 XXX .
9099999. Total - Common Stocks - Industrial and Miscellaneous................ .cooceveveeevveveceeriecccrernnn, 29,535 XXX | 37,183 | 12,593 | 25048 | 0 | ([ 25,048 |............ (459) | oo 37,265 XXX XXX
Common Stocks - Mutual Funds
63867N 21 6 |Nationwide Dest 2055-C (Seed).. ... | .. | 06/25/2018. | Direct 649.350 9,000 XXX (2,519) 6,494 XXX L
63867N 50 5 |Nationwide Dest 2010-INS SVC (Seed)...... .. | 06/25/2018. | Direct 482.500 4,000 XXX 136 4,184 XXX L
63867R 50 6 |Nationwide Bd Fd-R (Seed). .| 05/11/2018. | Direct . XXX 0 XXX L
63867R 61 3 |Nationwide Fd-R (Seed) . | 06/25/2018. | Direct 208.880 5178 XXX (2,291) 2,821 XXX L
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63868B 86 4 |Nationwide Bailrd Cog Val Fd Inst (Seed)... | .. 192.840 2,700 XXX 2,599 | .. 287 287 2,887 XXX
63868M 32 4 |Nationwide Var Ins Tr Loring Ward Mod Fd | .. | 06/26/2018. | DireCt...........cocuuuererererneernrenerrnceirnne | cevees 71,710.020 910,000 XXX | el 717,100 | e 912,151 | ..... (195,051) (195,051) | vvvvercerveins | cererirneenns 717,100 XXX
63868M 34 0 |Nationwide Var Ins Tr Loring Ward Cap Ap | .. | 06/26/2018. | Direct..........cccccoeuiniiinininninnicsniinns | coriens 33,619.340 431,000 XXX 336,193 | s 433,353 | ....... (97,160) [0 RN [P 336,193 XXX [
9299999. Total - Common Stocks - Mutual Funds 1,361,878 XXX 1,366,259 | ... (296,598)| ... (296,598) XXX XXX
9799997. Total - Common Stocks - Part 4 1,391,413 XXX v 1,378,852 | .. (271,550) | ... . (271,550) | . XXX XXX
9799999. Total - COMMON SHOCKS. .....veuveriesreriiissiissie e ensenissses s 1,391,413 XXX ] 1,106,862 | oo 1,378,852 | ..... (271,550) 0 (271,550) XXX XXX
9899999. Total - Preferred and Common Stock 1,668,613 XXX ] 1,381,862 | e 1,378,852 | ... (271,550) (271,550) XXX XXX
9999999, Total - Bonds, Preferred and Common Stocks ....572,538,013 XXX ....566,269,207 | ......518,317,210 | ...... 260,078 11,357,076 11,916,893 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./AC.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. N/A......... ndex | Group FOR8UP27PHTHYVLBNG30.. [01/25/2018] 11/01/2018] ..176,164 | ..425,082,887 | ....2,413.0000 | ....cccooececerererene 108,785,031 [ oo e 8,752,848 | .| .......4,752,848 |...(2,032,183) 003
Equity/I | HSBC Bank USA
S&P 500 Index Options - PUT Options................. | S&P Equity Hedge N/A......... ndex |NA 1IE8VN30JCEQV1H4RS04...... 01/29/2018(11/01/2018| ..174,874 | ..421,970,962 | ...2,413.0000 | .....cccoevvmrrrrrrenens B, 7T1,996 | oo 4,628,057 | ... | e 4,628,057 | ...(2,143,938) 003
Equity/I | Barclays Bank
S&P 500 Index Options - PUT Options................. | S&P Equity Hedge. NA......... ndex |PLC G5GSEF7VJP5I70UK5573..... |01/29/2018 11/01/2018] ....87,215 | ..210,449,795 | ...2,413.0000 | .....cccocrvvvrcrcruncre 03,208 471 | s e 417,939 [ ] 2,417,939 | .....(880,532) 003
Equity/I | Bank of America
S&P 500 Index Options - PUT Options................. | S&P Equity Hedge. N/A......... ndex | Corp B4TYDEB6GKMZO031MB27.. [ 01/26/2018 11/01/2018 ..175,315 | ..423,035,095 | ....2,413.0000 | ......coorrrercrcruucre 108,293,809 | oo e TAT 831 [ ] 4,717,831 |..(1,575,978) 003
Equity/l | Goldman Sachs
S&P 500 Index Options - PUT Options................. | S&P Equity Hedge N/A......... ndex | Group FOR8UP27PHTHYVLBNG30.. [ 01/26/2018( 11/01/2018| ..174,847 | ..421,906,245 | ....2,413.0000 6,252,797 e A T17.330 || e 4,717,330 | ...(1,535,468) 003
0099999. Total-Purchased Options-Hedging Other-Put Option 0 |...29,402,104 0] ....21,234,005 |XX] .....21,234,005 | ...(8,168,099) 0 0 0 0 XXX XXX
0149999. Total-Purchased Options-Hedging Other. 0 |...29,402,104 0] ....21,234,005 |XX] .....21,234,005 | ...(8,168,099) 0 0 0 0 XXX XXX
0379999. Total-Purchased Options-Put Options 0 |...29,402,104 0] ....21,234,005 |XX] .....21,234,005 | ..(8,168,099) 0 0 0 0 XXX XXX
0429999. Total-Purchased Options. 0 ]...29,402,104 0] ....21,234,005 |XX] .....21,234,005 | ..(8,168,099) 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 LY NTCIS15)] [T SRR I (650,291) [ cvoovvverrerieciienns O [ 15,659,358 | .ovovevrvevrieniins | e | v | e | e 5,085,569 | ....ccoovrunn. 100/100......
0859999. Total-Swaps-Hedging Effective-Interest Rate. 0 0 (650,291) 0 |XX] ......15,659,358 0 0 0 0. 5,085,569 XXX XXX
Swaps - Hedging Effective - Foreign Exchange
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.255 USD
Swap AFS Bond -~ GB093H#ABO..........ccuurevererererererivarirens [} (O y PLC G5GSEF7VJP5I70UK5573..... | 06/29/2017[07/19/2024] .................] -.....9,140,800 (1.17 EUR) 92,845 (206,400) | ... [ ccocvcee (580,164) | ..oovevvvvveverrrrrens | v 256,800 | .eooeeeveeeemnerennnns [ v | i 112,487 | oo 100/100......
Pay Fixed EUR Receive Fixed USD Currency Currenc| Barclays Bank 3.106 USD
Swap AFS Bond -- G6093#AA2 D1 y PLC G5GSEF7VJP5I70UK5573..... | 06/29/2017]07/19/2023 ......7,998,200 (0.98 EUR)| oo | e | e, 83227 | ........(180,600) | .. | ......... (488,078) | ..o | e 224,700 cnn.89,911 100/100......
0879999. Total-Swaps-Hedging Effective-Foreign Exchange 0 01....176,071 | ........(387,000) |XX| ......(1,068,241) 0. 481,500 0 0 202,398 XXX XXX
0909999. Total-Swaps-Hedging Effective. 0 0 ... (474,219)] .........(387,000) |XX] ......14,591,117 0. 481,500 0 0. 5,287,967 XXX XXX
Swaps - Hedging Other - Interest Rate
Morgan Stanley USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge...........cc..cveeeumnvervvvreciiiinnies D1 Interest | Capital Svcs 17331LVCZKQKX5T7XV54...... | 02/24/2010( 02/26/2020] ................. | ..150,000,000 CLUNRNAEY3] [ IO (1,424819) | ....... (2,460,460) | ... | .......(2,460,460) | ....2,849,057 [ ....ccvvvvveverrenes | o | v | v 966,387 | ....oovvvevreeene 001.ovvveveennns
USD LIBOR|
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge...........cccccccoouuuiecieisccicsisvicecc D1 Interest | Deutsche Bank AG 7LTWFZYICNSX8D621K86..... | 07/29/2010 08/03/2020f .................| ..200,000,000 L ECH0L0 73] T [N ...(1,091,995) ] .........(768,628) | ... | .......... (768,628) | ....3,604,142 | .....ocvvvvvvvererenns [ wovmrmmnivrmmnennnnnns [ s | e 1,447,719 | oo (1[0
Morgan Stanley USD LIBOR]
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge.. .| Interest | Capital Svcs [7331LVCZKQKX5T7XV54...... | 12/08/2009] 12/10/2019] ... ..190,000,000 3M (3.516) ...(1,632,222)] .......(2,158,884) | ... 2,158,884) | ...3,106,532 | ...coovercrmvcrcccccs | o | v | e 1,142,600
Bank of America USD LIBOR|
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge...........cc.vuveeeumnvervvvreciiiinnies D1 Interest | Corp B4TYDEB6GKMZO031MB27.. | 12/08/2009] 12/10/2019] .................| ..270,000,000 BM (B.53)] v | v .(2,196,269) | ....... (3,121,113) [ oo | +eeere(3,121,113) [ ...4,432,964 | ..o | e | e | e 1,623,694 | ..ooovvvererennns (1[0 —
USD LIBOR|
Pay Fixed Receive Floating Interest Rate Swap.. | Bond Portfolio Hedge..........c.cccccccuuuieciesuiicciinvicicc D1 Interest | UBS AG................ BFM8T61CT2L1QCEMIKS0..... [ 01/27/2010{ 01/29/2020] ................. | ..200,000,000 LU £< 73] NSRRI [ ...(1,816,448) ] ....... (3,039,894) | ... | ...... (3,039,894) | ....3,680,162 | .....ocovvvvvvmverrans [ v | e | s 1,258,396 | .....ococvvveenn 001
0919999. Total-Swaps-Hedging Other-Interest Rate 0 0...(8061752)]...(11,548,980) ....(11,548.980) | ..17,672,857 0 0 0. 6,438,797 XXX XXX
0969999. Total-Swaps-Hedging Other. 0 0|...(8,061,752) 11,548,980) .(11,548,980) | ..17,672,857 0 0 0 6,438,797 XXX XXX
1159999. Total-Swaps-Interest Rate 0 0]...(8712,043)] ....(11,548,980) |XX] .......: 4,110,378 | ..17,672,857 0 0 0 |..11,524,366 XXX XXX
1179999. Total-Swaps-Foreign Exchange 0 0]....176071 ] ........(387,000) [XX] .......(1,068,241) 0 ... 481,500 0 0 202,398 XXX XXX
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Statement for June 30, 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) B./AC.V. ) | Accretion Items Exposure Entity end (b)
1209999. Total-Swap: 0 0]...(8535971)] ....(11,935,980) [XX] ......... 3,042,137 |..17,672,857 | ....... 481,500 0 0..11,726,764 XXX XXX
Forwards - Hedging Other
Currenc| Goldman Sachs 1.2390
Currency Forward - Pay EUR Receive USD........ Private Equity FX EXpOSUIe............cccovovecererncecenines BA1..... y Group FOR8UP27PHTHYVLBNG30.. | 01/30/2018]| 02/01/2019] .................| ...63,621,000 USD/EUR 8,334,258 | ] 4,334,258 | ...4,334,258 | .....ocoovevererevinns [ oremmminnmmmnninnnins [ e | i 244710 | oo 008.......ccouuner
12229999. Total-Forwards-Hedging Other. 0 0 0]....4334258 4,334,258 | ...4,334,258 0 0 0 XXX XXX
1269999. Total-Forward 0 0 0 334,258 4,334,258 | ...4334,258 0 0 0 XXX XXX
1399999. Total-Hedging Effective 0 0 (474.219)] . (387,000 4,591,117 (U I 481,500 0 0 XXX XXX
1409999. Total-Hedging Other. 0]..29,402104 | ....(8.061.752) | ......14,019.282 |XX| ......14,019,282 | ..13,839,016 0 0 0. 6,683,506 XXX XXX
1449999. TOTAL... 01]..29402,104 |....(8,535971)] ......13,632,282 [XX] ......28 610,400 |..13:839,016 | ...... 481,500 . 11971474 XXX XXX

Code

Description of Hedged Risk(s)

REBALANCES PORTFOLIO DURATION

MANAGES CASH FLOW RISK

HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF AN ASSET

HEDGES THE INTEREST RATE RISK OF A LIABILITY

HEDGES THE CREDIT RISK OF AN ASSET

REPLICATION OF AN INDEX

HEDGES THE CURRENCY RISK OF AN ASSET

© |0 [~ |o |o |& fw |~

HEDGES THE CURRENCY RISK OF A LIABILITY
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Statement for June 30, 2018 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative | Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule | Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade | Transaction | Reporting Book/Adjusted Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts| Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value | Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Long Futures
Hedging Other
US Treasury 2 YR Note Future Interest
TUUS..... |..... 4,196 839,200,000 |Futures Bond Portfolio Duration........... N/A......... Rate  {09/15/2018| CBT.......cccovvvvnrrenne 549300EX04Q2QBFQTQ27 |06/15/2018 .....106.3140 |..... 105.9141 | ...... (131,125) o | -(3,356,160) | ...... (3,356,160) | ..... 5,812,628 | .ooovervcrirns 4| 2,000
US Treasury Ultra Bond Interest
WNUB.... | ... 250 [.25,000,000 | Futures Bond Portfolio Duration........... N/A......... Rate  [09/15/2018| CBT......ccooovservnnnenns 549300EX04Q2QBFQTQ27 | 06/15/2018] .....158.5185 |..... 159.5625 | ....... (15,625) | e 261,001 | .......... 261,001 | ........ 346,320 | ..o L 1,000
12829999, Total-Long FULUTES-HEAGING QNN ... ...ttt itttk SE4E kL bbbttt | niias (146,750) 0 0 0 0]..(3,095158)] ...... (3,095,158) | ..... 6,158,948 XXX XXX
1329999, TOAI-LONG FUIUES. ... cevttstitsisssess ettt 1+ et s8££ E 888880884 E 0810 E RS E 0808 E 100 £E8oEEE S0 L LR E 4L E LR E L8 E LR E bbbttt | crbiia (146,750) 0 0 0 0]...(3,095158)] ...... (3,095,158) | ..... 6,158,948 XXX XXX
Short Futures
Hedging Other
US CBT 5 YR TN FUTURE Interest
FVUS..... | ....... 156 |.15,600,000 |Futures Bond Portfolio Duration........... N/A........ Rate {09/15/2018| CBT........cccouvvnrrenne 549300EX04Q2QBFQTQ27 |06/15/2018 .....114.3411 | ..... 113.6172 | oo 3,656 | e 112,927 | oo 112,927 | ... 216,103 | ..o 4| e 1,000
US CBT 10 YR TN FUTURE Interest
TYUS.... |..... 6,367 (636,700,000 |Futures Bond Portfolio Duration........... N/A......... Rate {09/15/2018| CBT........ccccoeurruuuae 549300EX04Q2QBFQTQ27 |06/15/2018 .....120.4035 |..... 1201875 [ oo | e [ [ e | | e 1,375,145 | ....... 1,375,145 | ... 8,820,067 | .oocovrvrcrirnns 4| 1,000
US Treasury 30 YR Future Interest
USUS..... | ... 830 |.83,000,000 |Futures Bond Portfolio Duration........... N/A......... Rate {09/15/2018| CBT.......ccccovvevnrrenne 549300EX04Q2QBFQTQ27 |06/15/2018 .....144.4972 |..... 145.0000 | ......... (25,938) | ..vvveerernneirenins | veverneirnneiineiiees | seeeeeriesieeees | e | e (417,341) | ...ovee (417,341) | ... 1,149,781 | i 4| e 1,000
US Treasury Ultra Bond 10 YR Interest
UXYUS...|.....3,988 [398,800,000 |Futures Bond Portfolio Duration........... N/A......... Rate  {09/15/2018| CBT.......ccccovvvrrrenne 549300EX04Q2QBFQTQ27 |06/15/2018 .....128.1222 |..... 128.2344 | e (447,234) | ......... (447,234) | ..... 5,524,490 | oo 4| e 1,000
SNZ20JLFKBMNNCLQOF3
ECUS..... | ... 500 |.74,096,578 | Euro Currency Futures Futures| Private Equity FX Exposure.... |N/A......... Currency (09/15/2018 .9 06/15/2018| ........1.1855 44737 | (706,250) [ [ 743,453 ...743453 | ... 692,639
Futures - British Pounds SNZ20JLFK8MNNCLQOF3
BPUS..... [ .cceee. 50 |..4,211,077 | Futures Private Equity FX Exposure.... [N/A......... Currency |09/15/2018| CME........ccccouvvnnn 9 06/15/2018] .....134.7544 |..... 132.3600 | ......... (38,438) [N [ 74,827 | oo 74,827 | . 69,264 3 625
13429999. Total-Short Futures-Hedging Other. CeEeeEteeEEe eEEeeEieEserseeEieeEfeeEieeEieriierEiieriersieeiieerieriieeriiersieeiiieriieiiieeriieriieriis  seeseeEieeriersieeiiesieeiiieiiiersieeEiieriesiiseiiieiiieiiiieiiieiiisiiiieiiieciiieiiiecsisesiiessessiiessiessine | oo (766,969) 0 0 0 0 ... 1,441,776 | ... 1,441,776 |....16,472,345 XXX XXX
1389999, TOtAI-SNOI FUIUIES. ...ttt sttt ers eets e ee ek 8888880848808 E 88840880 E 8080k 0E o0k 100 4441 eE 8oL b oL oL b E L o0 E 4 E 1 L8888 E 1010 E L8 bbbttt sttt | sereres (766,969) 0 0 0 0 ... 1,441,776 | ....... 1,441,776 |....16,472,345 XXX XXX
1409999. Total-Hedging Other OO OO OO PO OO OO OO OO PP PO PPUS PP YOO PPTPPPPOPPPPPPPO IFCTIOOR (913,719) 0 0 0 0]...(1,653,383)] ...... (1,653,383) | ....22,631,293 XXX XXX
1449999, TOTAL....oooveoeeteeeeeeeveeveeee e s s s e sess soseesses s s s ses s s st s e bbbt e s s e s s asesis | eessessses s e e s e ettt n s sssenssnnrsenes | oerrans (913,719) 0 0 0 01..(1,653383)] ... (1,653,383) | ....22,631,293 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
GoldmanSachs e e e, (1)) S (0)
TOLAI INEE CASH DEPOSIES. ... vuvterseeetesie sttt ses sttt es 110810 E e E 0848 heeEeeseh € eheeseeeEeeEeE o0 e E o088 E o0 E £ E 8 E eS8 4E £ 08 4L E £ L8 E e 8 £ E 482 b bttt neins banes (U [(0)] I (0)
(a) Code Description of Hedged Risk(s)
1 HEDGES THE EQUITY RISK OF A LIABILITY
2 HEDGES THE INTEREST RATE RISK OF A LIABILITY
3 REBALANCES PORTFOLIO CURRENCY EXPOSURE
4 REBALANCES PORTFOLIO DURATION
5 HEDGES THE EQUITY RISK OF AN ASSET
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Statement for June 30, 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
Exct Traded Derivatives
0199999. Aggregate Sum of EXChange TratQ. .......c..uuuiuriuririiit i e | eesens s en s XXX XXX XXX e (0) | ............. | (0) l 3,656 [ .o (917,375) ‘ 3,656 |. 22,631,293 22,631,293
NAIC 1 Desi
Bank of America Corp........ B4ATYDEB6GKMZO031MB27 | Y. Y ...1,450,000 4,717,831 | oo (3,121,113) ..146,718 4,717,831 w3121,113) | e 146,718 | 1,623,694 | ..o 1,623,694
Barclays Bank PLC............coouiiiiiiii s G5GSEF7VJP5I70UK5573... | Y. Y ...1,765,000 2,417,939 (387,000) ...265,939 ..2,417,939 2(1,068,241) | 0 | 202,398 | ...ooirrrirrininn 202,398
Goldman Sachs Group. FOR8UP27PHTHYVLBNG30 | Y. | (STTIRON IR 14,759,000 13,804,435 | s | e 0 13,804,435 | ..o | 0 | 244,710 0
HSBC Bank USA NA . 1IE8VN30JCEQV1H4R804... | Y. Y ...5,052,500 2 A828,057 | | s 0 .4,628,057 |.... cerrerernersrnnenseeneneen 0 [, 0
Morgan Stanley Capital Svcs 17331LVCZKQKX5T7XV54... | Y Y (4,619,345) | ........ L0 O RRPURPRRN IO (4,619,345) | ... 2,108,987
UBS AG BFM8T61CT2L1QCEMIK50.. | Y. Y (3,039,894) | ........ (O U RONRPRTORN [STRTOIORRION (3,039,894) .0 1,258,396
0299999.  Total NAIC 1 DESIGNALION........vuuviiisiiisiiiiiesii ettt | cnbinsseniiriias 23,026,500 | ............ 25,568,262 | ..... (11,167,352) ..412,657 25,568,262 ..(11,848,593) | .... ..146,718 | ...... 5,438,186
NAIC 2 Desif
Deutsche Bank AG................ TLTWFZYICNSX8D621K86.. | Y. Yoo [, 12,357,000 (768,628) ] ........ 0 15,659,358 | ...coviiciiiiiis (768,628) | .....occvvvciinen 2,533,730 | ...... 6,533,288 0
0399999, Total NAIC 2 DESIGNEHON. ... eviieiieisiiieiesti ittt ennens | crsensensnnisnesas 12,357,000 0 (768,628) | ........ 0 15,659,358 (768,628) | ...ovvvreverienas 2,533,730 | ...... 6,533,288 0
0999999, GIOSS TORAIS. ... etveiureserseies et ers s ses s f bR £Ebe oeEeeEEeEE e E e eh bbb E bbbttt | enienienseneenes 35,383,500 25,568,262 | ..... (11,935,980) ..412,657 41,231,277 (13,534,596) | ... 2,684,104 34,602,767
1. OFFSEE PEI SSAP NO. B4ttt 446 L0808kttt | enbenisenb st nasennins | snrienienes
2. Net after right Of OffSEE PEF SSAP INO. B4........... oottt ettt sesss et seseseesseeesnies | eeseessesesesseeseeaeseeseeseeseseeseeseEaeEeeEeEAeEeEeeEeeteE A eeE e e A eE et eeEee e b eEaedeesesses et antessessetensansesntants | cressessssansessans 25,568,262 | ....ccceveneen (11,935,980)
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Statement for June 30, 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........coocvvvrvrrrrernns 17331LVCZKQKX5T7XV54...... Cash.... Cash. ..o .....6,464,000 I 6,464,000 | .....ccvvreeee
UBSAG-0TC ... BFM8T61CT2L1QCEMIK50.... | Cash.... [OF:TS | FRN .....5,429,000 o e 5,429,000 | ...coovvrvrirnnee
Goldman Sachs Group Futures - CBT. ... 549300EX04Q2QBFQTQ27.... | TFEASUMY.....oevuuivuerrirerieiieserisiese it 912828  H4 5 | U S Treasury 01/15/2025 TIPS.........ccoviuiuriimiiiimiieineisie i sssiessesssess st ssssssssensesins | sossessessasenen 21,869,390 | ..ccoovrnnee. 21,259,350 | .oveverereae 21,801,648 | 01/15/2025.
Goldman Sachs Group Futures - CME..........cccoccvuinniinns SNZ20JLFKBMNNCLQOF39.. | TFEASUIY. ... vuuuiesiesereiiassenississeisensssens s sssssns s sessssessnsenssenes 912828  H4 5 | U S Treasury 01/15/2025 TIPS........ooiuiiiimiuiiiienississiniisisssissnsssssssnsssesssssssnsesssssensesessssssnssssses | sonessssssssesnsnns 761,903 740,650 | ... 759,543 | 01/15/2025.

0199999. Totals
Collateral Pledged to Reporting Entity
Bank of America Corp - OTC

.......... ...34,524,293 .22,000,000 ....34,454,191 XXX

B4TYDEB6GKMZO031MB27.. | Cash....

.....1,450,000 XXX
Barclays Bank PLC - OTC G5GSEF7VJPSITOUKSST3..... | CaSh........oovcernrncncncsscissnsssnsisnsvissnsnnsnnnnnsnnnns | | CBSNe s | s 1,765,000 XXX
Deutsche Bank AG - OTC . TLTWFZYICNSX8D621K86.... | Cash.... . XXX
Goldman Sachs Group - OTC FOR8UP27PHTHYVLBNG30.. | Cash.... 4,759,000 XXX
HSBC Bank USA NA - OTC . 1IE8VN30JCEQV1H4R804..... Cash.... .....5,062,500 | ... ...5,062,500 XXX
0299999. TOAIS.........couuieiriiriiniisie s i v | s 35,383,500 | ...ccoovvvivnnes 35,383,500 XXX XXX XXX




Statement for June 30, 2018 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page a
1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity

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

04012M AP 4 |Argent Securities Inc RMBS Ser 2008-M1 C........coovvereviriinniniieinniernissennernsesessseissessssssssenssssssessessnsenes | eonernsnennnns | M | v 458,655 | i 458,655 |07/25/2036.......

362351 AA 6 | GSAA Home Equity Tr RMBS Ser 2006-20 Cl.........ccouverrremrrmerierereerenineenns ....1,677,788 |12/25/2046.......

617487 AB 9 | Morgan Stanley Mtg Tr RMBS Ser 2006-16AX............covumiiiiiimriiiiiirississiiesiesesssissisesies 11/25/2036.......

81376G AC 4 |Securitized AB Receivables LLC RMBS SEr..........cccuvuiniiiieineiieseiesesissesesie s sessesessssenes 09/25/2036.......

81378E  AA 1 |Securitized AB Receivables LLC RMBS SEr...........ccoviioieiiiiieieieiesissssi st sseesneenes 777,568 05/25/2037.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUNEIES. ... .o v cevsssniensesses .3,995,339 XXX
3899999.  Total - Industrial & Miscellaneous (UNaffilIBted). ... absnsssssensanese .3,995,339 XXX
6299999.  Total - Residential Mortgage-Backed SECUMIES. ... i ittt eee etsssansessrsees .3,995,339 XXX
6699999 SUDIOLAI = BONGS.......vuiveieieeiteiseiecietie ettt ettt ettt eess ettt s s s s bt st es st e e s e s es st et ee s ettt ee s st eb et et en s s s et entente | stesseniesesanens .3,995,339 XXX
Cash Equival (Schedule E Part 2 Type)

000000 00 0 |Overnight Repos SEC LENDING ONLY......oiiuiiimuiiiriiisisiesasissenssssssesssssessssssess s sessssnssssesssssssssssnsesssssnsssssssssssns | cosnnsessensonse | seesssesssssossssenssns | oossesssssssesns 30,678,723 | cooovviirrinnas 30,678,723 |07/02/2018.......
9199999.  Total - Cash Equivalents (SChedule E Part 2 TYPE). ..o riiueririiiireiieeisei sttt st ensenne | sesssassessesasens 30,678,723 30,678,723 XXX
9999999, TOHAIS. ... reruieeuiieeieeeeeieeet ettt eriseeet et 34,674,062 34,674,062 XXX
General Interrogatories:

1. The activity for the year:  Fair Value $.....(21,206,913)  Book/Adjusted Carrying Value $.....(21,206,913)
2. Average balance for the year:  Fair Value $.....44,644,415  Book/Adjusted Carrying Value $.....44,644,415
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....3,995,339 NAIC 2: §

QE10




statementfor June 30, 2018ofte. 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)
5

1 2 3 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
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Statement for June 30, 2018 of the NATIONWIDE MUTUAL |NSURANCE 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, WI 25,086,837 25,102,817 25,118,292 | XXX
Bank of America Concord, CA 688,884 1,672,789 1,467,055 | XXX
Bank of New York Mellon New York, NY. 29,592,070 | ..ccoorreeest 48,696,150 | .....cccoo.uu. 19,044,715 | XXX
BNP Paribas USA Los Angeles, CA 29,297,833 27,802,330 3,138,860 | XXX
Chase - IL Springfield, IL 175,136 2,946,154 175,855 | XXX
Chase - NY. New York, NY. (379,421) (362,591) 107,262 | XXX
Chase - OH Columbus, OH. . (478,569,633) | ...........(446,379,284) | ..........(487,351,940) | XXX
Chase -TX San Antonio, TX (7,257,628) | ......cc.n. (10,763,422) | ..............(7,295,249) | XXX
Corestates Bank Philadelphia, PA 8,117 1,450,640 1,471,399 | XXX
Federal Home Loan Bank of Cincinnati.......................... . Cincinnati, OH. 17,927 17,580 17,546 | XXX
First Star Bank Cincinnati, OH. 2,772,865 843,434 1,771,236 | XXX
First Union. Charlotte, NC 8,280 3,920 2,535 | XXX
Huntington National Bank..............ccccccceevvneriinerrnsinnnn. Columbus, OH (20,955,170) 21,955,971 (32,065,504) | XXX
Key Bank Canton, OH 205,960 1,037,381 522,115 | XXX
National Bank of Detroit. Detroit, Ml (27,576,650) (25,107,648) (20,391,846) | XXX
Nationwide Bank Columbus, OH (2,564,059) (1,245,438) (177,648) | XXX
PNC Bank Columbus, OH. 54,153,812 51,224,103 52,586,904 | XXX
Univest Bank and Trust Company............c.c..cccoeruwenenens Pittsburgh, PA. 580,517 581,258 582,039 [ XXX
Toronto - Dominio Bank. Toronto, CN 142,963 100,718 139,732 | XXX
Wells Fargo Bank Souderton, PA 21,126,120 34,026,681 (1,823,659) | XXX
0199998. Deposits in.....1 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositorie: XXX XXX (58,259) 4,990 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 ...(373,503,499) (266,396,458) | ...........(402,955,313) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 ...(373,503,499) (266,396,458) | ... (402,955,313) | XXX
0599999. Total Cash, XXX XXX 0 0 ....(373,503,499) | ...........(266,396,458) | ...........(402,955,313) | XXX
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Statement for June 30, 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|
Exempt Money Market Mutual Funds as Identified by the SVO

60934N 10 4 | FEdErated GOVt ODIIGAHONS F....... ... ruuuereurieeisseesseeisseeseeisessesss s seessesse bbb 888484888848 R AR ee E4ieEL S oL R bR R bR R AR R bbb bbb n st | cnbaneiseniiens 06/15/2018....... 1.824 1,684 1,112

825252 40 6 | S/T Investment Co Treasury Trust (AIM).........cc.ccccvririvnne. .| 06/29/2018....... 1.826 2,016,691 1,080
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO...........ccccocovocivumnrrreces 2,016,691 2,764 1,112
All Other Money Market Mutual Funds

825252 69 5 | S/T INVESIMENT CO LIGUIA ASSEE PTIVAE (1r.vvurvrrveriuiesriseiseissisessesisisesis st ssess sttt s8££ 088 s ek 408188 E R e bRt nsenbnsrs | drentnssensanes 10/04/2016....... 1.532

8699999. Total - All Other Money Market Mutual Funds

8899999. Total - Cash Equivalents




Supplement for June 30, 2018 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

* 2 37 87 2 01845510000 2 =*

Designate the type of health care

providers reported on this page.

SUPPLEMENT "A" TO SCHEDULE T

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

Physicians - Including Surgeons and Osteopaths

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

Do RS ©® N oA W 2

N
Ea

15.

Alabama........ccocoevivevereicennns AL
Alaska........c.ccoerrierireriiiinn

Arizona
Arkansas

California.... .
Colorado........cceverereriecianans
Connecticut
Delaware..........ccceveverennnnn

Kentucky........ccoevevverevcennnans
Louisiana

Massachusetts
Michigan........ccoceeerevereinnnns
Minnesota........ccovveverveienns

Mississippi
Missouri
Montana.........ccceeeerrirreninnnn.
Nebraska...
Nevada
New Hampshire
New JErsey.......coovvrvrerennns
New MeXiCo.........cccvuvrrrrinne

NEW YOrK....ooovveveeereereinrieeenns

Virginia
Washington
West Virginia
Wisconsin

Puerto RiCO.......cccccovviriernnns
US Virgin Islands....................
Northern Mariana Islands

Aggregate Other Alien...
Totals....ooreeieeisce s

58001.
58002.
58003.
58998.

58999.

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

Totals (Lines 58001 thru 58003
+58998) (Line 58 above)..........

Q455-1




Supplement for June 30, 2018 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

Designate the type of health care

providers reported on this page.

* 2 37 87 2 01845510000 2 =*

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

Do RS ©® N oA W 2

N
Ea

15.

Alabama........ccocoevivevereicennns AL
Alaska........c.ccoerrierireriiiinn

Arizona
Arkansas

California.... .
Colorado........cceverereriecianans
Connecticut
Delaware..........ccceveverennnnn

Kentucky........ccoevevverevcennnans
Louisiana

Massachusetts
Michigan........ccoceeerevereinnnns
Minnesota........ccovveverveienns

Mississippi
Missouri
Montana.........ccceeeerrirreninnnn.
Nebraska...
Nevada
New Hampshire
New JErsey.......coovvrvrerennns
New MeXiCo.........cccvuvrrrrinne

NEW YOrK....ooovveveeereereinrieeenns

Virginia
Washington
West Virginia
Wisconsin

Puerto RiCO.......cccccovviriernnns
US Virgin Islands....................
Northern Mariana Islands

Aggregate Other Alien...
Totals....ooreeieeisce s

58001.
58002.
58003.
58998.

58999.

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

Totals (Lines 58001 thru 58003
+58998) (Line 58 above)..........

Q455-2




Supplement for June 30, 2018 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

* 2 37 87 2 01845510000 2 =*

Designate the type of health care

providers reported on this page.

SUPPLEMENT "A" TO SCHEDULE T

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

Other Health Care Professionals, Including Dentists, Chiropractors and Podiatrists

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

Do RS ©® N oA W 2

N
Ea

15.

Alabama........ccocoevivevereicennns AL
Alaska........c.ccoerrierireriiiinn

Arizona
Arkansas

California.... .
Colorado........cceverereriecianans
Connecticut
Delaware..........ccceveverennnnn

Kentucky........ccoevevverevcennnans
Louisiana

Massachusetts
Michigan........ccoceeerevereinnnns
Minnesota........ccovveverveienns

Mississippi
Missouri
Montana.........ccceeeerrirreninnnn.
Nebraska...
Nevada
New Hampshire
New JErsey.......coovvrvrerennns
New MeXiCo.........cccvuvrrrrinne

NEW YOrK....ooovveveeereereinrieeenns

Virginia
Washington
West Virginia
Wisconsin

Puerto RiCO.......cccccovviriernnns
US Virgin Islands....................
Northern Mariana Islands

Aggregate Other Alien...
Totals....ooreeieeisce s

58001.
58002.
58003.
58998.

58999.

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

Totals (Lines 58001 thru 58003
+58998) (Line 58 above)..........

Q455-3




Supplement for June 30, 2018 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

* 2 37 87 2 01845510010 2 =*

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

Do RS ©® N oA W 2

N
Ea

15.

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
Alabama..........cccovvivivireinienn AL [ o e | e | s ssesennes | s (B) [ evvererrrerererieieies | eerereresresiese e | e 12
AlBSKA. ... B | i et | everiereeisseessninnies | eeresesessessesssssisinns | crestesesiesessesssesinss | seesesseseseesessessssens | esiesissessesiesesssssenes | aeressesissessese s senans

Arizona
Arkansas
California.... .
Colorado........cceverereriecianans
Connecticut
Delaware..........ccceveverennnnn

Kentucky........ccoevevverevcennnans
Louisiana

Massachusetts
Michigan........ccoceeerevereinnnns
Minnesota........ccovveverveienns

Mississippi
Missouri
Montana.........ccceeeerrirreninnnn.
Nebraska...
Nevada
New Hampshire
New JErsey.......coovvrvrerennns
New MeXiCo.........cccvuvrrrrinne

NEW YOrK....ooovveveeereereinrieeenns

Virginia
Washington
West Virginia
Wisconsin

Puerto RiCO.......cccccovviriernnns
US Virgin Islands....................
Northern Mariana Islands

Aggregate Other Alien...
Totals....ooreeieeisce s

.279,798

.0
.............. 279,798

50,000

DETAILS OF WRITE-INS

58001.
58002.
58003.
58998.

58999.

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

Totals (Lines 58001 thru 58003
+58998) (Line 58 above)..........
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Supplement for June 30, 2018 of the NATIONWIDE MUTUAL |NSURANCE COMPANY
Overflow Page for Write-Ins

NONE
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Supplement for June 30, 2018 of the NATIONWIDE MUTUAL |NSURANCE COMPANY

* 2 37 87 2 01850510010 2 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended June 30, 2018
NAIC Group Code.....0140 NAIC Company Code.....23787
Company Name: NATIONWIDE MUTUAL INSURANCE COMPANY

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

1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
......................... 10,312 | i 043 |

2. Commercial Multiple Peril (CMP) Packaged Policies

2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged policy? ............. Yes[ ] No[X]

2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANTIEA OF ESHMALEA? .......iviieiiceceee ettt bbb bbb s st et b e s e a st b b b s bbb s bbb b s b st b n s Yes[ ] No[X]

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

2.31 AMOUNE QUANETIEA: ...vovevecviiieiciet ettt ettt st bbb bbbt s b b e e b8 s st seb et s s s be s b s R bbb s s bt ee s s b s e s s b s s b b s bbb e bt n s b et et ens ebsebietestneeseet et st en et tanes

2.32 Amount estimated USING reaSONADIE ASSUMPLIONS. ..........c.eviiiieiieicieieie ittt e st s bbb s s st s s bt b bbb s s b s st s s bbb b b s bbb s b s dbsebset st st es et st ensensensneses

2.4 Ifthe 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 PaCKaGEA PONICIES: .........eveireriuiiiiieisiisiteie ettt s bbbt b bbb st en bt skesses et st esses et sns st en st ntas

Q505
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