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Statement as of June 30, 2018 of the NATIONWIDE LIFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS...cvteeeieietie st | srieneieas 30,926,954,560 | .....coorrvvrcrierrireriinenins | v 30,926,954,560 | ........... 31,177,683,465
2. Stocks:
2.1 Preferred SHOCKS. .......cvuureriricrinerieisiseeiessises s sesss st ssssssessssniens | cesnesiesesns 37,449,426 | ... | e, 37,449,426 | ......ooevvenne 37,125,445
22 COMMON SIOCKS. ...evuvererercererieceieeei et eess sttt ssentssssnnnes | srenessssnens 1,606,117,419 | ..o | veeeeeeens 1,606,117,419 | oo 1,627,184,023
3. Mortgage loans on real estate:
B T 1 OO PSPPSRSO DTN 7,530,561,294 | ...coovvirerincrierinereineien | eeeveseeinns 7,530,561,294 | ............. 7,424,735,310
3.2 Other than firSt IENS.........c.eieuiiiierieieie ettt sesies | cebsssssbsstsss s sssnsbnnies | eebonsssnsinssnssnssnsinsinsins | connsansssnessssssness s 0 [
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......ocvuiviieictie ittt a st bbb s b s ss s ssesans | sbsesssssssessessstessesssessessesss | evsessssessesissessessssessessesens | esessessesssassessssessessesanes [0 RO
4.2 Properties held for the production of income (less §.......... 0
ENCUMDTANCES). ... e veevreereereeseeeeeeseeseeseesseseeessessssesess st ess e ssee st eseessessessassessessansnssnssns | essessessassnesssssessassnnssessess | nessessessssssssessessansnsssnssanss | soessessesssssnsssssessnsnsssens [0 RO
4.3  Properties held for sale (less §.......... 0 @NCUMDBIANCES).....veocererrereeeereeseeseeeseeseesessseans | reeseesesessessssessesssssssssnssass | sessessssssssssssessasssssessessanes | sressessssssssesssssassssnsssens [0 U
5. Cash ($.....(77,360,246)), cash equivalents ($.....2,635,229)
and short-term investments (3.....547,669,316).............ooveererereereeeeeieeeeeeeeeeereeeseeeeseseesessenes | coeeeseessnenn: 472,944,299 | ..o | e 472,944,299 | .....ceenee. (36,008,171)
6. Contract loans (including $.......... 0 PrEMIUM NOES).....vuvvveeieieeiceeeeseieteeees et | oeevesaesiesanes 915,709,573 | ..o 222,044 | ... 915,487,529 | ....ceoevvee. 941,006,855
7. DEIIVALIVES. ...eooevercereiese ettt eess sttt enssns | rnsssnesesines 152,072,363 | .ooovververnerneeernnenneees | ceerneeeseeens 152,072,363 | ...ccovorenne. 411,251,573
8. OtheriNVESIEA @SSELS.......c.cvieeieiicicieeeeteee ettt stesnns | esssaessesnaas 581,042,306 |.....ccvevrererrirerereerieieens | e 581,042,306 | ......cceove.e. 526,081,616
9. ReCEIVADIES fOr SECUMHES........covvieeiecicreieiceee ettt ssaes s snns | eveesssssaessssssenes 10,691 | ovveeeeeeeee s | e 10,691 | o 58,607
10.  Securities lending reinvested collateral @SSEtS............ccvvverevevieveiieeeieee s | cevvevesesienas 197,212,140 [ .o | e 197,212,140 | .o 220,445,497
11, Aggregate Write-ins fOr iNVESLEA @SSELS..........ceveveiveeiirie e sesens | ersssesaesnnas 190,234,713 | v (L P 190,234,713 | .. 177,015,734
12.  Subtotals, cash and invested assets (LINES 110 11).......ccuevcvecreeeeiereeseeeeeseeeee et | eveaeneas 42,610,308,784 42,610,086,740 | ........... 42,506,579,954
13. Title plants less §.......... 0 charged off (for Title INSUTEIS ONIY).........cvivereririerneieiissssisrinires | seveiesssssssessssessssssssssenss | eersssessnssssssessssssssssssssessns | sesssssessssssssesssssssssssseses [0 U
14.  Investmentincome due and @CCIUEM..........c.cueueviieeiriceeirecies e senns | eresssissesenns 501,765,687 | ..ceovvverereeiesiieeieriseens | cveeieiinenns 501,765,687 | ....cccceuue.. 468,867,618
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cceeeees | evvverrvevennes 76,996,063 | ......ccevvereee 1,315,921 | oo 75,680,142 | ...cocvvvvnne. 23,370,246
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........cccovvvvereeves | coveverrirerenns 25,334,108 | ..o | e 25,334,108 | ....cooevevnene 27,284,056
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... 0)-enerteeteer ettt snnsans | saeesieesaessaeesaes s e saesssensaens | seeessessaessaessaes st s ssensaentaens | esteesisestaes s es st s teeniae (0 OO
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTETS............ccuvueveieirieeieesse et sessssesens | oosvesssssesesns 12,893,604 | ...o.cvoeeieieeeeeeeiees | e 12,893,604 | .....covevenees 9,736,393
16.2 Funds held by or deposited with reinSUred COMPANIES..........ccrrurereerrerrireineirrinineinees | ceeeereesesessesesessesessesseeess | eereeseesessnseeesessessssessssessns | seesessessssssssessessssssssenes [0 RO
16.3 Other amounts receivable under reinSUrance CONractS.............cevevevereverseesieiieiseies | cveveeissieseninnad 6,787,612 | ..oevevereeeeeeeeeeeies | e 6,787,612 | oo 7,290,575
17. Amounts receivable relating to UNINSUIEA PIANS..........cruuriieiiriiineireiseeeesissieeseieseseeests | eeeessessesssssseesssessessssssess | sessesssssssssssssssesssssssssessesss | sressesssssssssessessassssssnssens [0 RO
18.1 Current federal and foreign income tax recoverable and interest thereon..............ccocveveveees | covevvieicnnes 205,055,194 | ....oooverereeeeeeeeeeee | e 205,055,194 | ...covevnee. 274,822,686
18.2 Net deferred taX @SSEL. ...t sttt esssssssnnses | reessesesnned 649,380,057 | .ooovvvernnes 116,544,348 | ................ 532,835,709 | ..coooveveenne 538,622,981
19.  Guaranty funds receivable or 0N dePOSIt............ccccveiciriveieiciesie e esisseaesaens | everssesaeseees 1,861,490 | ..o | e 1,861,490 | ..coovvcrrene 2,045,381
20. Electronic data processing €qUIPMENt ANA SOWAIE. .........euurururrirreerrerieiinseseesssesesesssasesees | eessssessesssssssesessessesssssessns | reesssessssssssessessssssesessens | sesesssssessssssssessassssssessn [0 U
21, Furniture and equipment, including health care delivery assets ($.......... ) T OO USROS ESUUOTTTT [0 U
22. Net adjustment in assets and liabilities due to foreign EXChANGE FatES.........c.eirrirriirrirrinines [ crririerireisseiseseissieies | rreesseseseessssessesssssesnssens | seeesssssssssssssessnssssssnssn (01 2,364
23. Receivables from parent, subsidiaries and affiliates...........c..cccocervereeveereiesieereeececeeeens | e 23,642,411 | oo | e 23,642,411 | oo 8,710,114
24. Health care ($..........0) @nd Other aMOUNLS FECEIVADIE..................ovvereeeeeeeeeeseeeeeeeseesseeeseesiens | eoeerseesssesssessssssssssssssssnsnns | eosersssssssssssssssssssssssnsssnsans | onesnsssssssssssssnssssssanees 0
25.  Aggregate write-ins for other than iNvested aSSEtS...........cccvvvevericveeeeieceeseee s | cverieiereeian 228917724 | ................ 142,677,297 | ..o 86,240,427 | ..coccvrnn 74,524,096
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........ceveurumererimireierisesieseeesesssesessesseesssesssessses | sronesesnns 44342942734 | ...ovvvvene 260,759,610 | ........... 44,082,183,124 | ........... 43,941,856,464
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........ccccveeeee | corveee. 100,877,918,433 | ..o | e 100,877,918,433 | ......... 101,727,841,976
28.  Total (LINES 26 @NA 27)......couuevererirerireriesessseriseessessessiessssssssessseessesssssssssessssssssssssssensen | sesennens 145,220,861,167 | .....oocvevnee 260,759,610 | ......... 144,960,101,557 | ......... 145,669,698,440
DETAILS OF WRITE-INS
1101. Derivative collateral and reCIVADIES...........c.ccviveiveiciiieieeese et ssesnes | svessessesenns 190,234,713 | oo | cveevssinniens 190,234,713 | oo 177,015,734
1102, ot R Rkt | Sebiete ettt | senis sttt nenes | seebsens sttt (O N
1103, ettt | Sebtees bttt ent e | senes sttt nnene | sessseess ettt (O
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccvveveiirrieieiieieieiies | cvveeieieesie s 0 | oo (01 TR 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 8DOVE)........uceerirerrressenisneresssissenesssesssness | eoseesessesanes 190,234,713 | ..o (V] I 190,234,713 | ..o 177,015,734
2501. Accrued fees and Other @SSELS..........ccviuiciiiisie e | eresbessesssanes 81,955,030 | .ovovvvrrereierinnn 64,779 | oo 81,890,251 | .ovovverirnne 70,173,920
2502. Cash value of corporate OWNEd iNSUFANCE............c.ccueruereveeriee et essssessessnns | evessesssssesseses 1,542,639 | ..o | e 1,542,639 | oo, 1,542,639
2503. Deferred SOftWAre COSES..........ovruririieeeeeceeeeeceees ettt sen s essstesenas s esastessssasssnsnsans | everssssssnsssened 66,143,279 | .....cooncn.n 66,143,279 | oooveeeeeeeeeeerend [ T
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccocvevevevcvvesieieveenn | e, 79,276,776 | ..coovvvrreeae 76,469,239 | ..coovvirerne. 2,807,537 | coverere 2,807,537
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)........cvrerrruereesssrerseresssnesssssssssesnees | corseeesssenas 228917724 | oo, 142,677,297 | oo 86,240,427 | ..ccooovvvies 74,524,096




Statement as of June 30, 2018 of the NATIONWIDE LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....34,146,378,529 less $..
included in Line 6.3 (including $.....65,538,633 MOACO RESEIVE)..........cvveurivrrrernrirsessinsssssssssssssssssssssssssesssssssssesssssssssssssssssssnsssns | sosssssessssssssnns 34,146,378,529 | ....cccoovvvunnen. 34,092,173,135

2. Aggregate reserve for accident and health contracts (including $....31,405,367 Modco Reserve). ol 42,188,224 | ... 36,425,642
3. Liability for deposit-type contracts (including $.....260,318 MOACO RESEIVE)...........oucueeueerireeirecieeeieeeeeeeseeesseesseesssssesssesssesssesssesssssaas | eesssssssssessanes 2,986,170,610 | .cvovvrrrrcrrnn 3,345,364,212
4. Contract claims:

B0 LBt

4.2 Accident and health...........cccoeiuniiniincnieese e
5. Policyholders' dividends $.....29,034 and coupons §.......... 0 due and unpaid

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

9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES............ccueviuieiecieisite ettt s b s s bbbt sessees | 2eesassesssssssestessssassesessssessessnsans | sbssestessesssessessssssssses st ansesansas
9.2 Provision for experience rating refunds, including the liability of §.....504,253 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health SErvice Act...........coeveviveveicrreeieeeeieien | et 504,253 | oo 811,695
9.3 . 120,852,321 | ... .161,929,236
9.4 INtEreSt MaAINTENANCE RESEIVE..........c.ueeceeeee ettt es st st s st ee e st en s s ses s s st stasssessassnssnsen | sevssssasssessssssssssanssesssstassesaenans | seesssssssssnsssssessassanssessassnsansseses
10.  Commissions to agents due or accrued - life and annuity contracts §$.....5,855,871, accident and health $
and deposit-type contract funds $.....4,323,038...........evuervrreerrerieeieseeeseeeseeesssesse s seeseeas 16,409,954 | ..ooovvviveieere. 16,769,743
11. Commissions and expense allowances payable on reinsurance assumed 10,235,022 | ..o 1,991,391
12, General eXPENSES AUE OF ACCTUBH. ........cvuurirrirririireeie ittt bbbttt | coeebesiessese e 38,474,531 | oo 79,519,814
13.  Transfers to Separate Accounts due or accrued (net) (including $.
allowances recognized in reserves, net of reINSUrEd AIOWANCES)...........ccovueveviuieeieieee ettt st s snes | ssssssessesnsineas (1,679,237,014) | .evovvvrrnna (1,763,308,480)
14. Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES..........ccovuiveiriiueieeiceieereee et sssssns | seesssssssssesessssseseenas 6,949,587 | ..oovieiiieriinn 6,892,212
15.1 Current federal and foreign income taxes, including §.......... 0 on realized capital gains (losses)...
15,2 Nt defErred taX lIADIIIEY.......o..evereerereereeierieie ettt
16, UNAMEM INVESIMENT INCOME.........ouieciieiee ittt sttt bbbt st s st tes et s b a e s s s st
17. Amounts withheld or retained by company as agent or trustee
18.  Amounts held for agents' account, including §.......... 0 agents' credit balances
19.  Remittances and iteMS NOt AlOCALEA...............eveviveieeicicecie ettt bbb nea
20. Net adjustment in assets and liabilities due to foreign exchange rates...
21.  Liability for benefits for employees and agents if Not iNCIUAE @DOVE............ovuririrririireiiesre st nes
22. Borrowed money $.....202,668,950 and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24,01 ASSEE VAIUALION MESEIVE......cvuvuiiireireicisiseie et s sttt s b e s st en st e s s ssnsnnsanns | sesessssessessnsnnsenses 357,467,929
24.02 Reinsurance in unauthorized and certified ($.......... 0) companies........... . ....105,478
24.03 Funds held under reinsurance treaties with unauthorized and certified ($

24,04 Payable to parent, subsidiaries and affillAteS...........ccceeirieiiieee ettt
24,05 Drafts outstanding.........c.ccoevververerrerereinnnnes
24.06 Liability for amounts held under uninsured plans
24.07 Funds Neld UNAET COINSUIANCE. .....c..cuireirriirireieiseieeseiss et isese s ssss st ss e sb st s s s ssss et ens et b st esesssessessssnsansesns | susesessessessssnssesses 503,679,002 | ...covvvrrririnn 412,623,303
24.08 Derivatives ...74,468,500 | ... 155,143,569
24.09 Payable for securities 282,274,316 | ..covvereerrera 279,693,475
24.10 Payable for SECUMHES IBNTING........iviviviieeieiietese sttt bttt sttt s et s s s st s s s s s ssessesntans | sbessesssssesnsnneesens 197,489,973 | ..o, 220,735,651
2411 Capital notes §.......... 0 and interest thereon $. ..
25, Aggregate Write-iNS fOr [IADIHES. .........c..ceveveiciese ettt ss st s ettt bt es s b s sss s snssansens | sbessessssssssnsssseses 206,882,944 | ........ccoevvnenn 250,219,296
26. Total liabilities excluding Separate Accounts BUSINESS (LINES 110 25)........c.cveieicreieieiesisieseissees e sssess s ssesesesssssessssssesens | svessesssssenses 37,850,496,063 | ........cc..... 37,992,533,076
27. From Separate Accounts statement. ol ..100,877,918,433 | ... ..101,727,841,976
28.  Total liabilities (LINES 26 @NU 27).........coiiueieiierieeieiiesise sttt sttt b st s s s st stensnsans | snssessassassans 138,728,414,496 | ...coocvvuvee. 139,720,375,052

29, COMMON CAPILAI SEOCK.......couivcviectiieiicte ettt bbb bbb bbb sttt a b s bbbt bbb s s s s s s st esnseaesnas | saebessssessssssesasansesans 3,814,779 | oo, 3,814,779
30. Preferred capital stock
31.  Aggregate write-ins for other-than-special surplus funds

32, SUIPIUS MOLES ...t | sessees et 700,000,000 | .oovverrenrenrrrnnes 700,000,000
33.  Gross paid in and contributed surplus ol 963,017,274 | ... .963,017,274
34.  Aggregate write-ins for SPECIAl SUMPIUS fUNGAS...........ccceiieiiiceeiiee ettt bbbt ae bbbt s et bs b senans | sbebssebessssebesssteses s b bnsebens 0 [ e 0
35, UN@SSIGNEA fUNAS (SUMPIUS)........cvevereiieiiiiieieieieiet ettt ettt bt bbb bbb bt s b b es s bbbt b s st bt et s s ebebnsebessnsnaas | sbesastessssssesnand 4,564,855,008 | ....covevverernnns 4,282,491,335
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §......... 0) ettt bbbttt s s aens | ebnretesnaete st es st b st esssentes | sbetetntetaset et et st b et et st bnes
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0.ttt ettt nr s | Sresetentes et ent s bt ss bt ensensetns | sbsetntense s et st s st
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $..........0 in Separate Accounts Statement). . ..6,227,872,282 | ... ..5,945 508,609
38, Totals Of LINES 29, 30 @NA 37......uimiiieiieieiieii ettt bbbttt | ehpsnisnesnenneas 6,231,687,061 | ..oovvvvrirriens 5,949,323,388
39. Totals of Lines 28 and 38 (Page 2, LiNe 28, COl. 3)...........oruuriurieiieiiiieiiecee ittt ettt essssssenssennes | cntesssessiseens 144,960,101,557 | ....ccccooeenee 145,669,698,440
DETAILS OF WRITE-INS
2501. Derivative liability BCCIUBH INEEIESE..........ccvviiieieiiieie ettt bbbt s et bensesens | fessebssssssessessnsnnsesaes 2,142,143 | oo 9,150,583
2502. Loss recognition reserve............. I [ e ————— 3,850,000
2503. Reserve for escheat funds..........c.cccvereueeneenienensineneneieeens ...36,083,477
2598. Summary of remaining write-ins for Line 25 from overflow page.... .201,135,236
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)........... .. ..
B0, bbb b bR SRR SRR R RS £ R £ R £ £ R £ Rt es | Sebiee b iRt b e b it ekttt entee | Sebbeebt ettt
3102. .
3103, bbbt
3198. s for Line 31 from overflow page

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

3401.
3402. .
3403. .
3498. Summary of remaining write-ins for Line 34 from overflow page .
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE).......ccuuivuiriiiiieieiistesiesstsissssssessstsstessssssssssessessssbsssssassesssssssessessnssssessesnssnss | sossessessssassessessssessesssssssassesand 0 ] oo 0
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Statement as of June 30, 2018 of the NATIONWIDE LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

1. Premiums and annuity considerations for life and accident and health CONtracts.............cocvverrriernrnsiniersniceesesesesens | vvennenns 4,353,404,317 | ........... 4,987,887,858
2. Considerations for supplementary contracts with life contingencies... R 853,440 | oo 400,171
3. NetinvestmentinCome..........cccoueeicreeiiieseceees e N .979,569,616 | ... ...988,520,567
4. Amortization of Interest Maintenance Reserve (IMR)............ccocvvvveveveerreeiciiennnns ...(403,978)| ... ..(1,182,290) | . 2,394,439)
5. Separate Accounts net gain from operations excluding unrealized gains OF [OSSES..........cucvevriverrereieeee e seseeseses | eeversesessesssse s ssesennas SO
6. Commissions and expense allowances on reinsurance ceded...........ccoeveveevnnnn | ...36,655,231 | ... .32,015,365 ...62,139,720
7. Reserve adjustments On reINSUFANCE CEABM..........c.cvvveiercieieie ettt s st b s s sn s ssssessessnsnes | sessersesssssesas 2,580,434 | ............... (12,726,261) | ..ocvovenve. (25,665,643)
8. Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees

frOM SEPATAE ACCOUNLS........vvveeviceiteseictess ettt sttt bt s sttt es et b s st s s sse s s st essnsntenans | ertesasssnsans 948,846,554 | .............. 903,857,830 | ........... 1,868,125,338

8.2 Charges and fees for depOoSit-tyPe COMIACES..........ccoviiriricreieiieteees ettt s s st et essssns | srnsssessssssesses et esses e sanes SO U

8.3 Aggregate write-ins for miscellaneous income.. e | 152,455,260 ..422,590,731 538,574,571
9. Totals (Lines 110 8.3)....c.coeererrerrerersrireirererennene o ..6,473,960,874 7,321,363,971 14,802,028,482
10. Death BENEFtS........cveirierireieiesseee s JO .286,415,752 ...235,539,756 .503,170,020
11. Matured endowments (excluding guaranteed annual pure endowments).. oo | s 793,340 | oo 1,083,967 | .covervrernn 2,391,241
12, ANNUILY DENEFILS......cvucveiericicecee s Ao .941,490,021 ...849,713,389 ..1,668,943,905

13. Disability benefits and benefits under accident and health contracts..
14. Coupons, guaranteed annual pure endowments and similar benefits

15. Surrender benefits and withdrawals for life contracts..........c..ccceveee.
16, GrOUD CONVETSIONS. ......oucvivreieetisisetetssesessssesesesseses s st b sssse st s st bt et et s se bbb e b e s s se b b s st e b s b e b b s b et es e s et b e st sse s et et s et bansebesans | nosebebassesesssnsebessntesesnns
17. Interest and adjustments on contract or deposit-type contract funds.. | ...37,859,295
18. Payments on supplementary contracts with life contingencies............... v | e 1,684,058 | ....cccveveneee
19. Increase in aggregate reserves for life and accident and health contracts. v | e ...67,185,836
20. TotalS (LINES 100 19)..cuuiuuieuiiuiireeieeieeieeieei ettt e IO I ..7,084,406,226 | ... 14,124,545,555
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)...........cccceeveves | vervrreirennes 316,120,391 | .....cooeee. 339,527,291 | .............. 672,264,289
22. Commissions and expense allowances on reiNSUranNCe aSSUME...........ovueireuueueirireiiensiesseesssssesesessssessssessesssssssessesssssssesses | sesssssssessenns 11,729,027 | oo 5,564,703 | .ccovvvernee. 10,252,442
23. General insurance expenses 137,128,978 | ... ..175,878,329 .346,784,326
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES..........cccueueiieriiireeiieesee e esereens | sbeseeaeaesinans 21,170,370 | ..ooovvernnee 27,252,734 | ... 49,834,352
25. Increase in loading on deferred and uncollected premiums (307,981) | v (338,971) | evevevrerereins (508,974)
26. Net transfers to or (from) Separate Accounts net of reinsurance .(1,457,740,493) | ... ..(530,333,050) ....(950,136,650)
27. Aggregate WHte-iNS fOr AEAUCHIONS.........c.cuiveieiciice ettt sttt sttt s s sbenns | sntessessees (209,299,276) | ............. (179,422,541 | ..cvvunve. (482,027,133)
28, TOHAIS (LINES 200 27).....uceuuiireireiieiiseiise et es bbbttt | anrrsneas 5,903,207,242 | ........... 6,801,927,403 | ........ 13,771,008,207
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. 570,753,632 | ... ...519,436,568 ..1,031,020,275
30. Dividends 10 POICYNOIAETS...........ouiuueierircei ittt bbbttt | fenbsnssenenas 21,086,287 | ..ooovvvriennn 22,281,649 | .o 46,041,352
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | coeevevenns 549,667,345 | .............. 497,154,919 | ..cocuee. 984,978,923
32. Federal and foreign income taxes incurred (excluding tax on capital gains)..........cccoueveinieieesieieessesssseessesenes | vsrsssessanees 13,723,022 | ............... (76,760,268) | ............. (455,118,135)
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (105ses) (LiNE 31 MINUS LINE 32)........ccuiuiiueiiiiieieieesiese ettt sss s st ssstessesanses | sessessesansas 535,944,323 | .............. 573,915,187 | .......... 1,440,097,058
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....8,832,622 (excluding taxes of $.....(497,008) transferred t0 the IMR)............ccocvrrrerrireeieneiineiiessiessisnssssesess | sssssssnnes (409,192,524 | ............. (220,492,385) | ...covvvveee (401,445,462)
35. Netincome (LINE 33 PIUS LINE 34)........co ittt enntennns | coneissnisnees 126,751,799 | ......cc...... 353,422,802 | .......... 1,038,651,596

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PHIOT YEA..........cevevereeieeeieiieresies ettt st bes s s sse s saessessnsessnsans | sessessenes 5,949,323,388 | ........... 5,208,442,181 | ........... 5,208,442,181
37. Netincome (LN 35).....cuuivuiuiriireineiseisisesssesiesssessssssesssessessenes v | v 126,751,799 ...353,422,.802 | ..... ..1,038,651,596
38. Change in net unrealized capital gains (losses) less capital gains tax of $ SO ...87,221,126 ....(85,168,355) | ..... ....(155,850,452)
39. Change in net unrealized foreign exchange capital gain (10SS)..........cccovvvvrrerrreerenrnrnns SO I 115,612 | ovevcvrernns (1,500,179) | coocvvevrrrens (1,608,222)
40. Change in net deferred income taX..........cocoevvevvevererernnnns I ...73,067,943 | ... .(2,911,461) | ..... (446,711,253)
41. Change in nonadmitted assets.... - (7,075,014) | ... ..5,164,384 | ..... .317,669,523
42. Change in liability for reinsurance in unauthorized and certified companies.......... .(16,525) | ... . (22,854) | oo (47,326)

43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44, Change in asset valuation reserve..
45, Change in treasury StOCK............cveveveevererriirisieseeeseresee s
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate Accounts Statement
48. Change in surplus NOES.........cccvvevererveereiieeieeeee s
49. Cumulative effect of changes in accounting principles
50. Capital changes:

50.1 Paidin

50.2 Transferred from surplus (Stock Dividend

50.3 TranSTEITEA 10 SUMPIUS..........cuevieereiccte ettt ettt bttt ae bt b et tss bt seebess e

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

2,006,051

...2,990,359

5

611,679

2

.(6,787,803)| .

51.3 Transferred from capital.............cccoeevirennnes
51.4 Change in surplus as a result of reinsurance
52. Dividends t0 STOCKNOIAETS.........ciuiieirciiieieiciise sttt bbbt en st en s snsans | ebsbessessbesses e bnsensessnsans v | e
53. Aggregate write-ins for gains and losses in surplus........ | . (372,500) | v (415,069)| . ...(820,569)
54. Net change in capital and surplus (LINes 37 through 53).........cccieieiieieieieisieeeisse e ssssessessssessessenss | ssssessesienas 282,363,673 | ..., 261,781,465 | .............. 740,881,207
55. Capital and surplus as of statement date (LINES 36 + 54)..........cccceurieieieiiesiesee ettt sessssnaas | ovesessenns 6,231,687,061 | ........... 5,470,223,646 | ........... 5,949,323,388
DETAILS OF WRITE-INS

08.301.  MiISCElIANEOUS INCOME........cucviverieeiicieiesiesees et ea et b et b s b s b ae bbb es s s s ssebes s s s nsebessnsesessnsnsessnsesenns | esssissesinns 152,455,260 | .............. 422,590,731

08.302.

08.303.

08.398.  Summary of remaining write-ins for Ling 8.3 from OVEIflOW PAGE...........ccveuiveieietieeie et ses st ssssssenes | erveveessssssssssssssssssesenad 0 | oeverereerieeresreeeeineens0 | e 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... 152,455,260 | ... 538,574,571

2701.  Reserve adjustments on reiNSUraNCe @SSUMEM..........c.cvcviveieicieesieeieiseses e ssesese s s sssse st s ssssessesssessssssssssssens | sesessessesas (198,192,429) | ............. (214,798,336) | ............. (553,140,063)

2702.  Change iN CONLINGENCY MBSEIVE. .........cvvuvereeeeeeieeieisete st bs s se s s st bbb s s sn s ss st essesntessessssessesanes | eevessessesanes (21,705,288) | ........coen... 27,615,990 | ..o 53,172,193

2703.  Netinvestment earnings on funds withheld by ceding company...

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

2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).........cccuveiveeriiiiieieiistesesesiesissssssssssaessssssessssessesssasesnens

5301.  Adjustment to initial commision and expense allowance...

5302.  Change in Prepaid PENSION COSL...........ovuivuriiveieereteiese sttt s s s st es s b s s s s sas s s ssesneas

B30, AR SRRt

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

5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE).........ccrvuiveereriirirersiesisisssississsessessssesssssssssssssssssssssssnens
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Statement as of June 30, 2018 of the NATIONWIDE LIFE INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE...........c.cvcveieeieieee et ssssnnes | evsesessans 4,305,783,383 | ............ 4,996,127,912 | .......... 10,424,428,579
2. NEtINVESIMENTINCOME. ....ceuciuieeiecieiei ettt bbbttt enbanen | breniesssnianes 963,732,305 | ............ 1,046,346,207 | ............ 2,061,525,860
3. Miscellaneous income ..1,228,396,474 .1,356,482,137 ....2,438,620,829
4. Total (LINES 1 HrOUGN 3).....eouieieriiiiiiieeet ettt sttt | nsisnnians 6,497,912,162 | ............ 7,398,956,256 | .......... 14,924,575,268
5. Benefit and 10SS related PAYMENLS........c.cccveveveeiceie ettt st saes s snes | svessesannns 7,043,492918 | ............ 6,426,504,272 | .......... 12,860,554,939
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS...........ccccveveeriverciveveieiiens | coveienans (1,541,811,959) | .............. (548,097,058) | .............. (985,168,438)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS.............cceveevcvicveeeiceeesee e tesienens | coevsesninnans 309,586,435 | ......cco..... 375,187,325 | ..o 563,482,465
8. Dividends paid t0 POlICYNOIETS...........couevuieieeiicicteeie ettt bbb sae s snaes | sbessessssnsenes 22,134,216 | ..cvvvrree. 23444044 | ... 47,783,639
9.  Federal and foreign income taxes paid (recovered) net of $.....29,450,706 tax on capital gains (I0SSeS).........ccceweves | cererrriernians (47,708,856) | ................ (29,094,456) | .............. (114,728,393)
10. Total (Lines 5 through 9) ..5,785,692,754 6,247,944127 .12,371,924,212
11. Net cash from operations (Line 4 MINUS LINE 10)........c.ceueirriereiieeeieiicteees e sstese et ssssssessessesesses s sessssssssssesens | sressesisssnes 712,219,408 | ............ 1,151,012,129 | ............ 2,552,651,056
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS....ooie bbbttt | sbiensiennes 1,714,897,973 | ........... 1,896,024,560 | ............ 3,905,008,148
1202 SHOCKS .. vveeeeetecteiet ettt | s et 206,925 | ..ovverieneineineieinens | e 1,026,422
12,3 MOMGAGE I0BNS.......eeerieecicie ettt sttt b st n st snssentnen | sesesssssnenn 326,843,892 | ............... 266,283,650 | ............... 585,125,439
12,4 REAIESIALE. ......oueeciee Rttt | enbt bRttt e | etbtb ettt ebes | enbne ettt
12.5  Other iNVESIEA @SSELS.......c.evieieciceceeiciete ettt st s s besse s snsssaens | evsessesnsinens 28,686,069 | ................. 29,603,216 | ...cocveenene 57,905,419
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMENLS...........ccocvieieriveeieiesseseieies | e, 102,089 | ..ovovvinne 1,181,643 | oo 1,316,779
12.7  MISCEIIANEOUS PrOCEEAS........oovcveiveieeiecteiiee ettt et b bbb bbb sae st s s esse s sssnaes | sssssesssnsan 275,633,799 | .o, 27,198,642 | ....cccuenuee. 17,420,164
12.8 Total investment proceeds (LINES 12.110 12.7)....ccveiirieieiieie sttt sssessesnses | sessessenas 2,346,370,747 | ............ 2,220,291,711 | cooveve. 4,567,802,371
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... ..1,500,179,875 .2,449,039,747 4,875,129,558
132 SHOCKS. ... vvuviveiieitieicie ettt | sresiessnnes 180,831,630 | .oovvrvvrnen. 310,761,493 | ...covonve 625,776,535
133 MOMGAGE I0BNS.......oouieeieiiii ittt | cbnnineinees 431,540,089 | .............. 267,665,016 | ............... 670,122,383
1304 REAIESIAE. ... sttt st ts | sesetentes et et et st enrenretne | fretestesetaetet st s tnens | netestessee et es st nenneen
13.5  Oher INVESIEA @SSELS......ucvuiiiecirciieiicteerei ittt bbbttt nnanns | sbsssssntsian 104,264,025 | ............... 135,185,808 | ..ocvvvuvnes 290,755,183
13.6  MiSCEllaN€OUS @PPIICALIONS. .........ccvirieeiicie ettt bbbt s e s s saebennsenes | sssissessnsssenan 13,341,344 | .............. 272465472 | ............... 692,059,778
13.7 Total investments acquired (LINES 13.110 13.6).......ccuriuiiuriiiirisie ittt sssssssssssssssesstns | sbsssssesees 2,230,156,963 | ............ 3,435,117,536 | ..ccooonue 7,153,843,437
14.  Netincrease or (decrease) in contract loans and premium notes...... ..(25,499,486) | ... ..(7,188,476)| .... 16,088,684
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @and LINE 14).........oveieirireieierieeecceese et enens | svessesinsinins 141,713,270 | ........... (1,207,637,349) | ........... (2,602,129,750)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOES, CAPITAI NOTES.........eereucereireie ettt st s bbb ess e bas | Sesbebsetsestess et ebsessestntsns | esbstsessessastastsessestestantsns | esbsesessestassessessensantaneans
16.2 Capital and paid in SUPIUS, 18SS trEASUNY STOCK.........c.evcveieeierriies ettt es st sssssesesse s sssesssses | sossestesissssessssssesssssesnss | sessessesessssessssssesssssesnsns | eesessessessssessesssesssssesensns
16.3 BOITOWE fUNAS. ...ttt bttt bbbttt entinns | sbsessansssneen 205,834,010 | .cooovverereneee (98,381,680) | .............. (303,260,706)
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............ccooeevvicrericeviececeeseeiees | e (359,193,602) | ............. (113,056,937) | ..cvvvernne (325,808,111)
16.5 DIVIAENAS 10 STOCKNOIAETS..........oo ettt s sttt et stenen | sestestsessestessassnssessentnenns | esssssessessastasssnssestassansnns | estsesessestasssssessessansnnenns
16.6 Other cash provided (applied)... (191,620,616) | ... ..88,067,236 ...267,654,897
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)......... | ccccoovvenee (344,980,208) | ...ovvenense (123,371,381) | covovvernenns (361,413,920)
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).......ccccovveeeeee | ceervirernins 508,952,470 | .............. (179,996,601) | ..cvvvvnves (410,892,614)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING OF VAN ...t bbbttt | esisesisenises (36,008, 171) | coovvvrerrne 374,884,443 | ........c..... 374,884,443
19.2 End of period (LINE 18 PIUS LINE 19.1).....cuiuriiiereireiecssirsieis st tesssesssssesessess s ssssssssssssessessessnssesss | sssessssssenns 472,944299 | .............. 194,887,842 | ...covovvennn. (36,008,171)
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bond investment to bond INVESIMENL............ccouiiieie e | srenseessnnea 446,562,355 | ...cccovvvrnnes 91,809,684
20.0002  Tax credit commitment liabilities... 6,742,273 | ... ..21,860,459
20.0003  Real estate owned fransfer............... 13,903,765 | ..o
20.0004  Capitalized interest 0N MOMGAGE I0BNS.........ccccviuiiriieeiiirie ettt 2,418,505 | ...coovireiiinns 723,641 | oo 2,411,385
20.0005 Exchange of bond investment to equity investment TATSTTA | oo | e 10,366,149
20.0006 Capitalized interest on bonds ....860,033 ...1,612,845
20.0007  Exchange Of Uity iNVESIMENES........ciiiieiiiiieseiiciesisieseisssess s sssssses st sssassesssssssessessssensessessssssessessnssssnssnsesses | sersssessessessssassesssssnsessessns | sonsessarssssnanense | 20100 | sererserserssssssasses 124,353
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Statement as of June 30, 2018 of the NATIONWIDE LIFE INSURANCE COMPANY
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHIIALTITE. ...t | sebbe bbb bbbt | Sbe bbbttt | fenbie bbb
2. Ordinary life INSUMANCE. ......c..cvueveeeieeieiseeee ettt sss st st st s s snssssesanans | seesssssssessesissssessssenes 333,844,580 | ..covevirerirerieiae 347,386,539 | .covoveveereeeie 711,716,542
3. Ordinary individual BNNUIIES.............eveeurrirreenerireeriereeeeisees s sesesssessssssssessssssses | cesseeesssssssesesssssnns 2,031,057,141 | oo 2,520,803,423 | ..o 4,768,912,684
4. Creditlife (Qroup and INAIVIAUAL). ........ccoveveveireee ettt tes b s esse e | eebessssesssssssesssssssessessssessessssessessntes | sessessssessessesassesestssessssssssssessesssanss | sestessessssasssssesssssssessessstessessssensasenes
5. Group life INSUTANCE. .......coucveiveiicieeie ettt naes | ebsessssessessesssssssassenas 337,987,794 | ..o 518,098,218 | ...cocvvevereerenne 1,397,483,987
8. GrOUDP @NNUILIES.......oovvvrerireierisceeiesi ittt ess s sneses | srsssessesssnnesssesesnes 1,954,056,850 | ..oooovvernrrrrrinnnns 1,885,941,773 | covvooevrrrerienns 4,110,249,417
7o AEH = GIOUD. ettt st sttt | eeesnene sttt 138,765,728 | ... 121,862,030 | ..oovvvrrceererireeeienens 230,603,543
8. A&H - credit (Group and INAIVIAUAL. ..........ccvicieiiiecee ettt saebens | ebesessesessssssesessesesssssebessesesessssetesss | sbsssssessssesesssssesassesessssssesessssesessnnns | sbesessssesssssesesssssesassetesessesesssantesans
9. ABH = ONBI ..ottt | Sesees ettt RO (| 3,885,653 | ovvouerreeereeirereeeennne 7,518,688
10.  Aggregate of all Other iNES Of DUSINESS.........c.cvvcviiiecieiicie e renies | eteresssisesesssesesssesesssebessssaesned 0 | oot 0 | oo 0
11 SUDLOTAL. ..ottt ettt sttt et | nesseessseees st 4,798,826,663 | ....ooveernrrrerernens 5,397,977,636 | ..o 11,226,484,861
12, DEPOSIt-tyPE COMIACES. ......cveiveiicicisiicieie ettt sntens | snbessesssssssanses st sntensenas 46,180,000 | ..viovieiieiisierieissieseneisieseneens | oeissiesen s 47,500,000
13, TOMAl ettt e | eeesensseene et 4,845,006,663 | ......oocerrrerrrreennns 5,397,977,636 | ...oooovvverrrrnn. 11,273,984,861
DETAILS OF WRITE-INS
00T, oottt R Rt eene | e e bRt | HeRE R R bbbttt | bR
0O [ DO P PO PUSPE USROS
1003, oottt SRRk R Rt ens | e e R Rt es | HeREeeE R bbbttt | bR
1098. Summary of remaining write-ins for Line 10 from oVerfloW PAGE.........ccoviveveireeieiieicieriens | ceeveiseieiesse e 0 | e [0 U 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LINE 10 @DOVE).......cccuurverreererernemesersssnsssssesssnesees | seessessssessssssssssssssssssssssssssssseseens 0 | e 0 | e 0
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Statement as of June 30, 2018 of the NATlONWlDE L”:E |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A.

Accounting Practices

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

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

Eagle Captive Reinsurance, LLC (Eagle), a wholly owned subsidiary of the Company, is an Ohio domiciled special purpose financial captive
insurance company. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the Department, Eagle has applied a prescribed practice
that decreased the subsidiary’s valuation by $188,647,112 and $183,592,195 as of June 30, 2018 and December 31, 2017, respectively.

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

SSAP F/S F/S

# Page Line # 2018 2017
Net Income
Nationwide Life Insurance Company state basis (Page 4, Line 35,
(1) Columns 1 & 3) XXX XXX XXX $ 126,751,799 $ 1,038,651,596
(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 § 126,751,799 $  1,038,651,596
Surplus
Nationwide Life Insurance Company state basis (Page 3, Line 38,
(5) Columns 1 & 2) XXX XXX XXX $ 6,231,687,061 $ 5,949,323,388
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 52 2 8 (188,647,112) (183,592,195)
(7) State Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Olentangy 20 2 2.2 56,000,000 56,000,000
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $  6,364,334,173 $  6,076,915,583

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

Use of Estimates in the Preparation of the Financial Statements

No significant changes from prior year end.

Accounting Policies

No significant changes from prior year end.

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

Going Concern

Not applicable.

Note 2 - Accounting Changes and Corrections of Errors

No significant changes from prior year end.

Note 3 - Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A.

Mortgage Loans

No significant changes from prior year end.
Troubled Debt Restructuring

No significant changes from prior year end.
Reverse Mortgages

Not applicable.
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D. Loan-Backed Securities

1.

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

2. None

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

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

(1) (2) @) (4) ) (6) @)

Recognized Amortized cost
Amortized cost Present value other-than- after other-than- Fair value Date of financial
before current of projected temporary temporary at time statement where
CUsIP period OTTI cash flows impairment impairment of OTTI reported
03072SFZ3 $ 1,355,881 $ 1,100,646 $ 255,235 $ 1,100,646 $ 515,555 Q2'18
14983AAB5 3,242,524 2,767,690 474,833 2,767,690 2,633,162 Q2'18
Total $ 730,068

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 $ (12,399,924)
2. 12 Months or Longer $ (38,415,144)

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $  1,099,868,040
2. 12 Months or Longer $ 505,841,177

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

No significant changes from prior year end.

3. Collateral Received

b. Not applicable.

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) YES NO
b. Tri-Party (YES/NO) NO NO
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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 $-  $65,000,000 $722,222 $- $- $- $- $-
b. Overnight - - - - - - - -
c. 2Daysto1Week - - - - - - - -
d. >1Weekto 1 Month - - - - - - - -
e. > 1 Month to 3 Months - - - - - - - -
f. >3 Months to 1 Year - - - - - - - -
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 - - - - - - - -
4-6. Not applicable.
7. Collateral Received - 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 $- $69,000,000 $766,667 $- $- $- $- $-
b. Securities (FV) - - - - - - - -
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)

8-11. Not Applicable.

G. Reverse 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.

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.

Type of Repo Trades Used

a. Bilateral (YES/NO)
b. Tri-Party (YES/NO)

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
YES YES
YES YES
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3. Original (Flow) & Residual Maturity

Open - No Maturity
Overnight

2 Days to 1 Week

>1 Week to 1 Month
> 1 Month to 3 Months
> 3 Months to 1 Year
>1 Year

Open - No Maturity
Overnight

2 Days to 1 Week

> 1 Week to 1 Month
> 1 Month to 3 Months
> 3 Months to 1 Year
> 1 Year

4. Not applicable.

5. Fair Value of Securities Acquired Under Repo - Secured Borrowing

ENDING BALANCE

ose~poooe

Bonds - FV

LB & SS-FV
Preferred Stock - FV
Common Stock
Mortgage Loans - FV
Real Estate - FV
Derivatives - FV

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
$- $- $- $- $- $4,000,000 $125,000 $-
185,923,260 252,437,723 210,553,433 249,078,480 125,212,206 248,331,474 167,290,505 196,319,551
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
$- $- $- $- $- $- $- $-
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

$189,641,725 $257,486,477 $214,764,501

$254,060,050

$127,716,450

$253,298,103

$170,770,690

$200,245,942

Other Invested Assets - FV -

Total Assets - FV

7. Collateral Pledged - Secured Borrowing

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
$- $- $- $- $- $- $- $-
6. Securities Acquired Under Repo - Secured Borrowing by NAIC Designation
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
$-  $200,245,942 $- $- $- $- $-  $200,245,942
$-  $200,245,942 $- $- $- $- $-  $200,245,942
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

a0 op

a0 op

Cash
Securities (FV)
Securities (BACV)

Nonadmitted Subset
(BACV)

Cash
Securities (FV)
Securities (BACV)

Nonadmitted Subset
(BACV)

$185,923,260 $252,437,723 $210,553,433

$249,078,480

$125,242,206

$248,331,474 $167,415,505 $196,319,551

XXX XXX XXX - XXX XXX XXX -
XXX XXX XXX - XXX XXX XXX -
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
$- $- $- $- $- $- $- $-
XXX XXX XXX - XXX XXX XXX -
XXX XXX XXX - XXX XXX XXX -
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8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

| Amortized Cost | Fair Value
Overnight and Continuous $196,319,551 $196,319,551
30 Days or Less - -
31 to 90 Days - -
> 90 Days - -

oo op

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
No significant changes from prior year end.

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 14 -
(2) Aggregate Amount of Investment Income $ 2,247,399 $ -

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes from prior year end.

Note 7 - Investment Income

No significant changes from prior year end.

Note 8 - Derivative Instruments

A.  No significant changes from prior year end.

B. Equity market risk management. The Company is exposed to equity risks primarily due to a variety of insurance and annuity products with
guarantees or indexed crediting features. To mitigate these risks, the Company enters into a variety of derivatives including equity index futures,
options and total return swaps.

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

H.  The following tables include the aggregate, non-discounted total premium cost and the premium cost due in each of the following four years,
and thereafter:
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| Fiscal Year | Premium Payments Due |
2018 $ -
2019 -
2020 -
2021 R
Thereafter -
Total Future Settled Premiums $ -
Fair Value Excluding Impact
Undiscounted Future Derivative Fair Value of Discounted Future Settled
Premium Commitments (Reported on Schedule DB) Premiums
Prior Year - 2017 $ 22,873,528 $ 30,260,608 $ 30,260,608
Prior Year - 2018 $ - $ - $ -

Note 9 - Income Taxes

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

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 as of December 31, 2017. No significant adjustments were made during
the quarter related to the Act.

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

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

During the six months ended June 30, 2018, the Company made capital contributions of $150,000,000 to Nationwide Life and Annuity Insurance
Company. On July 25, 2018 and August 9, 2018, the Company made additional capital contributions of $100,000,000 and $50,000,000, respectively,
to Nationwide Life and Annuity Insurance Company.

On August 10, 2018, the Company received a dividend of $102,000,000 from Eagle, which was declared on June 27, 2018. The dividend receivable
has been recorded in Investment Income Due and Accrued on the June 30, 2018 statutory statement of admitted assets.

On May 10, 2018, the Company received a dividend of $45,000,000 from Eagle, which was declared on March 28, 2018.
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 FHLB established the Company’s capacity for short-term
borrowings and cash advances under the funding agreement program at up to 50% of total admitted assets.

The Company’s Board of Directors has authorized the issuance of funding agreements up to $4,000,000,000 to the FHLB in exchange for
cash advances, which are collateralized by pledged securities. The Company uses these funds in an investment spread strategy, consistent
with its other investment spread operations. As such, the Company applies SSAP No. 52, Deposit-Type Contracts, accounting treatment to
these funds, consistent with its other deposit-type contracts. It is not part of the Company’s strategy to utilize these funds for operations, and
any funds obtained from the FHLB for use in general operations would be accounted for consistent with SSAP No. 15, Debt and Holding
Company Obligations, as borrowed money.

Additionally, through its membership, the Company has access to borrow up to $250,000,000 from the FHLB that expires on March 22, 2019.
The Company had no amounts outstanding under the agreement as of June 30, 2018 and December 31, 2017. It is part of the Company’s

strategy to use these funds for operations, and any funds obtained from the FHLB for use in general operations, would be accounted for as
borrowed money.

(2) FHLB Capital Stock

a. Aggregate Totals

1. Current Year-end 1 2 3
Total 2 + 3 General Account Separate Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $ -
(c) Activity Stock $ 46,845,700 $ 46,845,700 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 71,845,700 $ 71,845,700 $ -
(f) Actual or Estimated Borrowing Capacity
as Determined by the Insurer $ 4,250,000,000 XXX XXX
2. Prior Year-end 1 2 3
Total 2 + 3 General Account Separate Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 25,000,000 $ 25,000,000 $ -
(c) Activity Stock $ 46,845,700 $ 46,845,700 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 71,845,700 $ 71,845,700 $ -
(f) Actual or Estimated Borrowing Capacity
as Determined by the Insurer $ 4,250,000,000 XXX XXX
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b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

1 2 Eligible for Redemption
Current Year 3 4 5 6
Membership Total Not Eligible for Less Than 6 6 months to Less | 1to Less Than 3
Stock (2+3+4+5+6) Redemption Months Than 1 year Years 310 5 Years
1. Class A $ - $ - $ - $ - $ -8 -
2. Class B $ 25,000,000 $ 25,000,000 $ - $ - $ - $ -
(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1 Current Year Total General
and Separate Accounts Total
Collateral Pledged (Lines 2+3) $ 2,746,378,846 $ 2,794,157,161 $ 1,660,872,450
2 Current Year General Account
Total Collateral Pledged $ 2,746,378,846 $ 2,794,157,161 $ 1,660,872,450
3 Current Year Separate Accounts
Total Collateral Pledged $ - $ - $ -
4 Prior Year-end General and Separate
Accounts Total Collateral Pledged $ 2,445,474,873 $ 2,427,140,018 $ 2,004,560,096
b. Maximum Amount Pledged During Reporting Period
3
1 2 Aggregate Borrowed
at Time of Maximum
Fair Value Carrying Value Collateral
1 Current Year Total General
and Separate Accounts Maximum
Collateral Pledged (Lines 2+3) $ 2,746,378,846 $ 2,794,157,161 $ 2,004,560,096
2 Current Year General Account Maximum
Collateral Pledged $ 2,746,378,846 $ 2,794,157,161 $ 2,004,560,096
3 Current Year Separate Accounts Maximum
Collateral Pledged $ - $ - $ -
4 Prior Year-end General and Separate
Accounts Maximum Collateral Pledged $ 2,734,369,016 $ 2,706,503,059 $ 2,345,431,328
(4) Borrowing from FHLB
a. Amount as of the Reporting Date
1. Current Year 1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ - $ -8 - XXX
(b) Funding Agreements $ 1,660,872,450 $ 1,660,872,450 $ - $ 1,660,872,450
(c) Other $ - % - $ - XXX
(d) Aggregate Total
(a+b+c) $ 1,660,872,450  $ 1,660,872,450 $ - $ 1,660,872,450
2. Prior Year 1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ - $ -8 - XXX
(b) Funding Agreements  $ 2,004,560,096 $ 2,004,560,096 $ - $ 2,004,586,779
(c) Other $ - % - $ - XXX
(d) Aggregate Total
(a+b+c) $ 2,004,560,096 $ 2,004,560,096 $ - $ 2,004,586,779
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b. Maximum Amount during Reporting Period (Current Year)

1 2 3
Total General Separate
2+3 Account Accounts
1. Debt $ - $ - $ R
2. Funding Agreements  $ 2,004,586,779 $ 2,004,586,779 $ -
3. Other $ - % - $ -
4. Aggregate Total
Lines (1+2+3) $ 2,004,586,779 $ 2,004,586,779 $ -

c. FHLB - Prepayment Obligations

Does the company have prepayment obligations under
the following arrangements? (YES/NO)?

1. Debt No
2. Funding Agreements No
3. Other No

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

No significant changes from prior year end.

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

No significant changes from prior year end.

Note 14 — Liabilities, Contingencies and Assessments

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 Extinquishments 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.
2. No servicing assets or liabilities were recognized during the period.
4. There were no assets securitized during the period.
C. Wash Sales

Not applicable.

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

Not applicable.

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

No significant changes from prior year end.

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

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

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

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

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

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

The Company carries short-term investments at amortized cost, which approximates fair value.
The value of separate account liabilities is set to equal the fair value of separate account assets.

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
Special revenues $ - $ 936,305 $ - $ 936,305 -
Industrial and miscellaneous - 2,244,817 5,583,553 7,828,370 -
Total Bonds $ - $ 3,181,122 § 5,583,553 $ 8,764,675 $ -
Securities lending collateral assets - 6,954 - 6,954 -
Common stocks 53,384,348 80,606,766 1,047,896 135,039,010 $ 8,761,066
Separate account assets 97,078,013,546 3,406,875,259 82,612,188 100,567,500,993 1,114,402,331
Derivative assets - 47,428,846 27,287,349 74,716,195 -
Total Assets at Fair Value $ 97,131,397,894 $ 3,538,098,947 $ 116,530,986 $ 100,786,027,827 $ 1,123,163,397
Liabilities at Fair Value
Derivative liabilities $ - $ 44,314,850 $ - $ 44,314,850 -
Total Liabilities at Fair Value $ - $ 44,314,850 $ - $ 44,314,850 $ -

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 out of | included in Net | (losses) included Ending Balance at
3/31/2018 Level 3 Level 3 Income in Surplus Purchases | Issuances Sales Settlements 6/30/2018
Assets at Fair Value
Industrial and miscellaneous $5,401,620 $- $- $1,071,925 $211,032 $359,327 $- $(1,973,365)  $513,014 $5,583,553
Total Bonds $5,401,620 $- $- $1,071,925 $211,032 $359,327 $- $(1,973,365)  $513,014 $5,583,553
Common stocks $- $- $- $- $(127,878)  $1,175,774 $- $- $- $1,047,896
Separate account assets $81,549,812 $- $- $- $1,062,376 $- $- $- $- $82,612,188
Derivative assets $318,488,963 $- $-  $(283,544,363) $228,165,065  $1,595,039 $-  $(237,417,355) $- $27,287,349
Total Assets at Fair Value $405,440,395 $- $- $(282,472,438) $229,310,595  $3,130,140 $-  $(239,390,720)  $513,014 $116,530,986
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Statement as of June 30, 2018 of the NATlONWlDE L”:E |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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:

Net Asset
Not Value
Practicable  (NAV)
Aggregate Fair (Carrying  Included
Value Admitted Assets Level 1 Level 2 Level 3 Value) in Level 2
Assets
Bonds $31,328,590,056 $30,918,189,885 $945,448,380 $29,496,052,124 $887,089,552 $- $-
Stocks 1,512,681,616 1,508,527,835 - 41,603,207 1,471,078,409 - -
Mortgage loans, net of allowance 7,409,400,211 7,530,561,294 - - 7,409,400,211 - -
Short-term investments 547,669,316 547,669,316 - 547,669,316 - - -
Derivative assets 57,727,407 77,356,168 - 57,727,407 - - -
Policy loans 915,487,529 915,487,529 - - 915,487,529 - -
Separate account assets 313,367,975 310,417,440 2,999,679 310,368,296 - - -
Securities lending collateral
assets 196,922,085 197,205,186 196,319,551 602,534 - - -
Total Assets $42,281,846,195 $42,005,414,653 $1,144,767,610 $30,454,022,884 $10,683,055,701 $- $-
Liabilities
Derivative liabilities $64,477,693 $30,153,650 $- $64,477,693 $- $- $-
Investment Contracts 22,068,288,524 24,034,545,391 - - 22,068,288,524 - -
Total Liabilities $22,132,766,217 $24,064,699,041 $- $64,477,693 $22,068,288,524 $- $-

D. Not Practicable to Estimate Fair Value
Not applicable.
Note 21 - Other ltems

No significant changes from prior year end.

Note 22 - Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through August 10, 2018 for the statutory statement issued on August 14, 2018.

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

Type Il — Nonrecognized Subsequent Events:

Subsequent events have been considered through August 10, 2018 for the statutory statement issued on August 14, 2018.

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

Note 23 - Reinsurance
No significant changes from prior year end.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

A-D Not applicable.
E. Risk-Sharing Provisions of the Affordable Care Act

(1) Did the reporting entity write accident and health insurance premium that is subject to the ACA risk-sharing
provisions (YES/NO)? NO

The Company issues individual comprehensive health coverage which is a grandfathered plan and not considered a
qualified health plan under ACA, therefore, not subject to any of the ACA risk sharing provisions.

(2-5) Not applicable.

Note 25 - Changes in Incurred Lc and Loss Adjustment Expenses

Not applicable.

Note 26 - Intercompany Pooling Arrangements

Not applicable.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

No significant changes from prior year end.
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Statement as of June 30, 2018 of the NATlONWlDE L”:E |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 29 — Participating Policies

No significant changes from prior year end.

Note 30 - Premium Deficiency Reserves

No significant changes from prior year end.

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant changes from prior year end.

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

No significant changes from prior year end.

Note 33 - Premium and Annuity Considerations Deferred and Uncollected

No significant changes from prior year end.

Note 34 — Separate Accounts

No significant changes from prior year end.

Note 35 — Loss/Claim Adjustment Expenses

No significant changes from prior year end.
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Statement as of June 30, 2018 of the NATIONWIDE LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

1.2
2.1

22
3.1

32
33

34
35
41
4.2

6.4

6.5

6.6
741

7.2

8.1
8.2

8.3
8.4

9.1

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

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] Nol ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company | State of
Name of Entity Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAT]
6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016
6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2016
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 0CC FDIC | SEC
Nationwide Bank Columbus, OH NO YES NO NO
Nationwide Mutual Insurance Company Columbus, OH YES NO NO NO
Nationwide Mutual Fire Insurance Company Columbus, OH YES NO NO NO
Nationwide Corporation Columbus, OH YES NO NO NO
Nationwide Financial Services, Inc. Columbus, OH YES NO NO NO
Nationwide Investment Services Corp Columbus, OH NO NO NO YES
Nationwide Investment Advisors, LLC Columbus, OH NO NO NO YES
Nationwide Securities, LLC Columbus, OH NO NO NO YES
Nationwide Fund Advisors Columbus, OH NO NO NO YES
Nationwide Fund Distributors, LLC Columbus, OH NO NO NO YES
Nationwide Asset Management, LLC Columbus, OH NO NO NO YES
Jefferson National Securities Corporation Louisville, KY NO NO NO YES
JNF Advisors, Inc. Louisville, KY NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] NoJ ]

Qo8

(@) 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



Statement as of June 30, 2018 of the NATIONWIDE LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

(e)  Accountability for adherence to the code.

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

9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] NoJ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT

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

use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 200,102,891
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] NoJ ]

14.2 If yes, please complete the following:

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 7,142,857 $ 7,142,857

14.22 Preferred Stock 0 0

14.23 Common Stock 1,523,712,056 1,471,078,409

14.24 Short-Term Investments 0 0

14.25 Mortgage Loans on Real Estate 258,398,621 253,079,931

14.26 All Other 107,265,012 121,542,323

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 1,896,518,546 $ 1,852,843,520

14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] NoJ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] NoJ ]

If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 196,929,039
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 197,212,140
16.3 Total payable for securities lending reported on the liability page: $ 197,489,973
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286
Federal Home Loan Bank 221 E. 4th St, Suite 600, Cincinnati, OH 45202
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

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

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

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

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

18.2 If no, list exceptions:

19. By self-designating 5*Gl securities, the reporting entity is certifying the following elements for each self-designated 5*Gl security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist.
b.  Issueror obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5*Gl securities? Yes[X] Nol[ ]
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3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount
1.11  Farm mortgages

1,12 RESIABNEAI MOTLGAGES. ... ..cecvveivireiiictsiete ettt bbbt s et se b s s st b s R b s s a4 s b b s bbb At b s h bbb bbb bbb bbb e b st bbb s st b st s
1.13  Commercial mortgages
1.14  Total mortgages in good standing

...... 7,520,736,838
7,520,736,838

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reStTUCIUIEA tBIMS.........c.cviuiiiiccce ettt bbb s e b a et a e G 9,824 447

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

1.32 Residential mortgages
1.33  Commercial mortgages

1.34  Total mortgages with interest overdue more than three months

Long-term mortgage loans in process of foreclosure
T S T 11030 0T3O OO TP
1.42  Residential mortgages

1.43  Commercial mortgages..
1.44  Total mortgages in process of foreclosure

Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) .uvuvieierrriesrssnessisesss sttt sssnssnes T 7,530,561,285
Long-term mortgages foreclosed, properties transferred to real estate in current quarter
1.61  Farm mortgages B

1.62 Residential mortgages...

1.63  Commercial mortgages B 3,948,147
1.64  Total mortgages foreclosed and tranSErred t0 FEAI ESEALE. ..ot s bbb en B, 3,948,147
Operating Percentages:

2.0 AGH 0SS PEICENL.......vuiviecicteiie ettt ettt ettt ettt s s s s s bbb bbb s bt e s b s b s s s b s 4 s s bR s R b AR s AR AR et s b A s b e R AR s R s bbbt ens | edsstssesietestesietententesntnes 298.0
2.2 ABH COSt CONTAINMENE PEICENL..........eviveieeiiciiies ettt ettt sttt s e b e s b s s s s b e s et et A et b s es s et s s b et s bbbt es s b e b s b e b s st s et et en st et s tes shssessstessssssssssssesssssnsansesntantenan
2.3 A&H expense percent excluding COSt CONAINMENT EXPENSES.........c.vueiiuiieiieiiieise ettt s s bbb st s s bbb s s e b s s s b s bt es bt en b b et febsstsstesses st ensesetansansesanaaes 31.0
Do you act as a custodian for health savings acCouNts?...........cc.ccveevevererersesrerirenennns Yes[ 1] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date G
Do you act as an administrator for hEalth SAVINGS GCCOUNES?............ceviieviiiieeieicteee ettt es e bbbt s et b s s bbb st s st et en s s bt n e sensans Yes[ 1] No[X]
If yes, please provide the balance of the funds administered as of the rePOrtiNg AAte............ev ettt G
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least tWo States?..........ccvveeecinccce e 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

Lo (=T =Yoo 13T 14 oSO Yes[ ] No[ ]
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Statement as of June 30, 2018 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
Effective Date

NAIC Type of Certified of Certified
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  Reinsurer

Code ID Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) Rating
Accident & Health - Non-Affiliates
22667....... 95-2371728.......... 04/01/2018 | ACE AMENCaN INS. CO....ouvvuvruvriireerseiseeieiseisseisseisseesseesseesseesssesseesees PA..oovi COG.......... AULOMZEA......... | e [ e
42374....... 74-2195939.......... 04/01/2018 | Houston Casualty COmMPaNY..........c.ccoeuvivereieuerieriereisiesesssssssessssssessenns LD, SO COoG........... AUthOrized........ | e e,
00000....... AA-1120055......... 04/01/2018 | Lloyd Syndicate #3623............coccevuriirireireisiseiseisessessesssessessenens GBR.......... COG.......... AULOMZEM........ | e [ e
38636....... 13-3031176.......... 04/01/2018 | Partner Reinsurance Co of the U.S........cccoovnrinrinninniniceeeneees NY o COG........... AUhOMIZE. ... | e [ e
20583....... 13-1290712.......... 04/01/2018 | XL Reinsurance AMEICa INC..............vvvurvrrivrneerneereirneeiseesneeiseeessesseesnees NY.ovinn. CO/G........... AUthOMZEd........ | oo [ e,
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Statement as of June 30, 2018 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts
1. AIBDAMA......oeiccc e 1,174,601 |...........2,023,796 |....... 44,578,816 |........... 52,459,992 | ....covvvrrerrrrnnn.
2. AlASKA.....cooeececeeee s AK L [ 085,254 | [ 000000000 3,150,913 | 1,195,885
3. ANZONA..iceecs e 4,634,714 |..........6,281,697 |..... 167,832,726
4. ATKANSaS........cccovcveieieieeese s AR |l [ 100000000 1,518,263 | o 544,465 | .............725,691 |....... 22,747,581
5. California 16,393,310 | ...........4,517,826 |..... 368,112,954
6. Colorado..... 7,648,279 |........ 1,172,847 | ....... 55,867,996
7. Connecticut..... 10,101,977 |..........3,127,922 | ....... 57,374,527
8. Delaware.........cccooeveevevereercseseeeesesieseeeeeessssssssssssesssseeseenenDE | vl [ 100 101,714,257 | 692,418 | .............438,364 |......... 6,339,792
9. District of Columbia........c.coevrrrrrnrrsrinrrernrnrissseissnssesssseseenenDC il [ rri00000.288,693 | oo 615,400 | ..............170,566 |......... 2,786,390
10.  Florida................. 17,875,277 | ..........4,938,682 | ..... 526,393,009
11.  Georgia... 4457521 |.........4,137,232 | ...... 65,902,964
12.  Hawaii. 2,565,547 | ..o 11,374 | 16,736,349
13, 1dAN0..... e sessssessssenssssesssssssend D | el e 173,656 [ v, 572,021 | .............482,308 |....... 17,252,552
14.  lllincis.. ..5,132,633 | ..........7,728,700 |..... 152,999,929 | ...
15.  Indiana ..2,175,061 |...........6,060,167 |....... 53,613,583 |...
18, JOWAL.eiieceecicee s 1,008,512 |..........1,119,199 | ....... 19,753,012
17, KaNSaS.....oovevveeernrseseessssesensssssssessessessssssssessssssssssssessense KO | covens s | e, 143,625 | oo 922,724 |..........1,555,599 | ....... 34,288,100
18.  Kentucky. ..2,913,017 |..........1,770,079 | ....... 24,047,211 | ... ....34,850,092
19.  Louisiana. 3,165,994 | ...........1,625,219 | ....... 42,618,118 | ..........52,562,144 | ...
20. Maine...... 1,582,918 | .............161,543 | ....... 10,473,969 |..........12,773,373 | ...
21.  Maryland 2,645,530 |..........1,610,134 | ....... 72,329,937 | ..cvuen 83,462,918
22.  Massachusetts 15,455,162 | ........... 2,942,209 |..... 111,090,283 | ......... 137,267,524
23.  Michigan...... ..3,823,054 | ........... 8,202,997 |....... 96,818,206 |......... 123,075,483 |...
24.  Minnesota... ..2,414,341 ....60,625,887 |...
25.  Mississippi... ....1,684,329 ..17,489,985 | ...
26. Missouri.. ....3,353,703 ..42,315730 |...
27. Montana.. ....10,007,893 |...
28. Nebraska ...14,882,047 | ...
29. Nevada........ ..12,762,073 | ...
30. New Hampshire.. ...19,047,811 |...
31.  New Jersey..... 171,945,164 | ...
32, NEW MEXICO......oorvrrerrnrierinniiesiierirensiensseessesssesssesssenssenssensseee NM [l | . 238,196 1 ..............909,640 | .............595,414 | .......11,333,389 | ........... 13,076,639 |...
33.  New York.... ..27,636, 935 504,733,991 |...
34.  North Carolina. ....5,022,200 rreennennn839,800,519 | ...
35, North Dakota.........cccoceererrirrervererseseieeiiessesesesesssssssesssneenncd ND [l | 00000 10,570,414 | e | e .51,143 1 0.....8,125,090 | e 18,746,647
36, ORI0..cuieieiecee s 349,892,322
37.  Oklahoma ..33,513,474
38.  Oregon........ ...41,515,010 |...
39. Pennsylvania... . ..251,924,006 |...
40.  RhOdE ISIaNd.........ccovveveieieiceeee e
41, SoUth Caroling.........cccueviuevcieiesee et
42.  South Dakota..
43. Tennessee......
44,  Texas......
45.  Utah..
46.  Vermont..
47.  Virginia........
48.  Washington.
49.  West Virginia... 679,
50, WISCONSIN.....ccorrrrernrrrrrniersnisnesessissssssssnssesssnssssssssssessssssesseses W o Lo | e 1,450,381 | .l 1,643,923 .1,264,043
51, WYOMING...cooieiiiereriercreeneseresesieeessssenenssssssesssssssessesesense e WY [l | 108,341 | e [ e 133,222
52, American Samoa...........ccccevverreriernnrresenississsesesesssssessesnnen s AS [N |
53, GUAM....ceieieceecesee e sssssssesessssessesenenn GU [ e L
54, PUEHO RICO.....ccivverierirereisrinnisesssesissisesessnessssessssssssssssessesssnss s PR | wonee s
55, US Virgin ISIands..........ccoeueeuneunrinerneineineeeineiseiseeeessseseese e VI|...... L.
56.  Northern Mariana Islands MP]...... N...
57. Canada.......ccccccoemrernnee. CAN|...... N...
58.  Aggregate Other Alien LOT [LXXX..
59.  Subtotal XXX
90. Reporting entity contributions for employee benefit plans.............. XXXo | eververeresnnseniens | e | oeressssessssssenenes
91. Dividends or refunds applied to purchase paid-up
additions and @NNUILIES..........cvreererririee s XXX e 10,949,732 [ e | e
92. Dividends or refunds applied to shorten endowment or
premium paying period XXX e [ | o | e | o (1]
93.  Premium or annuity conside
or other CoNtract ProViSIONS...........cceuuereieirenieiesseeesesseeseeens XXX e 1,811,609 | oo | e 17,288 [ .o
94.  Aggregate other amounts not allocable by State XXX i) 0 |0 | 0
95.  Totals (Direct BUSINESS)......c.cocvververrerrcrrerinnnes XXX |......675,022,197 |.......221,662,576 | ....... 141,884,921 | .3,763,451,410 ,021,
96. Plus Reinsurance Assumed.... XXX 8,656,171 [ 3497 | 38,000,732 |......... 8,508,750 169,
97. Totals (All Business)............ XXX, 678,368 |.......221,666,073 |....... 179,885,653 | .3,771,960,160 ,190,
98. Less Reinsurance Ceded.........ccc.coovvervrrinnnnn. XXX 604718 | ...oovv.n 1,788 | 179,686,893 |..... 254,770,720 | ......... 498,064,119 [ .o,
99. Totals (All Business) less Reinsurance Ceded............cccvevnrunnne. XXX e 617,073,650 |....... 221, 664 285 [ .o 198,760 | .3,517,189,440 |...... 4,356,126,135 | ..... 46,180,000
DETAILS OF WR|
58001. Foreign - Other AlIEN.........ccvruererrrereireeseisseseiseeesssseseesessssseseseesens XXX, 302,803
58002.
58003. XXX
58998. Summary of remaining write-ins for line 58 from overflow page..... XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... XXX
9401.
9402. ...
9403. XXX..
9498. Summary of remaining write-ins for line 94 from overflow page..... XXX..
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above,)................ XXX..
(@)  Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG 54 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state ................... 0 Q - Qualified - Qualified or accredited reinsurer...............c...cocoon.... 0
N - None of the above - Not allowed to write business in the state 3

Q11




210

Statement as of June 30, 2018 of the NATlONWlDE L”:E |NSURANCE COMPANY

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

June 30,2018 Page 1




1210

Statement as of June 30, 2018 of the NATlONWlDE L”:E |NSURANCE COMPANY

NATIONWIDE®

NGV-99%

DE|

NW Corp.-100%.

NATIONWIDE FINANCIAL
SERVICES, INC. (NFS)
100 Shares

DE

NATIONWIDE INVESTMENT
ADVISORS, LLC

NW Life-100%

OH|

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

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

NFS-100%
DE

NATIONWIDE FUND
MANAGEMENT LLC

NFSDI-100% DE

NATIONWIDE FUND
DISTRIBUTORS LLC

NFSDI-100%

DE
NATIONWIDE
SECURITIES, LLC
NFSDI - 100% DE

™| Common Stock:

NATIONWIDE FINANCIAL
GENERAL AGENCY, INC

1,000 Shares

NFSDI- 100%
PA

NATIONWIDE RETIREMENT
SOLUTIONS, INC.

Common Stock: 236,494 Shares
NFSDI-100%
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 as of June 30, 2018 of the NATlONWlDE L”:E |NSURANCE COMPANY

NAIC

Group

Code Group Name
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide
0140 Nationwide

NATIONWIDE INSURANCE COMPANIES

NAIC
Company
Code
10127
42579
19100
29262
18961
42587
15821
13838
22209
23582
42900
10674
14516
64327
35696
26182
64017
15727
11991
26093
28223
10723
23760
10070
25453
10948
92657
66869
42110
23779
23787
37877
13999
15580
41297
10672
13242
36269
42285
10644
42889
10778
10105
10777
37150

State of

Domicile

OH
1A
1A

X

OH
1A

OH
1A

OH

OH
NJ

OH
Mi

OH

OH

OH

>

NY

OH

OH
1A

OH

OH

OH

OH

OH

OH

OH

X

OH

OH

OH

VT

OH

OH

AZ

X
Mi

OH

OH

OH

OH

OH

OH

AZ

Federal ID
Number

T 27-0114983

42-1201931
42-6054959
74-1061659
68-0066866
42-1207150
42-4523959
42-0618271
75-6013587
41-0417250
23-2253669
23-2864924
38-3198542
23-1580983
23-2384978
04-1989660
75-0300900
47-1180302
38-0865250
48-0470690
42-1015537
95-0639970
31-4425763
31-1399201
95-2130882
31-1613686
31-1000740
31-4156830
75-1780981
31-4177110
31-4177100
31-0970750
27-1712056
31-1117969
31-1024978
86-0835870
74-2286759
86-0619597
95-3750113
34-1785903
34-1394913
34-1842604
34-1777972
34-1842602
86-0561941

Name of Company

Allied Insurance Company of America

Allied Property and Casualty Insurance Company
AMCO Insurance Company

Colonial County Mutual Insurance Company
Crestbrook Insurance Company

Depositors Insurance Company

Eagle Captive Reinsurance, LLC

Farmland Mutual Insurance Company

Freedom Specialty Insurance Company
Harleysville Insurance Company

Harleysville Insurance Company of New Jersey
Harleysville Insurance Company of New York
Harleysville Lake States Insurance Company
Harleysville Life Insurance Company

Harleysville Preferred Insurance Company
Harleysville Worcester Insurance Company
Jefferson National Life Insurance Company
Jefferson National Life Insurance Company of New York
National Casualty Company

Nationwide Affinity Insurance Company of America
Nationwide Agribusiness Insurance Company
Nationwide Assurance Company

Nationwide General Insurance Company
Nationwide Indemnity Company

Nationwide Insurance Company of America
Nationwide Insurance Company of Florida
Nationwide Life and Annuity Insurance Company
Nationwide Life Insurance Company

Nationwide Lloyds

Nationwide Mutual Fire Insurance Company
Nationwide Mutual Insurance Company
Nationwide Property & Casualty Insurance Company
Olentangy Reinsurance, LLC

Scottsdale Indemnity Company

Scottsdale Insurance Company

Scottsdale Surplus Lines Insurance Company
Titan Indemnity Company

Titan Insurance Company

Veterinary Pet Insurance Company

Victoria Automobile Insurance Company
Victoria Fire & Casualty Company

Victoria National Insurance Company

Victoria Select Insurance Company

Victoria Specialty Insurance Company

Western Heritage Insurance Company



Statement as of June 30, 2018 of the NATIONWIDE LlFE |NSURANCE COMPANY
SCHEDULE Y

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

€10

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?
az(rj:bers Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 [ Nationwide...........cocrevrerernes | ererirrennas 31-1486309.. | ....4595018 | ....cvevvvrererrenes o 10 W. Nationwide, LLC........cccoovvervrreereriririnnns OH............ NIA oo Nationwide Realty Investors, Ltd..........c.cce.... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nucoooe | e
0140 [Nationwide...........coerevermrnes | ererirreinas 31-1486309.. | ....4810074 | ...cvovivererines [ v 1000 Yard Street, LLC........ocvevervrnerreircieninne OH............ NIA oo Nationwide Realty Investors, Ltd ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 [Nationwide...........coererrerernes | eririrrnines 31-1486309.. | ... 4869474 | ....covvvvvven [ e 1015 Long Street, LLC......ccovvevervireireicieninns OH............ NIA oo Nationwide Realty Investors, Ltd ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooe | e
0140 | Nationwide.........cccververrerees [ eovrrerrrins 31-1486309.. | ... 4810047 | ...ovvvvvvrererees | corerererreirireineiens 1050 Yard Street, LLC.....c.covvvvrieierciries OH...cocene. NIA ..o Nationwide Realty Investors, Ltd. .................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR O
0140 [Nationwide...........coereererernes | erererrennas 31-1486309.. | ....4810038 | ....ccvvverrreres [ worrrreireririrneirinnns 1125 Rail Street, LLC Nationwide Realty Investors, Ltd ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 | Nationwide.........covvereerrerees [ eorererrrens 31-1733036.. | ....4594963 | ......ccovvvvrerrees | vrrrererreerierreeens 120 Acre Partners, LLC.... Nationwide Realty Investors, Ltd ownership.......... | ... 95.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 [Nationwide...........coerevrermrnes | erererrninas 20-4939866.. | ....5217036 | .....covrevrererrns | e 1125 Yard Street, LLC......coovveveveirerrcrciinne NRI Equity Land Investments, LLC................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooe | e
0140 | Nationwide.........c.cvvereerreree [ eovrrerreens 26-2451988.. | ....4288132 | ...ovvvreerrrrens | cereeeereinnieeiins 1492 Capital, LLC.....c.evveeeeriercrceeiene Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR O
0140 | Nationwide.........ccvvererrvvrees [ evrrerrris 31-1486309.. | ...5113932 | ...ovvererreree | e 111 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR O
0140 | Nationwide.........covvereereerees [ eovirerreens 31-1486309.. | ....4810083 | ....ccovvvevrerrees | rrrrererreereerreenens 155 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd.................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSRS O
0140 | Nationwide.........cocvereereerees [ v 31-1486309.. | ...5113923 | ..o | e 161 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSRS O
0140 | Nationwide.........covvereerverens [ eovererreens 31-1580283.. | ...5042171 | .o | v 170 Marconi, LLC........oovvvvecrcecrceeens NWD Investments, LLC.........ccoovrevrenrerrienn. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSRS O
0140 | Nationwide.........cccovereereerees [ v 31-1580283.. | ....4960960 | .......crvverrerreen | rrerererreereerneenens 245 Parks Edge Place, LLC........ccccoovcvvivinnee NWD Investments, LLC.........ccooerevrvnrernienen. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSRS O
0140 | Nationwide.........covvereererrees [ eovirerreens 31-1486309.. | ....4810092 | ....covvrvevrerrees | vrrrererreerererreenens 275 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neooore e
0140 | Nationwide.........c.ccvereerveerees [ eoreerrees 31-1486309.. | ....5092952 | ......covievrerree | rverererreinereereeens 343 N. Front, LLC.....coeveeiiirerrcrceenne Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR O
0140 | Nationwide.........c.ccvereereerees [ eovererreens 31-1580283.. | ....4590835 |....coevrevererrees | rrerererreincrereiene 400 West Nationwide Boulevard, LLC............... (O] NIA .o NWD Investments, LLC.........cccoerivrernrrernienene ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neooore e
0140 | Nationwide...........ccovereerrerees [ v 31-1580283.. | ... 4591140 | ..o | e 425 West Nationwide Boulevard, LLC............... OH..coeenee. NIA oo NWD Investments, LLC.........cccovrivrvrrernienn. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSRS O
0140 | Nationwide.........c.ccveeereerens [ v 31-1486309.. | ....4595009 | ....covvrvevrrerrees | rrrrererreinererreiens 44 Chestnut, LLC........coevivriercicnccrce Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neooore e
0140 | Nationwide 31-1486309.. | ....4890843 75 Rivulon Boulevard, LLC Nationwide Realty Investors, Ltd..................... ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. | 20-4939866.. | ....4590750 | .. . | 775 Yard Street, LLC... . . .. INRI Equity Land Investments, LLC... . |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 20-4939866.. | ....5280151 777 Swan Street, LLC......covvveviecccee NRI Equity Land Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 20-4939866.. | ....4810104 780 Yard Street, LLC......c.ccvvevverivrreirienenne NRI Equity Land Investments, LLC ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. | 20-4939866.. | ....4671583 |.. . | 795 Rail Street, LLC..... . . . . ..|NRI Equity Land Investments, LLC... . | ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 20-4939866.. | ....4590602 800 Bobcat Avenue, LLC........ccccovvvviriivinnenne NRI Equity Land Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 20-4939866.. | ....4671499 800 Goodale Boulevard, LLC NRI Equity Land Investments, LLC ownership. ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. |20-4939866.. | ....4671789 |.. . 1800 Yard Street, LLC....... ..|NRI Equity Land Investments, LLC... .. |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 20-4939866.. | ....4590778 805 Bobcat Avenue, LLC GVY Residential, LLC..........ccccoovirierriirinnnns ownership. ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide.........cccocvverrrreies | crrrireinnns 20-4939866.. | ....4890834 |.......cccovreens | v 808 Yard Street, LLC GVY Residential, LLC..........ccccoovvriverriirnnne ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccovverevrrees | errriernnns 20-4939866.. | ....4869465 |.......cccocvrveens | e 820 Goodale Boulevard, LLC NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccoruerrvrieins | errriernnns 20-4939866.. | ...5042612 | .....ccevvrrienns | v 825 Junction Way, LLC.......ccccovrvevrrirrrireinis GVY Residential, LLC..........ccccoovurierriirrninnne ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
828 at the Yard Condominimums Home

................................................................... 37-1865892.. | N/a....cccvvees | cerereereirerninees | cverreersnnenenenn.. | OWNETS Association OH............ |OTH............. | Other non-Nationwide...........cccccovvererervnirnecnees [N [ ceveircinennens | Other non-Nationwide..........coeevcevcrervinccncens [ Nt | 21,
0140 | Nationwide..........cccocovervreies | errrireinnns 20-4939866.. | ....5012286 |.......cccocrrreerns | cvrirerrirrieirnins 828 Bobcat Avenue, LLC.........cccooovevieicie, OH...cco. NIA...ccooon NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccoruerrvrreins | eovrvireinnns 20-4939866.. | ....4890759 | .....cccovvvieens | e 840 Third Avenue, LLC NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorvervreies | crrriennnns 20-4939866.. | ....4590611 | ...covvererrieeins | corrireieireieieines 845 Yard Street, LLC GVY Residential, LLC..........ccccoovvrierriirnnae ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccoruervreins | evvirennnns 20-4939866.. | ....4590787 | ....ccovvvieens | crrierereenis 850 Goodale BIvd., LLC.........ccoevvvrreiirriiinenn. OH.....cc.... NIA..ccoonne NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
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Statement as of June 30, 2018 of the NATIONWIDE LlFE |NSURANCE 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 Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing
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0140 | Nationwide..........cccorvervreies | errrireinnns 20-4939866.. | ....4903921 | ...ccoeerieens | v 860 Third Avenue, LLC NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccovuervrrens | errrireinnns 20-4939866.. | ....4903912 | ...covvevrieens | v 880 Third Avenue, LLC NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorvvrrvreins | crrrirennnns 20-4939866.. | ....4869438 | .......cccovvveens | e 895 W. Third Avenue, LLC NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide 20-4939866.. | ....5143069 950 Dorchester Way, LLC.........cccccovvereirirennnn. GVY Residential, LLC ownership. ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide . 131-1486309.. | ....5092943 | .. . | 960 Bobcat Avenue, LLC. .. | Nationwide Realty Investors, Ltd... ..|ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1486309.. | ....4810029 975 Rail Street, LLC Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1486309.. | ....5082001 995 Yard Street, LLC......c.ccoeveveerieierieieinns Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .131-1680808.. | ....4594833 | .. . |AD Investments, LLC... .. | Nationwide Realty Investors, Ltd... ...[ownership.......... | ..... 60.000 |Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1580283.. | ....4590992 ADTV, LLC...oooteiieeeissee e NWD Investments, LLC..........ccoevvvrverrerninnnn. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 52-2227314.. | ...A287247 AGMC Reinsurance, Ltd............cccoveneininienianes Nationwide Advantage Mortgage Company.... | ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. |42-1011300.. | ....4287229 | .. . | ALLIED General Agency Company.. . | AMCO Insurance Company..............cccceeeven ownership... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 42-0958695.. | ....1677548 ALLIED Group, INC......couevevivniiiveeririniineirerninns Allied Holdings (Delaware), Inc ownership ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide...........ccoverererens [ eovrerreins 46-4628790.. | ... 4613462 | ...cooovvevverens | v Allied Holdings (Delaware), InC.........c.ccocreueninne Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... | (FTVINR PR
0140 | Nationwide...........couvvrercnnee. 10127... [ 27-0114983.. | ....4288169 | .....ccvvvvvrens | v ALLIED Insurance Company of America........... OH.....c...... A Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nevoore e
ALLIED Property and Casualty Insurance
0140 | Nationwide..........cccovrrrirernnnes 42579... |42-1201931.. | ... 4287144 | ..coovievies | e Company A A, ALLIED Group, Inc. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorvervreins | eovrvireinnns 42-1527863.. | ... 4287238 | .....covvvveens | v ALLIED Texas Agency, INC.........ccovvverririreinnns [, S A AMCO Insurance Company ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide........c..cccrvverrerrrnn. 19100... [42-6054959.. | ....4287153 | ..covvvrrvrerens | cerererireresiinnens AMCO Insurance COMPaNY..........coeverrvererennns A A ALLIED Group, INC.....coovvvirnrerernrereiininnnnns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
0140 | Nationwide.........cccorurerrvieins | eovrrireinnns 59-1031596.. | ....4288011 | ..covviriirrries | e American Marine Underwriters, Inc................... Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccoruvrrireins | evrrirernnns 81-4532504.. | ....5082029 |.....cccoovvvrvives | vererrreiriririeins American Tax Credit Fund 2017-A, LLC........... Nationwide Life Insurance Company .............. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide 82-2001573.. | ...5167113 American Tax Credit Fund 2017-B, LLC........... Nationwide Life Insurance Company .............. ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide . |82-4591498.. | ....5215292 | .. . | American Tax Credit Fund 2018-A, LLC.. .. | Nationwide Life Insurance Company ... .. |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 83-0606592.. | ....5278943 American Tax Credit Fund 2018-B, LLC........... Nationwide Life Insurance Company .............. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 83-0620232.. | ....5278934 American Tax Credit Fund 2018-C, LLC........... Nationwide Life Insurance Company .............. ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1580283.. | ....4591177 Arena District CA I, LLC NWD Investments, LLC ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
Arena District Garage Condominium
........ 36-4857239.. | Na....cccovis | e [ evrinercrnsnnen.. | ASSOCIaLION OH............ |OTH............. | Other non-Nationwide . | Other non-Nationwide N [ 20
........ 90-0280710.. | N/a....cccvvvier | ceverrererrereinees [ cveireirenennenenne.. | Arena District Owners Association.................... | OH............ | OTH............. | Other non-Nationwide . | Other non-Nationwide N [ 20
................................................................... 35-2582728.. | Nfa....cccvcvi | corerreirerieiinies [ covereirerennenen.. | Arena District Swim Club Association............... |OH............ |OTH............. | Other non-Nationwide Other non-Nationwide...........cccocvevrerernenerens | ceedNevoiis [ 20
0140 [Nationwide...........coererrermrnes | eririrrinas 31-1486309.. | ....5012277 | .oovvorirererenes [ v Ballantrae Woods, LLC........ccccccovvnerervirnrinnnnns OH............ NIA oo Nationwide Realty Investors, Ltd............cce.... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooee | e
0140 | Nationwide.........ccovervrrrerees [ evrreirris 26-4083207.. | ... 4889447 | ...covvvrvrvrens | cererrerisneneiniens Berkshire Crossing Development, LLC............. DE.....cc.... NIA...coine NorthStar Commercial Development, LLC...... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
0140 [Nationwide...........coerevrerernes | eririrennas 31-1555487.. | ....4593658 | ....ccvvvrrerenes v Broad Street Retail, LLC.........cccoovvvvvririircrninne DE.....cco... NIA oo Nationwide Realty Investors, Ltd...........c.cce.... ownership.......... | w.... 60.000 | Nationwide Mutual Insurance Company.......... | ..... Neooonee T
0140 [Nationwide...........coerevrerernes | eririrreinas 20-3624379.. | ....4595531 | ...coooveerirvins | e Brooke School Investment Fund, LLC............... DE.....cc.e. NIA oo Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooie | e
Limited partner

0140 | Nationwide 26-0899413.. | ....3730540 | .....ovrerernins | e CHP New Markets Investment Fund, LLC......... OH............ OTH....ccon... Nationwide Mutual Insurance Company.......... Inocontrol | ... 50.000 |other non-Nationwide............c.coeeeverrererrerernns [ venee Neooonee
0140 | Nationwide 20-1618232.. | ....4595241 CNRI-Cannonsport Condominium, LLC CNRI-Cannonsport, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N.ooo
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0140 | Nationwide..........cccorvervreies | errrireinnns 20-1618232.. | ....4595045 | .....coccovvvveens | v CNRI- Cannonsport, LLC.........ccccovvivevriirnirinns Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
................................................................... Na.oee [N [ | ceevcveecvcscesen. | CO-Investment Fund, LLC Other non-Nationwide. rereseseeenennnn. | Other non-Nationwide
0140 | Nationwide.........cccorvvrrvreins | crrrirennnns 31-1579973.. | ....2998688 |......ccovvvrvrrrene | e COLHOC Limited Partnership. NRI Arena, LLC ownership.......... | ... 30.757 |Other non-Nationwide
0140 | Nationwide...........ccoeverrerernen. 29262... |74-1061659.. | ....4288057 Colonial County Mutual Insurance Company.... | TX............. Other non-Nationwide contract............. . | Other non-Nationwide
............. |, | 45-4901238.. [ n/a.............. . | Columbus Arena Management, LLC . . | Other non-Nationwide........ .. |nfa...... .... | Other non-Nationwide..................
0140 | Nationwide...........cccerrireennnns 18961... |68-0066866.. | ....4288178 Crestbrook Insurance Company..............cc........ Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.
0140 | Nationwide 31-1486309.. | ....4590255 Crewville, Ltd Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.
0140 | Nationwide . |42-1207150.. | ....4287162 Depositors Insurance Company ALLIED Group, Inc ownership ...100.000 |Nationwide Mutual Insurance Company.
Discover Affordable Housing Investment Fund |
................................................................... 46-4104813.. [Nfa...cocvies | cerreirereisinens | cvereriniseneeenens. [ LLC OH............ |OTH............. | Other non-Nationwide............ccccovvererervncrnecnees [N@eeiiiiiniincncnns v | Other non-Nationwide..........coevceverervcnccncns [ veedNeviiit | 21
0140 | Nationwide.........cccorurervreine | evrireinnns 33-0096671.. | ... 4287694 | .....ccoovvrvres | v DVM Insurance AQeNCY.........couvverreririmernnnenenns CA...c..c.. NIA..ccoon Veterinary Pet Insurance Company................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........cccoeverrernnne. 15821... [47-4523959.. | .... 4890825 | .....cccoevvrerens | coerreirirsieireienins Eagle Captive Reinsurance, LLC...................... OH............ A Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide.........cccoruervreine | evvirernnns 20-1945276.. | ....4590590 | .....cocvirvrrvunns | vererrrerrririreinns East of Madison, LLC 120 Acre Partners, Ltd.........cccocovrivrcnnnenen ownership.......... | ... 24.910 | Nationwide Mutual Insurance Company.......... | ..... N....... T
0140 | Nationwide..........ccererreren [ eerverrens 20-1945276.. | ....4590590 | ....cccoevrrerrerrene | cereerrerrnienierieienne East of Madison, LLC ND La Quinta Partners, LLC...........cccoevreinnne ownership.......... | ... 75.090 |Nationwide Mutual Insurance Company.......... | ..... N....... T
................................................................... 30-0951639.. [N/a.....coccvries | corerrerresirariens | ceverrersesnieneennnn. | ERN-4 Property Owners Association, Inc.......... [OH............ |OTH............. | Other non-Nationwide...........c.cccoeevvrverrecvicas [N | ceveireieennnnn. | Other non-Nationwide..........cooveveveereneinnins | coedNeviiii | 20
0140 | Nationwide..........cccovrrrirernnnes 13838... [42-0618271.. | ...A569372 | ...ooovvvrieins | v Farmland Mutual Insurance Company.............. A OTH.oveee Other non-Nationwide...........cccerevrrreierreinnnans debt.ii [ Other non-NationWide.............covrrreeerinnns | conne N....... 2
0140 | Nationwide...........cccorrrirerrnnes 22209... | 75-6013587.. | ... 4287676 |....ccovvevvires [ orrriririeiersicinnns Freedom Specialty Insurance Company........... OH....oc0.... A Scottsdale Insurance Company ............cc....... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
................................................................... 46-4736379.. [Nfa...ccccoriers | cevrivreseieiens | vesriereiseienenen. | GPN-=1 Property Owners Association, Inc......... |OH............ |OTH............. | Other non-Nationwide.............cccceoveerivrerreinns [Maeiciiieiciens [covriereiennn. | Other non-Nationwide..........ocvvevvenevvinneinnens [ eeeelNuciiis [ 21
0140 | Nationwide.........cccorurerrvieins | eovrrireinnns 20-4939866.. | ....4590808 |.......cccovvrrrrns | vererrreiriririeins Grandview Yard Hotel Holdings, LLC................ OH...ccc0.c.. NIA...cooine NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........ccovrvrrrerren [ ervrrerrenns 20-4939866.. | ....4590826 | .....cccoecvrivriins | crrereiriierieirninnins Grandview Yard Hotel, LLC........cccccocevvierrnnnns Grandview Yard Hotel Holdings, LLC.............. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TR RS
0140 | Nationwide.........cccovrerrrerees [ ervrrerrrns 20-4939866.. | ....5036200 GVY Residential, LLC..........cocovvrrrererriniennes NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .131-1486309.. | ....5280142 | .. . | Harlem Road Developers, LLC . . .. | Nationwide Realty Investors, Ltd... ..|ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 51-0241172.. | ....3582909 Harleysville Group INC........ccocvvvivereiirinienns Allied Holdings (Delaware), Inc............ccocuune.. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide........c..cccrvverrerrnne. 23582... |41-0417250.. | ....4442260 |......ccocovvvvrres | corerreirirereriinnens Harleysville Insurance Company............cccceven.. OH...coocvoe. A Harleysville Group, INC.......ccccevevirrieiiiriininns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide..........cccrvvvrrerrnne. 42900... |23-2253669.. | ... 4442158 | ....cocovvivveens v Harleysville Insurance Company of New Jersey | NJ............. A Harleysville Group, INC.......ccccvvevivriniiiriinnns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TR PO
0140 | Nationwide.......c.ccccrverrrerrenn. 10674... [23-2864924.. | ... 4442242 | .....ooovvrvvvns | e Harleysville Insurance Company of New York... |OH............ A Harleysville Group, INC.......cccvvevivrieiririininns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR PO
0140 | Nationwide.........cccrvvrrrerrnne. 14516... [38-3198542.. | ....4442251 | ...ooovvvrvrvrens | e Harleysville Lake States Insurance Company... |Ml............. A Harleysville Group, INC.......ccccevevivriniiiriinnns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ TR RS
0140 | Nationwide........c.cccrvvrrrerrenn. 64327... | 23-1580983.. | ....4440659 |.......cccrvvrvrres | corerrerirerrriinnens Harleysville Life Insurance Company................ OH..ccoevne. A i Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR O
0140 [ Nationwide..........ccocrvrrrvrrnnee 35696... | 23-2384978.. | ....4442288 | ..o e Harleysville Preferred Insurance Company....... OH............ (A, Harleysville Group, INC.........ccceevererniiererinen. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooee | e
0140 | Nationwide.......c.ccocrvvrrrerrnne. 26182... |04-1989660.. | ...4442372 | ....cocvvvrvvrnns v Harleysville Worcester Insurance Company...... OH..ccoeveee. A Harleysville Group, INC.......cccvvevvrriniririinnnns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
0140 [Nationwide...........coerevrerernes | eririrennas 32-0051216.. | ....4596903 | ....covvvrrrrrnnes [ cerrireirerinineiiinns Hideaway Properties Corporation................... CA.covvvn. NIA oo Nationwide Realty Investors, Ltd...........c.cce.... ownership.......... | ve... 50.000 | Nationwide Mutual Insurance Company.......... | ..... Neooonee T
0140 [Nationwide...........coerevrerernes | eririrreinas 31-0871532.. | ....4288020 | ....covvverervnes [ rerrirerrerieinniriines Insurance Intermediaries, INC...........ccocvvvnieneen. OH............ (A, Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooie | e
0140 [Nationwide...........coererrerernes | ererirreines 20-3289512.. | ....3848436 |.....ocvevernrns | e Jefferson National Financial Corp..........ccc...... DE.....cco... NIA oo Nationwide Life Insurance Company............... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... A GRS IO
0140 [ Nationwide..........ccocovvrrrnenee 64017... | 75-0300900.. | ....3332887 |.....cocvvrererinns [ e Jefferson National Life Insurance Company...... TXeriei (A Jefferson National Financial Corporation........ ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | oo
Jefferson National Life Insurance Company of

0140 | Nationwide.......c.coereerrrerrrene. 15727... |47-1180302.. | ....5111899 | ...ovvvvrvrvrens | v New York NY.orrinne A Jefferson National Life Insurance Company.... | ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR R
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0140 | Nationwide..........cccorvervreies | errrireinnns 61-1340595.. | ...5113503 | ...ocoviervree | e Jefferson National Securities Corporation......... DE...... NIA...ccooone Jefferson National Financial Corporation........ ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........c.ocvererivrens v 31-1486309.. | ....4097802 | .....ccvrvvvrrerrees | orerererreinirerneiene Jerome Village Company, LLC........ccccocveureenee OH............ NIA e Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neoore e
Jerome Village Master Property Owners
................................................................... 46-2974590.. [N/a....coveieres | e | ceeveeeeeieeeneeeeeen. | ASSOCIALION, InC. OH............ |OTH............. | Other non-Nationwide..............cocoevvvvrvrvvvrcrceees [N | cveeienenn. | Other non-Nationwide............ocoveveveveeeveeevceeenes | ceedNuveiiis [ 20
0140 | Nationwide.........cccoruervrveins | evrrireinnns 20-8945345.. | ...5111938 | ...coooevvieens | v INF AQVISOTS, INC...vovvviiieieniesscee e DE........... NIA..ccoonee Jefferson National Financial Corporation........ ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
Jerome Village Residential Property Owners
................................................................... 46-2956640.. [N/a......cocoeves | ceererereieieiiieien | ceeeeiereeeeeneeeeeeen.. | ASSOCAtiON, InC. OH............ |OTH............. | Other non-NationWide............c.cocevvvrvrvrvicrveceees [N | cveeeennn. | Other non-Nationwide............ocoveeeveveeeeeevceeenes | ceedNuveiiis [ 20
0140 | Nationwide.........cccovurerviene | evvireinnns 31-1486309.. | ....4590312 | ...ccovvierrins | e JV Developers, LLC.......ccoovevieveeirinieiiens OH...c.co.... OTH..ovvevee Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N....... 2
0140 | Nationwide.........cccoruervreine | evrrirennnns 74-1395229.. | ....4613350 | ...ocorrirervinns | e Lone Star General Agency, INC..........ccccccueunnne [, S A Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........ccccvrrrireinnnes 11991... [ 38-0865250.. | ....4288187 | ....covvvirevns | crriersieirnis National Casualty Company.............cccerrurenn. OH....oc0.... A Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide...........coererrrerren [ ererrerrenn AC000920.... | ... 4614900 |...cccoorrrrrerrens | crrerrerrierreireininns National Casualty Company of America, Ltd..... |GBR.......... A National Casualty Company...........ccceueunne ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide...........ccoerererens [ eovrerriis 42-1154244.. | ...2889795 | ..o | e Nationwide Advantage Mortgage Company...... A NIA .o AMCO Insurance Company.............oceeeevens ownership.......... | ... 87.300 | Nationwide Mutual Insurance Company.......... | ..... Yo T
ALLIED Property & Casualty Insurance
0140 | Nationwide.........cccoruerrvreins | evrrireinnns 42-1154244.. | ...2889795 | .....cccoovvievns | v Nationwide Advantage Mortgage Company...... A NIA..ccooi Company ownership.......... | v 8.470 | Nationwide Mutual Insurance Company.......... | ..... Yoo T
0140 | Nationwide...........ccerereerens v 42-1154244.. | ...2889795 | ..o | v Nationwide Advantage Mortgage Company...... A NIA ..o Depositors Insurance Company...........c..c...... ownership.......... | v..... 4.230 |Nationwide Mutual Insurance Company.......... | ..... Y. T
Nationwide Affinity Insurance Company of
0140 | Nationwide..........ccccorrrirernnnes 26093... |48-0470690.. | ....4288196 |.....ccoovvevvires [ orrerrrireierricinnns America OH...coco.e. A, Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........cccovrvrirernnnes 28223... |42-1015537.. | ....4288208 | ......cccovvevvivires [ ovrrirrireisirieinins Nationwide Agribusiness Insurance Company.. |lA.............. A, Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorverrrreins | evrireinnns 31-1578869.. | ....4288075 |....ccocovvrvrvins | oo Nationwide Arena, LLC.........cccovvrerrirriercrrnnns OH...coc0... NIA..ccooi NRIArena, LLC......cooovevivieierieiereseeiens ownership.......... | ... 90.000 |Nationwide Mutual Insurance Company.......... | ..... N....... T
0140 | Nationwide.........cccorurvrvieins | evrirernnns 20-8670712.. | ...4288114 | ...oovvevvievns | v Nationwide Asset Management, LLC................ OH...cooevee. NIA..ccooi Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide........c..cccvvverrerrene. 10723... [95-0639970.. | ....4288217 | ..oovvvrvrvrens | cerereirirsrereinnens Nationwide Assurance Company............ccc.c..... OH...cooceee. A Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TR PO
0140 | Nationwide.........cccorurvrvivens | evrireinnns 31-1592130.. | ....2729677 | ..cvvrirerrrriens | oo Nationwide Bank...........ccoeovrevniiinniciicnns OH...cooeeoee. OTH.oveee Nationwide Financial Services, Inc.................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N....... 2
0140 | Nationwide 31-1036287.. | ...4288123 | ....ccoovvrereren | e Nationwide Cash Management Company......... OH...coocenee. NIA ..o Nationwide Mutual Insurance Company ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N......
0140 | Nationwide . 131-4416546.. | ....3828081 . | Nationwide Corporation .. | Nationwide Mutual Insurance Company ownership... Nationwide Mutual Insurance Company.......... | ... Y.
0140 | Nationwide 31-4416546.. | ....3828081 Nationwide Corporation Nationwide Mutual Fire Insurance Company... | ownership Nationwide Mutual Insurance Company.......... | ... Y.
0140 | Nationwide.........cocvrerrrerees [ evrrerrris 04-3679407.. | ...4286839 | ....ccoevrrvrrerree | cerrrererreirireireeeens Nationwide Emerging Managers, LLC............... DE.....cc.... NIA...coene NWD Investment Management, Inc................ ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
Nationwide Exclusive Agent Risk Purchasing
0140 | Nationwide..........ccovrerrerees [ rovrrerreis 05-0630007.. | ....4288048 |......cccooovrrvrrns | corrrrrerrririreireinns Group, LLC OH...cooeeoe. NIA...coone Insurance Intermediaries, INC.........cccocvvrevrenns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TR RS
0140 | Nationwide.........ccvvrerrrerees [ evrrrrrrins 31-1667326.. | ...4286932 | ...cccovvvrerrerree | cerrrereirnirireineiens Nationwide Financial Assignment Company..... OH..coevee. NIA...coene Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
0140 [Nationwide...........coerevrernrnes | erererreinas 23-2412039.. | ... 4287087 |....oovverererns | e Nationwide Financial General Agency, Inc........ PA....ccce.. NIA oo NFS Distributors, INC.........ccoveuevvinirreieiniinns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 [Nationwide...........coerevernrnes | erirrrreinas 31-6554353.. | ....4286978 | ....covvvereiines e Nationwide Financial Services Capital Trust..... DE.....cc.c. NIA oo Nationwide Financial Services, Inc. ................ ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooee | e
0140 [Nationwide...........coereererernes | eririrrninas 31-1486870.. | ....3828063 | .....ccvvvrerrrrrres [ worrrrerreririneiriinns Nationwide Financial Services, Inc.................. DE.....cco... UDP.....ccouue. Nationwide Corporation ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooe | e
0140 [Nationwide...........coererrermrnes | eririrreinas 52-6969857.. | ....4286996 | ......ovvererires [ e Nationwide Fund AdViSOrs...........cocvevernirinnee DE.....cce. NIA oo Nationwide Financial Services, Inc. ...... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 [Nationwide...........cocrerrernrnes | erererrninas 31-1748721.. | ... 4287050 | ..o [ Nationwide Fund Distributors LLC.................... DE.....cco... NIA oo NFS Distributors, INC.........ccovevevninerreieiniinns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 [ Nationwide...........cocrevverernes | eririrrrinne 31-0900518.. | ....4287041 | ...ovoevreiin [ Nationwide Fund Management LLC.................. DE........... NIA oo NFS Distributors, INC.........cccoeuevnineireicininns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 | Nationwide..........ccoevvrrvvrrnnee 23760... | 31-4425763.. | ... 4287957 | .covvvervrerines | v Nationwide General Insurance Company.......... OH............ (A, Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
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0140 | Nationwide..........cccorvervreies | errrireinnns 31-1570938.. | ....4286398 |.....cccooovrvrrrens | e Nationwide Global Holdings, InC..........cccccevneee. OH...cco.. NIA...ccooone Nationwide Corporation.............cccecvuevevrirrennns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccovuervrrens | errrireinnns 04-3732385.. | ... 4286857 | ....ccocvverrrrrens | vererrieirieirieinns Nationwide Global Ventures, Inc............c.cc....... DE........... NIA..ccoonee NWD Asset Management Holdings, Inc.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.
0140 | Nationwide . 131-1399201... | ....2839398 | .....covvieerrs | v Nationwide Indemnity Company OH....co.. A, Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company
0140 | Nationwide . 195-2130882.. | ....4287180 Nationwide Insurance Company of America...... OH.....c..... A ALLIED Group, INC. ..c.ovveverirereiireieireieniee ownership.......... ...100.000 | Nationwide Mutual Insurance Company.
0140 | Nationwide . [31-1613686.. | ....4287966 | .. . | Nationwide Insurance Company of Florida........ . | Nationwide Mutual Insurance Company .. | ownership... ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide 41-2206199. | ....4286950 Nationwide Investment Advisors, LLC............... Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.
0140 | Nationwide.........cccocrurervrveins | evrirennnns 73-0988442.. | ...4286923 |.....ccoovvrrvies | e Nationwide Investment Services Corporation.... | OK............ NIA...cooin Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.
Nationwide Life and Annuity Insurance
0140 | Nationwide........c..ccrvverrerrnen. 92657... | 31-1000740.. | ....2995098 |......ccecverrrvrres | corerrerrirerenrirnnens Company OH...cooco.e.. A Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide...........cccorrereennnes 66869... | 31-4156830.. | ....2819288 | .....ccovvevvires [ vreirrireeirieienns Nationwide Life Insurance Company................. OH......c..... RE....ccooninne Nationwide Financial Services, Inc.................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
Nationwide Life Tax Credit Partners 2002-A,
0140 | Nationwide.........cccvrerreren [ ererierrins 13-4212969.. | ... 4596127 | ..cooovvrrerericens e LLC OH...coco... NIA....ccoonne Nationwide Life Insurance Company............... Other..ooevreies | e 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... T
Nationwide Life Tax Credit Partners 2002-B,
0140 | Nationwide..........ccovrerrerens [ ervrrerrins 01-0749754.. | ... 4595960 | ......ccorvrrrerrre | cerrrrrerrrinirerreenne LLC OH...coce... NIA...cooine Nationwide Life Insurance Company............... Other..coeereiies | v 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... T
Nationwide Life Tax Credit Partners 2003-A,
0140 | Nationwide........cccvvrvrrerens [ ervrrerrenns 54-2113175.. | ... 4596127 | .oooveeeeieieiree | cereereisrieieieine LLC OH..ccooeene. NIA...cooine Nationwide Life Insurance Company............... Other..oveereies | v 0.010 | Nationwide Mutual Insurance Company.......... | ..... N...... T
Nationwide Life Tax Credit Partners 2003-B,
0140 | Nationwide..........ccoererreren [ ererverrenns 58-2672725.. | ... 4596163 | ....ccevvererrene | cerrerrerrrieirerieinne LLC OH.....cc0... NIA...ccene Nationwide Life Insurance Company. N 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... | IO
Nationwide Life Tax Credit Partners 2004-A,
0140 | Nationwide........cccvrvrrerens [ ererrerreins 20-0382144.. | ... 4596707 | ...ovvvrreererrnes | cerrrirerreinirersneenns LLC OH...coco.e. NIA ..o Nationwide Life Insurance Company............... Other..cveereres | v 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... T
Nationwide Life Tax Credit Partners 2004-B,
0140 | Nationwide........cccvvererreren [ ernrrerrenns 20-0745944.. | ....4596211 | .ooovevirrrerens | cererereieneissininns LLC OH...coeveee. NIA...cooene Nationwide Life Insurance Company............... Other..cveereies | v 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... | IO
Nationwide Life Tax Credit Partners 2004-C,
0140 | Nationwide..........ccovrerrrerees [ eovrrerrris 20-0745965.. | ....4596239 | ...c.cevrrvrvrens | cererreriisrieireiniens LLC OH...cooceoe. NIA...cooene Nationwide Life Insurance Company............... Other...oevrenes | v 0.010 | Nationwide Mutual Insurance Company.......... | ..... N...... T
Nationwide Life Tax Credit Partners 2004-D,
0140 | Nationwide.........ccvvrvrrrerees [ evrrrireis 20-1128408.. | ....4596332 | ...coovvrvrvreireins | cererreireinsieininiens LLC OH...coevee. NIA...coene Nationwide Life Insurance Company............... Other...covevrvres | e 0.010 | Nationwide Mutual Insurance Company.......... | ..... N...... T
Nationwide Life Tax Credit Partners 2004-E,
0140 [Nationwide..........coerevrermrnes | eririrrennas 20-1128472... | ... 4596350 | ......ccrvvervins | e LLC OH............ NIA oo Nationwide Life Insurance Company . 0.010 |Nationwide Mutual Insurance Company.......... | ... Neooone LIS
Nationwide Life Tax Credit Partners 2004-F,
0140 | NationWide.........covvervrrrerrees [ ervrreirres 20-1918935.. | ....3318117 | oo | e LLC OH..ccoeene. NIA...coene Nationwide Life Insurance Company............... Other...covevreres | cevnne 0.010 | Nationwide Mutual Insurance Company.......... | ..... N...... T
Nationwide Life Tax Credit Partners 2005-A,
0140 | NationWide.........covververrerees [ evrrerrris 20-2303694.. | ....4596369 | .....cccovvrierens | cererreiriinneneinnens LLC OH..coeveee. NIA...coene Nationwide Life Insurance Company............... Other..cvevrvres | cevnne 0.010 | Nationwide Mutual Insurance Company.......... | ..... N...... T
Nationwide Life Tax Credit Partners 2005-B,
0140 [Nationwide...........coerevrermrnes | eririrrrenas 20-2303602.. | ....4596378 | ......ccvevereins | e LLC OH............ NIA oo Nationwide Life Insurance Company............... Other. e | e 0.010 |Nationwide Mutual Insurance Company.......... | ... Neooee T
Nationwide Life Tax Credit Partners 2005-C,
0140 [Nationwide...........coerevrervrnes | erererrinas 20-2450960.. | ....4596387 |.....cccrevereins | cerererreirerienineins LLC OH............ NIA oo Nationwide Life Insurance Company............... Other. . | e 0.010 |Nationwide Mutual Insurance Company.......... | ... Neooone T

Nationwide Life Tax Credit Partners 2005-D,
0140 | Nationwide...........cocrevvermrnes | ceririrrnenns 20-2451052.. | ....4596396 | ........cocvererns | corrrerreirenierineis LLC OH........... NIA oo Nationwide Life Insurance Company............... Other. ..o | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... Neooe T
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Nationwide Life Tax Credit Partners 2005-E,
0140 | Nationwide..........cccocrverevreies | errriernnns 20-2774223.. | ... A596408 | .......ccoovreens | v LLC OH...cooe. NIA...ccoonnee Nationwide Life Insurance Company B 0.010 |Nationwide Mutual Insurance Company.......... | ..... N...... T
Nationwide Life Tax Credit Partners 2007-A,
0140 | Nationwide.........cccovuerrvrreins | errrireinnns 21-1288836.. | ...4596426 |.......cccocvireerns | crrieineneenins LLC OH..coeeve. NIA...ccoonee Nationwide Life Insurance Company............... Other....ccoveves | ceveae 0.010 |Nationwide Mutual Insurance Company.......... | ..... N....... T
Nationwide Life Tax Credit Partners 2009-A,
0140 | Nationwide..........ccoevrevrerren [ ererrerrenns 26-3427373.. | ....4596435 | ...cocvvirvrerrens | e LLC OH.....cc..... NIA...ccoone Nationwide Life Insurance Company............... Other....cveeveies | v 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... T
Nationwide Life Tax Credit Partners 2009-B,
0140 | Nationwide..........ccoevrerrerren [ ererrerrenns 26-3427435.. | ... 4596444 | .......cooveveeis | e LLC OH.....c..... NIA...ccoone Nationwide Life Insurance Company............... Other....oveereies | v 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... T
Nationwide Life Tax Credit Partners 2009-C,
0140 | Nationwide..........ccovrrerreien [ ererverrenns 26-3427479.. | ...4596499 | .....cccovvvrrerer | cererrerreienieeinne LLC OH...coco.e. NIA....ccoonne Nationwide Life Insurance Company............... Other..oeeereies | v 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... | PO
Nationwide Life Tax Credit Partners 2009-D,
0140 | Nationwide..........ccovrerrrerens [ ererrerrenns 26-3427525.. | ... 4596510 | ...ovvvvveerrerrens | e LLC OH...cooc0.c. NIA...cooine Nationwide Life Insurance Company. N 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... T
Nationwide Life Tax Credit Partners 2009-E,
0140 | Nationwide.........cccvrerreren [ eerierrnnns 26-4737055.. | ...4596529 | ....cccoevrvrerree | erreirerrrieirerieinne LLC OH....cc0.... NIA....ccooinne Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos [ e
Nationwide Life Tax Credit Partners 2009-F,
0140 | Nationwide..........cceererrerien [ ererrerrens 26-4737157.. | ... 4596547 | ...ovvevverereiree | e LLC OH....ooce.c.. NIA....ccoonne Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos [ e
Nationwide Life Tax Credit Partners 2009-1,
0140 | Nationwide..........ccoererrerens [ ererrerrenns 27-1362364.. | ... 4596622 |......cccovvrerrre | ereeirerrnieiieireinne LLC OH...coco.c.. NIA...cooine Nationwide Life Insurance Company............... Other..cveereies | v 0.010 | Nationwide Mutual Insurance Company.......... | ..... N....... T
0140 | Nationwide.........ccovrvrreren [ ervrrerreins 45-0469525.. | ....3779811 | .oovevirirerens | e Nationwide Life Tax Credit Partners No. 1, LLC |OH............ NIA...cooene Nationwide Life Insurance Company............... [Other......cccoevees | covnes 0.010 | Nationwide Mutual Insurance Company.......... | ..... N...... | IO
0140 | Nationwide...........cccorrirerrnnes 42110... |75-1780981.. | ....4287984 | .....ccoovvvvves | e Nationwide LIOydS.........ccoevvvirireriinrnicins [, S A, N@eeiieieirisreenreieessesesesessessessssessessssessenes | COMTACH cviiviiiis | v Nationwide Mutual Insurance Company.......... | ..... N....... 2
0140 | Nationwide........cccuvrvrrrenrens [ ervrrerrenns 42-1373380.. | ....4287210 | .ocovoerrvrererens | cererreereieneisninnens Nationwide Member Solutions Agency Inc........ A NIA...cooene ALLIED Group, INC......ovvvirnrereiniereiininnnns ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR PO
0140 | Nationwide.........covverrrrerees [ evrrerrnins 75-3191025.. | ...4597094 | ....coovvvvvrerees | o Nationwide Mutual Capital I, LLC.........c.ccc........ DE.....cc.... NIA ..o Nationwide Mutual Capital, LLC ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
0140 | Nationwide.........ccovrvrrreren [ ervrrerreins 75-3191025.. | ...4595269 | .....ccovvvrrerrees | cerrrrrerrririerreenns Nationwide Mutual Capital, LLC........ccccccrvvrnee. OH...cooceoee. NIA...cooine Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TR PO
0140 | Nationwide.......c.cccrverrrerrenn. 23779... |31-4177110.. | ....3828090 | ....cccovvrrvrrrnns [ cvrrerreiriereinnnns Nationwide Mutual Fire Insurance Company..... |OH............ OTH.oveee Other non-Nationwide .| Other non-Nationwide............cccoererrerrrenins | oeee N...... 2
0140 | Nationwide........c..cccrvverrerrnne. 23787... | 31-4177100.. | ....3828072 | ...covererrrrrres | corerreirirereriinnens Nationwide Mutual Insurance Company............ OH...coeeoe. UIP..covveinne Other non-Nationwide . .... | Other non-Nationwide............cccoerevrrerrerinnns | e N...... 2
0140 [Nationwide...........coerevrervines | ererirreenns 34-2012765.. | ....4288084 | ......ocvvrvvrvres [ Nationwide Private Equity Fund, LLC................ OH............ NIA oo Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nucoooe | e
Nationwide Property and Casualty Insurance
0140 | Nationwide.......c.cccrverrrerrene. 37877... | 31-0970750.. | ....4287993 |....ccoovvrerrerrns | corerreirireneiriinnens Company OH...coeeeee. A Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR PO
0140 | NationWide.........covvervrrrerrees [ ervrreirres 31-1486309.. | ....4288105 |...ccovvrrvrrerreee | corrvererreirirerreeens Nationwide Realty Investors, Ltd............cccovunne OH..ccoeene. NIA...coene Nationwide Mutual Insurance Company.......... ownership.......... | ... 97.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 [Nationwide...........coerevermrnes | ererirrennes 31-1486309.. | ....4288105 | ....covvvervrvres [ corrireererieineinninns Nationwide Realty Investors, Ltd..........c.cccouence. OH............ NIA oo Nationwide Indemnity Company............c....... ownership.......c.. | v 3.000 |Nationwide Mutual Insurance Company.......... | ... Neoooee T
0140 [Nationwide...........coereerernicnes | erererrrinns 31-1486309.. | ....4590264 | .......ocvervvrvnes v Nationwide Realty Management, LLC............... OH............ NIA oo Nationwide Realty Investors, Ltd...........c.cce.... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 [Nationwide...........coereverernes | ererirreinas Nfa.... 288066 | ... e Nationwide Realty Services, Ltd...........ccccveneee. OH............ NIA oo Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooee | e
0140 [Nationwide...........coerererernes | eririrrninas 73-0948330.. | ... 4287096 | ....ccovvvrererrrnes | worrrrerrerininnirinnns Nationwide Retirement Solutions, Inc............... DE.....cco... NIA oo NFS Distributors, INC.........ccoveuervinerreieininns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoee | e
0140 [Nationwide...........coerevrermrnes | ererrrreinas 36-2434406.. | ....4287078 | ...coovvverereres v Nationwide Securities, LLC..........coccvvviirerninne OH............ NIA oo NFS Distributors, INC.........ccveuervinirriiciniinne ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooee | e
0140 [ Nationwide...........coerevrerernes | erererrennas 31-4177100.. | ....4288093 | ....coovvvererrenes e Nationwide Services Company, LLC................. OH............ NIA oo Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nucoooe | e
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0140 | Nationwide..........cccorvervreies | errrireinnns 27-0743545.. | ...A564041 | ...coovveeieens | v Nationwide Tax Credit Partners 2009-G, LLC... Nationwide Mutual Insurance Company.......... Other.....coooeves | ceveae 0.010 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | Nationwide.........cccovuervrrens | errrireinnns 27-0768791.. | ...4596891 | .....coevrieens | vt Nationwide Tax Credit Partners 2009-H, LLC... Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorvvrrvreins | crrrirennnns 46-1952215.. | ... 4596556 | ......ccccevieeins | crrieirieeiees Nationwide Tax Credit Partners 2013-A, LLC.... Nationwide Life Insurance Company............... Other.....cooeveies | vevnas 0.010 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | Nationwide.........cccoruervrvens | evrrieinnns 46-1971926.. | ....4596592 Nationwide Tax Credit Partners 2013-B, LLC.... Nationwide Life Insurance Company............... Other.....ccoovevenes | ceveae 0.010 | Nationwide Mutual Insurance Company.......... | ..... N......
0140 | Nationwide .120-5976272.. | ....4595410 | .. . | Nationwide Ventures, LLC... .. | Nationwide Mutual Insurance Company .. | ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N.......
0140 | Nationwide 11-3651828.. | ....4588168 ND La Quinta Partners, LLC Nationwide Realty Investors, Ltd..................... ownership Nationwide Mutual Insurance Company.......... | ..... N......
0140 | Nationwide 20-0585594.. | ....4286866 Newhouse Capital Partners II, LLC................... DE.......... NIA...cooin Nationwide Global Ventures, Inc.................... ownership. Nationwide Mutual Insurance Company.......... | ..... N.......
0140 | Nationwide .[13-4110716.. | ....4286679 | .. . | Newhouse Capital Partners, LLC. .. |NWD Investment Management, Inc... .. | ownership... Nationwide Mutual Insurance Company.......... | ..... N.......
0140 | Nationwide 13-4110716.. | ....4286679 Newhouse Capital Partners, LLC Nationwide Mutual Insurance Company.......... ownership Nationwide Mutual Insurance Company.......... | ..... N.......
0140 | Nationwide 13-4110716.. | ....4286679 Newhouse Capital Partners, LLC............c......... Nationwide Mutual Fire Insurance Company... | ownership Nationwide Mutual Insurance Company.......... | ..... N.......
0140 | Nationwide .131-1630871.. | ....4287032 | .. . |NFS Distributors, Inc........ . . .. | Nationwide Financial Services, Inc. ...... ..| ownership... Nationwide Mutual Insurance Company.......... | ..... |\ O
0140 | Nationwide 14-1892640.. | ....4596677 NHT XII Tax Credit Fund, LLC.........cccoocvverrennee Nationwide Life Insurance Company. ownership Nationwide Mutual Insurance Company.......... | ..... N.......
0140 | Nationwide.........cccorurvrvreine | evvireinnns 14-1892640.. | .... 4596677 |..cooovvvrirvires [ orreiririrereisieinens NHT XII Tax Credit Fund, LLC Nationwide Assurance Company ................. ownership Nationwide Mutual Insurance Company.......... | ..... N....oo. T
0140 | Nationwide.........cccorverrvrens | eovrvireinnns 14-1892640.. | .... 4596677 |...ocovvvierrires [ erreirrieeisieieens NHT XII Tax Credit Fund, LLC Nationwide Mutual Insurance Company.......... ownership Nationwide Mutual Insurance Company.......... | ..... N....... T
0140 | Nationwide..........ccovrerreien [ ererverrens 82-5195340.. | ...5280160 |...ccccevrrererrree | correrrerrriererrienns NLIC REO Holdings, LLC........cccovvrerririrerrennes Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide..........ccovrerrerens [ evrrerrinns 82-5194959.. | ...5280179 | ...covvvvrrererrne | cerrirerrerieiseine NMIC REO Holdings, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide.........cccoruerrvirens | evrireinnns 46-3762545.. | ...AT50442 | ......cooovvvieins | e NNOVS, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorvervrene | evrrireinnns 20-4939866.. | ....4590817 | ....ccovvierrrrrnns | e North of Third, LLC......ccooverrrieereeereien, NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
Northstar Master Property Owners Association,
................................................................... 61-1753500.. | N/a....cccvvees | cerreiriirerreeines | eeveireirenecsnnenee | INC. OH............ |OTH............. | Other non-Nationwide...........cccccovvererervvirnecnens [N [ covirenenens | Other non-Nationwide..........coovvvenvrvcnecncns [Nt | 21
0140 | Nationwide 26-4083354.. | ....4594909 Northstar Residential Development, LLC.......... OH...cooce.e. NIA...cooene Nationwide Realty Investors, Ltd ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .131-1486309.. | ....4594794 | .. . INRI Arena, LLC.... .. | Nationwide Realty Investors, Ltd... ..|ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1486309.. | ....4594815 NRI Brooksedge, LLC Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1486309.. | ....4595027 NRI Builders, LLC.........cccovvivrrvereereireireiennns Nationwide Realty Investors, Ltd ownership. ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .1 31-1486309.. | ....4590246 | .. . | NRI Communities/Harris Blvd., LLC. . . .. | Nationwide Realty Investors, Ltd... ..|ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1486309.. | ....5217027 NRI Corporate Housing, LLC..........cccocvvernnee. Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1486309.. | ....4590282 NRI Cramer Creek, LLC.......ccocvvvrririerninns Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. | 20-4939866.. | ....4590460 | .. . |NRI Equity Land Investments, LLC.. .. |Nationwide Realty Investors, Ltd... ..|ownership.......... | ..... 80.000 |Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 26-0212217.. | ....459039%4 NRI Equity Tampa, LLC Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 [Nationwide...........coererermrnes | ererrrreinas 31-1486309.. | ....4590376 | ....ccvvverernres [ corrirerrerinineiriinns NRI Maxtown, LLC.........ccovverimrrererernrinnienne Nationwide Realty Investors, Ltd ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 [Nationwide...........coererrerernes | erererennas 31-1486309.. | .... 4590406 | .......oovvrvrvres [ worrrreirerniineirinnns NRI Office Ventures, Ltd.........cccovererrivrininnes Nationwide Realty Investors, Ltd ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooe | e
0140 [Nationwide...........coerevermrnes | ererirreinas 31-1580283.. | ....4596912 | ....ovoviverernnes v NRI Telecom, LLC.......ocovveenririreicreirriciene NWD Investments, LLC..........ccccoureirernrniins ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooie | e
0140 [Nationwide...........coerevrerernes | ererirrninas 31-1486309.. | ....4590349 | ....ccovvvrrrrvrvnes [ v NRI-Rivulon, LLC.......coovierieineereeirereeeninn Nationwide Realty Investors, Ltd...........c.cce.... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nucooe | e
0140 | NationWide.........ccccvervrrverees [ evrrerrris 26-4083354.. | ....4869456 | ......ccovvrivreins | v NS Developers, LLC........ccovvevivierininrninnens Northstar Residential Development, LLC........ ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR PO
0140 [Nationwide...........coererrermrnes | erererreinas 45-3123274.. | ... 4595438 | ......cocvcvirvins | e NTCIF-2011 Georgia State Investor, LLC......... OH............ NIA oo Nationwide Property and Casualty Company.. | ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... [\ ISR IR
0140 | Nationwide.........ccvvereerrvrees [ eovrrerrees 90-0729552.. | ...4596695 |......evvverererreen | rrerererreineeineenens NTCIF-2011, LLC....vrrererereeeerees (O] NIA .o Nationwide Mutual Insurance Company.......... ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
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0140 | Nationwide..........cccorvervreies | errrireinnns 90-0729552.. | ....4596695 | ......ccoovvrrvrene | vererriereirrieins NTCIF-2011, LLC....ovieeeeeereeeeee e Nationwide Mutual Fire Insurance Company... | ownership.......... | ..... 50.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | Nationwide...........ccoevrerrerren [ eerrerrenns 27-4700627.. | ... 4596716 | ...cooevrrererrers | crrerreiriresieiseisinns NTCP 2011-A, LLC Nationwide Life Insurance Company............... Nationwide Mutual Insurance Company.......... | ..... N....... 2
0140 | Nationwide.........cccorvvrrvreins | crrrirennnns 46-0741029.. | ... 4484703 | ...coovoevieens | e NTCP 2012-A, LLC Nationwide Life Insurance Company............... Nationwide Mutual Insurance Company.......... | ..... N...... -
0140 | Nationwide 46-3309896.. | ....4586164 NTCP 2013-C, LLC Nationwide Life Insurance Company............... Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. |46-4111078.. | ....4596743 |.. . |NTCP 2014-A, LLC.. . | Nationwide Life Insurance Company. . Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 47-1404116.. | ....4802734 NTCP 2014-B, LLC Nationwide Life Insurance Company............... Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 47-1413242.. | ....4809948 NTCP 2014-C, LLC Nationwide Life Insurance Company............... Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. |47-3909345.. | ....4869483 | .. . |NTCP 2015-A, LLC.. . | Nationwide Life Insurance Company. . Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 47-4148470.. | ....4890807 NTCP 2015-B, LLC Nationwide Life Insurance Company............... Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 81-3836925.. | ....5048678 NTCP 2016-A, LLC Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide . |82--2015065. | ....5167122 |.. . |NTCP 2017-A, LLC.. .. | Nationwide Life Insurance Company. .. | ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 81-0936428.. | ....4966663 NW Private Debt, LLC Nationwide Mutual Insurance Company.......... ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide.........cccorurvrvreine | evvireinnns 26-1903919.. | ....5012295 | .....ccovvvvvies | e NWREL LLC...ooovieiceee s Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Nevooo [
0140 | Nationwide..........ccevrerrrerens [ ervrrerrenns 81-2326191.. | ...5011609 | ...ccovvvrrrrerrre | cerrerrerrririrerreinne NW-442 Ocean, LLC.......cccccovviereriiieiriinnnns NW REI (NLIC), LLC.....oevevieieierieecinas ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide.........cccocrurvrvreine | evrireinnns 46-3654078.. | ...4593621 | ...coovevrieenns | e NW-Amesbury, LLC........ccovrirrreierrieieeiinins NW-REL LLC....vvereieieieieeeeie e ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorverrvreins | eovrvireinnns 81-1263284.. | ....4960979 | ....cccooviivries | e NW-Amesbury II, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccoruerrvirens | evrireinnns 81-1246932.. | ....4958855 | ......ccccovvrvies | vererrriirrrieins NW-Baseline, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........ccoovrerreren [ ervrrerrinns 81-1869861.. | ....4984911 | ..oovivvreieren | e NW-Beech, LLC......ccoovrerieieesieessieieiins NW REI, (NMFIC), LLC....c.vvvvvererreieireieirnes ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide..........cccorurvrviens | evrrireinnns 47-4999493.. | ... 4902223 | .....cccoovvievns | v NW-Belleview, LLC NW REL LLC...oooverrieieceeie e ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorvrervirens | evrireinnns 83-0553339.. [ .vovirririeinins [ | e NW-Buena Vista, LLC Nationwide Mutual Fire Insurance Company... | ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide........ccccevrerrcerens [ ervrrerrrns 81-1211881.. | ...49621571 | ..oevvvvrereiree | errererserieieiene NW-Castle Rock, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TR PO
0140 | Nationwide.........ccevrerrrnrees [ ervrrerrnis 46-3674167... | ....4595090 | ...coovvrvrrreerens | cererreereisnieirninnens NW-Cedar Springs, LLC.......cccocoverrrrierriirinns OH...coevee. NIA..ccoene NW REL LLC...oooverreeiereeseeseeeiins ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR O
0140 | Nationwide.........ccccvrvrreerrens [ errrrerrrnns 82-2957977.. | ...5167131 | .o | e NW-Civita, LLC....vveverrrieiereeseseeeinins OH...cooceeee. NIA...cooene Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos [ e
Nationwide Life and Annuity Insurance
0140 | Nationwide . |82-2958440.. | ...5167140 | .. . | NW-Civita NLAIC, LLC. .. | Company ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 81-1285433.. | ....4961024 NW-College Park, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1580283.. | ....4591038 NWD 205 Vine, LLC NWD Investments, LLC ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .131-1580283.. | ....4591261 |.. . |NWD 225 Nationwide, LLC.. .. INWD Investments, LLC. . |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1580283.. | ....4591056 NWD 230 West, LLC.......ocovvererreeerririeieens NWD Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 [Nationwide...........coererermrnes | ererrrreinas 31-1580283.. | ....4590545 | ......oovvervrvnes | corrireirernineinninns NWD 240 Nationwide, LLC NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 [Nationwide...........coererrerernes | erererennas 31-1580283.. | ....4590273 | ...evovvrrreienes e NWD 250 Brodbelt, LLC NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooe | e
0140 [Nationwide...........coerevermrnes | ererirreinas 31-1580283.. | ....4981134 | ..o [ NWD 250 West, LLC......ccvvvvrrirrrerernirernins NWD Investments, LLC..........ccccoureirernrniins ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooie | e
0140 [Nationwide...........coerevrerernes | ererirrninas 31-1580283.. | ....4590554 | ......vvvirvrvnes e NWD 265 Neil, LLC.......coovvvvererernrrereieieninne NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nucooe | e
0140 | NationWide.........ccccvervrrverees [ evrrerrris 31-1580283.. | ...4590518 | ....ovvvvrvevreiree | e NWD 275 Marconi, LLC........cocovvevrvriercininns NWD Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR PO
0140 [Nationwide...........coererrermrnes | erererreinas 31-1580283.. | .... 4590509 | ....ccvvverrrvres [ worrireirernineiriinns NWD 300 Neil, LLC.....ooveerrerereirereieiinne NWD Investments, LLC.........ccccovvvererviniinns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... [\ ISR IR
0140 | Nationwide.........ccvvereerrvrees [ eovrrerrees 31-1580283.. | ...4590572 | ...ovvvreerereirees | vvrrererreincerreenens NWD 300 Spring, LLC.....ccovverrreirieeircirnns NWD Investments, LLC.........ccoovrivrerrernienn. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR O
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0140 | Nationwide..........cccorvervreies | errrireinnns 31-1580283.. | ....4590527 | ...ccovvireirvree | e NWD 355 McConnell, LLC.........cccovrverrriinininns NWD Investments, LLC.........cccovvieniriennnns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccovuervrrens | errrireinnns 31-1580283.. | ....4590581 | ....ccovrireirrries | e NWD 425 Nationwide, LLC NWD Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorvvrrvreins | crrrirennnns 31-1580283.. | ....4590536 | .....cooverrrrrens | vererrreieieirieins NWD 500 Nationwide, LLC NWD Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide 31-1580283.. | ....4591298 NWD Arena Crossing, LLC NWD Investments, LLC ownership. ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .131-1580283.. | ....4591083 | .. . |NWD Arena District I, LLC... .. INWD Investments, LLC. . |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1580283.. | ....4591300 NWD Arena District Il, LLC NWD Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1580283.. | ....4591113 NWD Arena District MM, LLC............cccovernnnen. NWD Investments, LLC ownership. ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .131-1580283.. | ....4591319 | .. . | NWD Arena District PW, LLC.. . .. [NWD Investments, LLC. . |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-1580283.. | ....4591131 NWD Arena District V, LLC........ccocvvvrrererinnn. NWD Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 04-3679396.. | ....4286848 NWD Asset Management Holdings, Inc............ | DE............ NWD Investment Management, Inc................ ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .131-1580283.. | ....4591328 | .. . | NWD Athletic Club, LLC . ..|[NWD Investments, LLC............. . |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 30-0876022.. | ....4810010 NWD Franklinton, LLC........cccccovvierririeieienns Nationwide Realty Investors, Ltd..................... ownership.......... | ... 80.000 |Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide.........cccorurvrvreine | evvireinnns 31-1636299.. | ....4286594 | ......ccoovvrviies | e NWD Investment Management, Inc. DE............ NIA..ccoonn Nationwide Corporation ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Nevooo [
0140 | Nationwide.........cccorverrvrens | eovrvireinnns 31-1580283.. | ....4587965 |....ccoovvrvrrinns | e NWD Investments, LLC Nationwide Realty Investors, Ltd ownership.......... | ... 80.000 |Nationwide Mutual Insurance Company.......... | ..... N....... T
0140 | Nationwide.........cccocrurvrvreine | evrireinnns 47-4036460.. | ....4869492 | ......ccooovivevns | v NW-Deerfield, LLC......c.ccvvvrererriereireireiennn, Nationwide Mutual Insurance Company.......... ownership.......... | ... 74.030 |Nationwide Mutual Insurance Company.......... | ..... N....... T
Nationwide Life and Annuity Insurance
0140 | Nationwide..........ccovrerrrerens [ ervrrerrins 47-4036460.. | .... 4869492 |.....cecvvvrivrens | ceerrerieriesniias NW-Deerfield, LLC........ccvvvrereriereeireiennne OH....oc0.... NIA...cooinne Company ownership.......... | ... 25.970 | Nationwide Mutual Insurance Company.......... | ..... N....... T
0140 | Nationwide.........cccorurvrvirens | evrireinnns 81-2327221.. | ...5013443 | ...oooviiries | e NW-Deerfield I, LLC......cvvvvrrererrirereieirriennne NW REL LLC...oooveirieieerie e ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccorurerrvieins | eovrrireinnns 81-4401901.. | ....5082010 | ...cocorrirerrrrins | oo NW-Grapevine Bluffs, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cccoruvrrireins | evrrirernnns 46-4330384.. | ... AT50443 | .....cooovvvievns | v NW-Hudnall, LLC NW REL LLC...oooveirieieerie e ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide 82-1881115.. | ....5143078 NW-Ironhorse, LLC Nationwide Mutual Insurance Company.......... ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. |47-2482818.. | ....4810122 |.. . |NW-Jasper WAG, LLC. . ..INWREI, LLC. .. |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 47-1497429.. | ....4809957 NW-Jefferson, LLC........cccoervvivvriirreieirnins NW REL LLC...oooveirieieeiecseeseeieias ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 81-1232565.. | ....4961042 NW-Lenexa, LLC NW REI (NLAIC), LLC ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .|181-1671648.. | ...4981116 |.. . |NW-Lenexa ll, LLC... ..[NW REI (NLAIC), LLC... .. |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 81-5146596.. | ....5092961 NW-Logan, LLC NW REL LLC...oooverrieieierie e ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 82-4777464.. | ...5217054 NW-Mayo, LLC......c.corerrrreireirieieisisiensinnens NW REL LLC...oooverrieieierieeseeseeeiens ownership ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. |81-5146266.. | ....5092989 | .. . | NW-Millenia, LLC..... ..INWREI, LLC. .. | ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 46-2457568.. | ....4591467 NW-Montrose, LLC NW REL LLC...oooverrieeereeseeseeieiins ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 [Nationwide...........coererermrnes | ererrrreinas 46-3888719.. | ....4593603 |......ccccvevererns | e NW-Park 288, LLC NW REL LLC.....oooieierrenrerceeseieene ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 [Nationwide...........coererrerernes | erererennas 83-0849392.. | ..oucvrerrerrris | cerirrireieieeenes | eeerireieneseiein NW-Park Place, LLC Nationwide Life Insurance Company............... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooe | e
0140 [Nationwide...........coerevermrnes | ererirreinas 47-1740812.. | ... 4809966 |.......oocorerevrns | corerereirerierineinns NW-Peachtree, LLC.........ccoovurervrnineircreinnins NW REL LLC.....oooieirrenrercreesieee ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooie | e
0140 [Nationwide...........coerevrerernes | ererirrninas 46-2469044.. | ...4591494 | .....oovivirins | e NW-Portales, LLC..........coevvrrerirerniireirereninns NW REL LLC.....ooirerrieneserceeeseienne ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Nucooe | e
0140 | NationWide.........ccccvervrrverees [ evrrerrris 47-2449044.. | ... 4810113 | oo | e NW-Promenade at Madison, LLC..................... OH...coeeeee. NIA ..o NW REL LLC...oooveeieeierieesee e ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR PO
0140 [Nationwide...........coererrermrnes | erererreinas 82-5083560.. | ....52170683 | ....ccovvrrrrerrnnes [ worerrerreririnnirinnns NW-Twin Lakes, LLC........ccoovvvrrerereineirernins OH............ NIA oo NW REI (NMFIC), LLC.....ovverierrirerririinee ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... [\ ISR IR
0140 | Nationwide.........c.ovvereervnrees [ eovirerreens 82-4876417.. | ...5217072 | .oooveeeeeieree | v NW Village Park, LLC.......cocovrerrererirriieens (O] NIA .o NW REL LLC...ooviirieirieereeeseseiea ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSRS O
Nationwide Life and Annuity Insurance
0140 | NationWide.........covvereervnrees [ evrerrenns 81-1603024.. | ....4981086 |.....cevvevrrerrees | crrrrererreerererneenens NW REI (NLAIC), LLC.....oooverrerereirceieines OH...coeeee. NIA. .o Company ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR O
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0140 | Nationwide..........cccorvervreies | errrireinnns 81-1619428.. | ...4981107 | ..cocovievvies | e NW REI (NLIC), LLC.....cevviierriieerieiciiies Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide...........ccoevrerrerren [ eerrerrenns 81-1861190.. | ....4984902 | ......cccoverereer | errrrerrriererreinne NW REI (NMFIC), LLC Nationwide Mutual Fire Insurance Company... | ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide.........cccorvvrrvreins | crrrirennnns 82-4016536.. [ ...ovvvveerrerenes e | e NW-Santa Cruz, LLC.........ccooevvvivrrieireinens NW REL LLC....cooviiieeieeeeseeeeeess ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide 46-1100378.. | ....4591524 NW-Triangle, LLC.......ccoovveireiieereeiecenns NW REL LLC...oooverieieiceie e ownership. ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. | 46-5764783.. | ....4809939 |.. . |NW-Tysons, LLC...... . . . . ..INWREI, LLC................. .. |ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-0947092.. | ....4590479 OCH Company, LLC Nationwide Realty Investors, Ltd ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 31-0947092.. | ....4590442 Ohio Center Hotel Company Limited................ Nationwide Realty Investors, Ltd. ... ownership. Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide . 131-0947092.. | ....4590442 | .. . | Ohio Center Hotel Company Limited....... ..|OCH Company, LLC.. .. | ownership... Nationwide Mutual Insurance Company.......... | ..... N
0140 |Nationwide 26-0263012.. [n/a.............. Old Track Street Owners Association, Inc......... Other non-Nationwide.... Other non-Nationwide...............ccoevvvevvvevenerenes | vone N

Nationwide Life and Annuity Insurance

0140 | Nationwide..........cccovrrrireinnnes 13999... [27-1712056.. | ....4286914 | .....coovvvievns | v Olentangy Reinsurance, LLC.........c.ccccvvvivinnne VT A Company ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
On Your Side Nationwide Insurance Agency,
0140 | Nationwide . .. |47-1923444.. | ....4809975 |.. . | Inc. .. |Nationwide Mutual Insurance Company.......... |ownership... ...100.000 | Nationwide Mutual Insurance Company..
0140 | Nationwide Na.nn. ....4596462 OYS Fund LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.
Investor member
0140 | Nationwide..........ccovrerrerren [ ervrrerrinns Na s 8596480 | e Park 288 Industrial, LLC.........cccooovrrererrirnrnnnn. [ S OTH..ovvevee Nationwide Mutual Insurance Company.......... /nocontrol | ... 95.000 | other non-NationWide...........covvrevrveeieireirians | v N....... 2
Parks Edge Condominium Home Owners
................................................................... 32-0516252.. | Na....ccocvovie | e | erineirernisenen.. | ASSOCIatION Other non-NationWide............coceeviererriiriniines seenereeeeneenens | Other non-Nationwide..........coevveneerceivinene [ eedNeoiis [ 20
0140 | Nationwide 31-1486309.. | ....4590358 Perimeter A, Ltd Nationwide Realty Investors, Ltd.................... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide ..|20-1169305.. | ....4564032 |.. . | Polyphony Fund LLC .. | Nationwide Mutual Insurance Company .. | ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 39-1907217.. | ....4287201 Premier Agency, Inc ALLIED Group, INC......cvvvveierireieisreieireininns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 75-2938844.. | ....4287005 Registered Investment Advisors Services, Inc.. Nationwide Financial Services, Inc.................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide .. |82-0549218.. | ....4288244 | .. . | Retention Alternatives Ltd . | Nationwide Mutual Fire Insurance Company... | ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 20-2726014.. | ....4595278 Riverview Diversified Opportunities, LLC Nationwide Mutual Insurance Company.......... OWNErship.....ooo. [ cvveerevrrenns Nationwide Mutual Insurance Company.......... | ... N
0140 | Nationwide..........ccovrerrerens [ eovrrerreis 20-2726014... | ... 4595278 | ...covvvvrvrerens | cererreireierieisniniens Riverview Diversified Opportunities, LLC.......... Nationwide Mutual Fire Insurance Company... | ownership.......... . | Nationwide Mutual Insurance Company.......... | ..... N...... 2
0140 | Nationwide.........covvervrrrerees [ evrrerreis 20-2726014.. | ... 4595278 | ...covvvvrvreereins | cererreireinnieireiniens Riverview Diversified Opportunities, LLC.......... Nationwide Life Insurance Company............... ownership.......... .... | Nationwide Mutual Insurance Company.......... | ..... N...... 2
0140 | Nationwide..........ccovrerrerees [ rovrrerreis 22-3655264.. | ....4286530 | ...covvirrrierens | e Riverview International Group, Inc.................... NWD Investment Management, Inc................ ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TR RS
0140 | Nationwide.........cccververrerees [ evrrerreis 26-0384865.. | ....4595287 | ...coovvvrrvreereins | v Riverview Multi Series Fund, LL - Class Event.. | DE............ NIA...cooene Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
0140 [Nationwide...........coererrerernes | erirerrnnnas 20-8027258.. | ....4595335 | ......ccccvevrervins | e Riverview Multi Series Fund, LL - Class N........ DE.....cco... NIA oo Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooe | e
0140 | Nationwide L 131-1117969.. | ...4288002 | ....ocvvvvvrerriens [ coveireieieieiiins Scottsdale Indemnity Company.............ccovenne OH..ccoeveee. A Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
0140 | Nationwide .131-1024978.. | ....3091988 | ......ccerererens e Scottsdale Insurance Company............ccceuvevene OH............ (A, Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoooe | e
0140 | Nationwide .| 86-0835870.. | ....4287649 | ......cocverrerens e Scottsdale Surplus Lines Insurance Company.. [AZ............. (A, Scottsdale Insurance Company............c..c..... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neooone
0140 | Nationwide 91-2158214.. The Hideaway Club Other non-Nationwide........ .| Other non-Nationwide............cccoevreererirernnins | oeee N......




Statement as of June 30, 2018 of the NATIONWIDE LlFE |NSURANCE COMPANY
SCHEDULE Y

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

0L°€LD

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

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
0140 | Nationwide...........ccoverereerens [ eovrrerreins 20-3541511.. [ Nfa.ceiirii | e | e The Madison Club..........cccvvenenieeirinienes Other non-Nationwide.............ccreuveriireininns L1 IR IR Other non-Nationwide.............ccerevreerenenis | v N....... 2
0140 | Nationwide.........cccovuervrrens | errrireinnns 31-1610040.. | ....2989882 | .....cccovrvrrrvrens | vererrrerriririeinnns The Waterfront Partners, LLC Nationwide Realty Investors, Ltd..................... ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | Nationwide.........cccorvvrrvreins | crrrirennnns 52-2031677.. | ... 4287751 | ..oooiieevies | e THI Holdings (Delaware), Inc Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... | (UST P
0140 | Nationwide 74-2825853.. | ....4287863 Titan Auto Insurance of New Mexico, Inc.......... THI Holdings (Delaware), InC..........cccooevenen. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide . | 74-2286759.. | ....4287797 | .. . | Titan Indemnity Company.... . | THI Holdings (Delaware), Inc. .. | ownership... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide . |86-0619597.. | ....4287845 Titan Insurance Company. Titan Indemnity Company...........ccccccuerevnnen. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 75-1284530.. | ....4287890 | ...ccovivrvrvins | e Titan Insurance Services, INC.........cccccvevevnnn. THI Holdings (Delaware), InC..........cc.ccoevenee. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide . 181-1456923.. | ....4975937 | .. . |US Regional Logistics Program, L.P . .. |Nationwide Mutual Insurance Company .. | ownership.......... | ..... 23.330 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 81-1456923.. | ....4975937 US Regional Logistics Program, L.P................. Nationwide Life Insurance Company............... ownership.......... | ... 13.330 | Nationwide Mutual Insurance Company.......... | ..... N
Nationwide Life and Annuity Insurance
0140 | Nationwide.........cccorurervreine | evrireinnns 81-1456923.. | ... 4975937 | ..ccocviriirviies | e US Regional Logistics Program, L.P................. DE............ NIA..ccoon Company ownership.......... | v 6.660 |Nationwide Mutual Insurance Company.......... | ..... N....... T
0140 | Nationwide.........cccorurerviceine | eovrrirennnns 81-1456923.. | ... 4975937 | ...ocovviivvins | e US Regional Logistics Program, L.P................. DE............ NIA...ccoiee Nationwide Mutual Fire Insurance Company... |ownership.......... | ....... 6.660 |Nationwide Mutual Insurance Company.......... | ..... N....... T
0140 | Nationwide.........cccoruervreine | evvirernnns 33-0160222.. | ....4853196 | ....cccorirerrrvenns | vererrrereiririeinns V.P.I. Services, INC........ccoevrvrierrerieereenn, CA......... NIA..ccooi Veterinary Pet Insurance Company................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........ccccvrrireinnnes 42285... |95-3750113.. | ....4287685 | ...ccovvrevvenns | rererrreiriririreinns Veterinary Pet Insurance Company.................. OH.....cc0.... A Scottsdale Insurance Company. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Nevooo [
0140 | Nationwide...........cccerrerernnnes 10644... | 34-1785903.. | ... 4287911 | .coovvvevrieins | e Victoria Automobile Insurance Company.......... OH....oco.c.. A Victoria Fire & Casualty Insurance Company.. | ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.......c..cccrvverrerrrnn. 42889... |34-1394913.. | ... 4287827 | ..ccovcvrvrvevrens v Victoria Fire & Casualty Company OH...cooceoe. A THI Holdings (Delaware), INC........c..cccovrvrenn. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR PO
0140 | Nationwide...........cccorrrirerrnnes 10778... | 34-1842604.. | ....4287920 | ......ccoovvirevns | v Victoria National Insurance Company. OH....oc0.... A Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide........c..cccrvverrerrrnn. 10105... [34-1777972.. | ... 4287939 | ..ovvvvrvrvrerens | e Victoria Select Insurance Company.................. OH...cooeeoe. A Victoria Fire & Casualty Insurance Company.. | ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR RS
0140 | Nationwide........c..cccrvverrerrnne. 10777... [ 34-1842602.. | .... 4287948 | ...covvvvvrerens | coererieiesiinnens Victoria Specialty Insurance Company.............. OH...ccc0.c.. A Victoria Fire & Casualty Insurance Company.. | ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... Neoooos e
0140 | Nationwide.........cccoruvrrireins | evrrirernnns 31-1486309.. | ....5080696 |.......cccovrrrrens | vererrrerriririreinns Wellington Park, LLC.......cccccovvvrereivieiericninns OH..ccooevne. NIA..ccooin Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide........c..ccccrvverrerrnne. 37150... | 86-0561941.. | ... 4287667 |....ccccovrvrrvrrres | corerreirirereiriinnens Western Heritage Insurance Company............. AL A Scottsdale Insurance Company............ccc....... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ TSR PO
limited member /

0140 | Nationwide.........cccvvrerrerrens [ ervrrerrrins Na s BB13323 [ [ Zais Zephyr Ad, LLC......ccovvvvvivreerrnireireinns DE........... OTH..oveee Nationwide Life Insurance Company............... nocontrol | .. 60.000 | other non-NationWide..........ccveerrevreeerervirnans | voee 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 as of June 30, 2018 of the NATIONWIDE LIFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

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

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

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

N o ok oo

Bar Code:

= 6 6 8 6 9 2 01849000002 = * 6 6 8 6 9 2 01844700002 =
* 6 6 8 6 9 2 018 3650000 2 = * 6 6 8 6 9 2 018 44380000 2 =
* 6 6 8 6 9 2 0184450000 2 =
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Statement as of June 30, 2018 of the NATIONWIDE LIFE INSURANCE COMPANY

Additional Write-ins for Assets:

Overflow Page for Write-Ins

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Prepaid PENSION COSES.......c.ciierieiciiieieiesite sttt ss st bssanas | esssessessesanes 74,271,038 | .cocvvrae 71,463,501 | covevirrienn. 2,807,537 | oo 2,807,537
2505. Disallowed interest mainteNANCE rESEIVE. ............c.cvcueveeeeieeeceeeeerteee e es s esesesaess | evevessesesisaesenes 5,005,738 | ..covvevererns 5,005,738 | .ooeveieeeeeeeereead [0 OO
2597. Summary of remaining write-ins for LINE 25.........cciiuiierieiiieieicsissssei s ssressanses | erssssssesissanes 79,276,776 | ..covvveee 76,469,239 | .oovvvvrrrien. 2,807,537 | oo 2,807,537
Additional Write-ins for Liabilities:
1 2
Current December 31
Statement Date Prior Year
2504. Reserve for litigation @nd CONtNGENCIES...........ccvieveeiiieieiie ettt ettt sa s s s s st es s s bssessesssssssassessnans | eveesssesssssesnssssesans 8,359,838 | ..cooeverereeiera 10,500,056
2505. Reserve for rate stabilizations......... 14,572,577 | ... ..13,570,516
2506. Tax credit commitment liabilities.. ...37,671,923 ..49,333,815
2507. Contingency reserve..........c.oouvveveenveennns .106,025,561 | ... 127,730,849
2597. Summary of remaining Write-INS fOr LINE 25..........ciiiueieiciiiiiecicte ettt stes st ss st st es s sssessssssssasssesssssssesssssssessessnsanssssesss | sesssssesssssessesaess 166,629,899 | ....cccovvevrrrenen. 201,135,236
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
2704.  Change in rate StabiliZation FESEIVES...........cru ittt sttt et essenssessessans | sesessessassnsenns 1,002,061 | .oververrirnns (2,538,949) | ..oooverrenee (1,834,312)
2705.  Change in loss recognition reserves . ....481,000
2797.  Summary of remaining Write-iNS fOr LINE 27......c. i ieieiisiiesesse s ens e ss s ss s ssns s sss s sne s ssssssenssnsssssssenssnsssss | sssessessassssans 1,002,061 | oo (2,538,949) | .oovovirrenns (1,353,312)
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Statement as of June 30, 2018 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31

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

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

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

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

1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PHOr YEaI..........c.orurererrieneerrieieereieeneeneines | cereeeneeneeeesseesseseeeees 7,445,369,865 | ....ovovvereeeieirrineinne 7,358,788,849
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............cviuiveiiieicccce sttt bnsns | saebsessssessesssestes s senes 413,037,488 | ..o 643,245,000
2.2 Additional investment made after @CQUISIHION. ...........ccceiiiiriiiceeee et seae b senens | ebesssansessssesessssesesenaesenes 18,502,601 | .ocvveeereeecee e 26,877,383
3. Capitalized deferred INtErESt ANA OB ...........civiveiccei ettt bbb bbb ss s bantes | sbessessesssessesssssssessesssanea 2,418,505 | ..o 2,411,385
4, ACCTUAL OF QISCOUNL.......cvverisireieeic ittt bbbttt s bbb s st st n bbbt s et sessensnss | Snbessesesantesebentessesnsensessns s 27,650 | oo 85,476
5. Unrealized valuation INCIEASE (AECTEASE)...........rurruuerrerrurresreereeeeseeseesseeseeseesesseesseesessesssesseeseesessesssessessessssssessessastasssessessassuns | Hseesassssssessessassssssessessasssssnssassansnssnss | 4etsessessnssassssssessessassssesessssasssnssessasens
6. Total gain (I0SS) ON GISPOSAIS.......c.evverrivrririieisiisiieiseisisse ettt s sttt s s st en s s s st ensens | ensessesstessessnsansessesnsantesesan (55,747 | coovvveereerreeereieseins (3,835,456)
7. Deduct amounts reCeIVEd ON QISPOSAIS..........ccuirueririieirieieieee ettt s et ss st s s s st b s s s s st b ssssesessnsetens | suebessssesessnsesessnsesessnsees 330,747,657 | oo 585,125,439
8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES..........cccvvriieicirieieiise e | e 222,868 | ..o 485,733
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other-than-temporary impairment recognized (3,408,400)
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | ceovvsrerrrsrnsesnernnens 7,548,329,837 | ..o 7,445,369,865
12, T0tal VaAlUGLON GIOWANCE. ........oocvuiiiiiieiieieie ettt bbb s bbb s bbb bbb s s s et st enaes | ensessesantessesntensansnsanans (17,768,552) | ..o (20,634,564)
13, SUbLOAl (LINE 11 PIUS LINE 12).....veereriiriieiecerisiississie sttt st sttt en st essansssnssessenssnssnns | sessssssssssssssansssssnssns 7,530,561,285 | ..o 7,424,735,301
14, Deduct total NONAAMILIEA BMOUNLS.........c.ccuiiieeireiiisiee ettt bbb st b st s bt s s s b s s s sessesnse | oebsessssessessesasses et entessessbessassessnsansese | etsststessessstessessessnsasses s st en st sntensenas
15. Statement value at end of current period (LiNg 13 MINUS LINE 14)........coiuoieiiiuiiieeisietce e ssssssesassesssssesens | evsessssssesssssssssessseas 7,530,561,285 | ..o 7,424,735,301
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 PHIOr YEAI..........cccviviveeieieeciee sttt sese s sesse s sssssanss | evestssessessssssssssesssanees 526,081,616 | .oevevvrererecreieee 359,728,380
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION...........ccuiviriieiiictcee et bbbt s s s s b ssssesens | ebessssssessssesesssnsesansetenes 11,888,712 | oo 69,859,920
2.2 Additional investment made after aCUISIION............c.ccueieiiiieiccse et ssenns | sbessesssesses e s b es s senaes 85,633,040 | ..oovvceeeeee 217,732,487
3. Capitalized deferred INtEreSt AN OLNET.............cceiiieicece e b bbb seaenas | nbssbebsssesessssssesesssaesessnsesesstesesnnsenans | o
4. ACCTUAL OF QISCOUNL.......ce.veiietiteictctei ettt ettt s bbb s bbb s bbb s s st b ss st nsens | absebassensesse s s b enses bt s s b b s s st b ans st
5. Unrealized valuation increase (decrease). 1,684,798 | .. ...71,491,688
6. Total gain (loss) on disposals............ ...(125,102) | ...
7. Deduct amounts received on disposals............. 57,905,419
8. Deduct amortization of premium and depreCiation............cccowrerureerrerririneineeseereeeesseeseieesssseseseesesssesessessssssessessessssssnsessens | esssessesnsssssnsssessessesseens 14084 | oo 70,825,440
9. Total foreign exchange change in book/adjusted CarryiNg VAIUE. ..ot sesessss | sessessssessesssssssesssssssessessssssessessssansenss | es
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-849-10)........cccccerierririeriinieneseissesesenens | coreesssssensessssesesessssens 581,042,311 | oo 526,081,616
12. Deduct total NONAAMItIEA AMOUNES............cciiiveieeiireieice ettt et bbbt s bbb bbb b s s ssessssnes | oebsssssssssessssssses et sntessebsbessesssssnsansesss | esisssstessessssessesssssnsessesses st ensstsntensenas
13. Statement value at end of current period (LiNg 11 MINUS LINE 12).....cueuiiiiiiiiisieiiissieseissiesesssssssessessssssssssessssessesssssssessess | assesssssssesessssesassessssans 581,042,311 | oo 526,081,616
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOr YEA..........ccvueveviveieieiesieeesere et essesesens | eveerssesssssssss s 32,841,992,934 | ..o 31,196,490,730
2. Cost of bonds and StOCKS BCQUITED..........cciueieiiiieiieieieceis ettt s st ssenses | sbessessssensessesansessesaees 2,129,609,667 | ....oovvererrrrerereiriins 5,751,034,157
3. ACCTUAN OF QISCOUNL........cocvucviieictctete ettt ettt a bbb ss s sess st s sttt s e sssssssenansans | sbessessssistesssansessesensnsaes 22,251,723 | oo 45,854,445
4. Unrealized valuation INCrEASE (ECTEASE).........cuevuiuriueiieieiieieie ittt sttt st ss st s e st en s s sssessessnns | sbsebssessesssssssassessnsanees (200,069,076) | .....cvovvrrerrerrirereiiiennes (42,641,240)
5. Total gain (I0SS) ON QISPOSAIS........ovurererrireiirirririesissesise sttt ettt s st snnes | essantssssssessenssnssessensansanes 1,361,876 | oo 15,419,912
6. Deduct consideration for bonds and StoCkS dISPOSEA Of.........c.ceieiiiiiiiiiiicie ettt sseses | sressesssesses s ses e saees 2,172,650,136 | ..o 4,154,549,768
7. Deduct amortization Of PrEMIUM.........c.crieiireieicieee ettt et s e b b s s bes s sttt saesnsnaes | suessessssassesnsnsessesessaneaen 27,228,282 | oo 64,111,016
8. Total foreign exchange change in book/adjusted Carrying VAIUE............ccouucviiiveiecieieiecetee et snaes | evsessssesses s senans (33,127,369) | ..cvvverereieieeieree 101,095,493
9. Deduct current year's other-than-temporary impairment reCOGNIZEM.............cccvieviiiiiieniiesce e | srevesseres st s s sesees 1,427,043 | oo 6,599,779
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fe€s..........coeevieievrieierieies | cvieiisisisieciss e 9,807,110 |1
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10)..........cccceveerrerrreriesisieseresessesesesinss | cveressssesiessssesessnns 32,570,521,404 | ...ooooverereerns 32,841,992,934
12, Deduct total NONAAMILIEA BMOUNLS............cciiiveiiicieiei ettt bbb st b st bt s s b s s s s s s nee | ebsetsssesseesesesses et sntes et sbessesssssnsansense | febsstsstessessntessessessnsesses et snten et sntansesas
13. Statement value at end of current period (Line 11 MINUS LINE 12)..........ccouiiieiiiiiieiiiesicsieseseessssressesessssssesesssessssssesens | sreressssesesssesessnsesens 32,570,521,404 | ..coovvveerieriinas 32,841,992 934
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Statement as of June 30, 2018 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE D - PART 1B

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

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. NAIC T (8): ettt ssess e sssesensenssens | evtesesnesesenssnns 16,525,884,916 | ....covnverririrennn. 677,017,875 | oo 574,687,425 | .....oooovvveecrinenne (81,383,989) | .vevvverrrins 16,525,884,916 | .....ovvvvrrrennc 16,548,831,377 | ..oovvercereeeieeinerieeeesenieenennes | eeveeeessesenseeens 16,768,107,773
2. 12,804,292,492 483,348,918 | ... 568,228,783 | ....cccovvrrrrrirnens 146,632,480 12,804,292,492 12,866,045,107 ...12,757,210,158
3 NAIC 3 (@) eeurerererrererieesee ittt | e essienes 1,196,497,679 | .oooovvvecrirrecriennnne 17,657,626 | ..oovvorceecrirciinn 46,196,520 | ..cooovverrrircrinnn (120,284,582) | ....coouvvvrnrrrinnns 1,196,497,679 | ...ccvovvrirverinns 1,047,674,203 | ....oovvvmrerrriceinerieseenenseenens | vesesenssesseenens 1,109,484,324
4. NAIC 4 ().t nnes | oessteses et 410,489,662 | .....oovvvvrcrirririnens 5,445,364 | ....oovevirrrrrins 12,968,179 | covoovvercrirecerenenne (55,933,045) | ....vvvrrirririrninne 410,489,662 | .....oovvrirrrririnne 347,033,802 | ..ooourvenrernenieenerieeeienienees | e 428,549,833
5. INAIC 5 (8)reurerrerireiierieeeierieessesese s ssest st | sesssesssesss oo 75,988,017 | .oovvoerirecinerinrerieninns 94,604 | ....ovvrvrerirrierins 9,062,539 | ..ovvvnrirrrirrinns 40,774,737 | oo, 75,988,017 | oo 107,794,819 | .oovvoorieccrinenrnerieeriesesees | eerriesesessieesseenens 98,819,456
B, INAIC B (@)...ceeurerecverrirerireserieesesesi s ssess st nens | eesseenssssssssnssesesss 23,997,615 | .oveinirrriscri e 58,481 | oo 5,951,028 | ....ovovviiniriiniricninns 2,020,183 | ... 23,997,615 | oo 20,125,251 | oo ennes | e 24,061,920
7. T0tal BONGS.....oouiiecriieirenis i sssssensssens s ssnesnsses | eonesssnessessnes 31,037,150,381 | .oovovovenrriininnns 1,183,622,868 | .....coovvruriies 1,217,094,474 | oo, (68,174,216) | ..oovvvenrienes 31,037,150,381 | .ooovvveririiens 30,935,504,559 | ....oiririniriininiiri s 0 | e 31,186,233,464
PREFERRED STOCK

8. INAIC Tttt | Seeb RS | 48R R R | £h iR Rttt | ees Rt | Heres bRttt | ettt 0 [ v rnsienes | e e
9. NAIC 2u ettt | e 32,125,426 [ ...oooiviciieieineniennnnes | e | sttt | et 32,125,426 | ..ooovevverins 32,125,426 | ...vorrvverieerierienreseincniees | e 32,125,445
10, NAIC Bttt | resssnnesi st eness 5,000,000 | ..oooveerrrirriierirriins 200,000 | .ooouererrieniireeiienenns 200,000 | covooreienrirereneieeneeeieneereens | e 5,000,000 | ...oovverrerrrrirreinnes 5,000,000 | ..ocvevvrrerreieerirriineniennienesens | e 5,000,000
1.

20 Y O O O O PO DO OO OO OO BSOSO 0 [ reerreereeeieeessseseeessssssssssenes | sereseess ettt
13, NAIC Bttt esss s | srsnes st enes 324,000 | ovooiieeniiseees s sees s | sre s sttt | s eens s s sttt s | setnnes ettt 324,000 | ..o 324,000 | ovooriienisries s | et
14, Total Preferred SHOCK..........cirriiierierieieeissiesieeiesiessessessesssssenes | rsissssssssssssssess 37,449,426 200,000 200,000 | ..o 0 37,449,426 37,449,426 |....oovvvvninininininenenen0 | 37,125,445
15.  Total Bonds and Preferred StOCK..........vwrieiiniiniisiisnisnieniesisnssnssssns | cvesenessnesnsenens 31,074,599,807 | oovovvvvrvrirnninnns 1,183,822,868 | ....ocovrvrrarienns 1,217,294,474 | oo, (68,174,216) | .ovvovvvrvrernes 31,074,599,807 | ..oovvviiriennens 30,972,953,985 | ...virrersrernrirnnessre s [\ [P 31,223,358,909

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

NAIC 1§.....8,550,000; NAIC28§.......... 0; NAIC3S..... 0;

NAIC4S....... 0;

NAIC5S.......... 0;

NAICBS......... 0.




Statement as of June 30, 2018 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ? Acfual Interest éollected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......ctiriieieeeees | s 547,669,316 |......coovvvrennee. D . GO SR PPN 547,669,316 | ....covvvrrerierririeiriininne 196,410 | ..voevrierreereiieeeceecsees
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YT .........vrvrrrerririrrisrinsieeesressssissssesssssssssssessessssssssssssssssssssesses | stesssssessessssssesssssassssssnssens 38,199,693 | ..o 429,554 445
2. Cost of short-term investments acquired 13,735,546,513 23,647,004,545
3. ACCTUAN OF GISCOUNL. ...ttt | HebeeE bR e R e b b e bbbttt bttt etnt | sebbesb e bbbttt
4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON QISPOSAIS..........cvvvieriiiteiiesieteies ettt b st s s s s e s bbbt es b b s s ss s s s s s sssssssessesas | Hessesssbasssssessssssesses et asses et s sessesansensanes | essessssssessessssessessessssssessss st esses et ensenas
6. Deduct consideration received ON AISPOSAIS...........c.cucveiviriieiiiiiiieieiseei ettt snse s | ebsesessesses st b s 13,226,076,890 | ..coovverercrireieieinas 24,038,359,297
7. Deduct amOrtization Of PIEMIUM.........ccocuiiciiiccieice ettt b b s bbb s st es s b s s ssaebessstens | s2ebsssesessssesessssesebassebes s e sebessebesessnsesanas | ebsmsesesssesesssses et s seb e s s e b e s s et et en s et s eee
8. Total foreign exchange change in DOOK/AdJUSIE CATYING VAIUE...........curiuiureeireiiecire ettt sse st sseses | eeesessessssssebsesess s st b b ses st st snes | sesstsessess st s s e sestee bbb es st ss st s
9. Deduct current year's other-than-temporary impairment TECOGNIZEM.............ccveueueiieiiiceeseee e esaeaes | cresitstesseseresssssebsssebessssssebessesesessnsesans | ebessesesissesessssssessssstesesseaesssnsebensesessanes
10. Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5-6-T+8-9).......ccoerruririniinrniininenriiesessinees | reeeesssesesee e 547,669,316 | ..oocvrrereereieieein 38,199,693
11. Deduct total NONAAMItIEd @MOUNLS............ciiiiiiiii bbb | SE0E LR E bbbttt | ehbb bbbttt
12. Statement value at end of current period (Ling 10 MINUS LINE 11).... i seessssssssssssssnssnssssssssenss | sosssessssssnsssssssssnsasssssssesns 547,669,316 | oo 38,199,693

QsI03




Statement as of June 30, 2018 of the NATIONWIDE LIFE INSURANCE COMPANY

10.

1.

3.1

3.2

33
4.1
42

4.3

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior Yar (LINE 9, PHOM YEAI)..........vvererurrirreriresesiessssie st sssssssssssss s ssessssssessessessssssessasssssssssssessessassssssessessnsssssessnsanes 256,107,999

Cost paid/(consideration reCeiVE) ON AUUIIONS..............cveiriiiieireiiiiisieie ettt s bbb s bbbt s s s s bbbttt 33,314,932

Unrealized valuation increase/(decrease) (7,546,310)

Total gain (108S) ON tErMINGHION FECOGNMIZED. ........c.vvieeirieiiteicicte ettt ettt s bbbt s st et b bbb s e s bbbt bbbt b st (5,396,240)

Considerations received/(paid) on terminations 232,121,868

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

Adjustment to the book/adjusted carrying value of hedge item

Total foreign exchange change in bOOK/AdJUSIEA CAMYING VAIUE..........c..vururiueieeieireeteteie sttt sttt f e E bbbt 33,245,345

Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =54 B8+ 7+ 8)....ocieiieiciceeieeeeesee ettt sttt s st s s asa s e 77,603,858

DEAUCE NONAAMILEEA @SSES..........ucveieieiiieeeictte ettt bbb s bt b e s b et s b b4 b bbb s e s bbb s bbb a bbb e s st s b

Statement value at end of current period (LINe 9 MINUS LINE 10).........ccciuiueiiiiiiicteeetes ettt bbb bbbt s st a bbbt s s b b st s st b e 77,603,858

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior Yar (LINE B, PHOT YEAI).........c.cveieuireirerseiirisieseisssesessstesse st st sse st et ssb st bbb s s b ns s bt s e b snsassesaes 72,840,795

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)...........cc.vveierriririenrinrinineneseeseseeeeeeeseeseseens 24,695,445

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

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

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

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus...............cc.cevenee. 45,524,609
3.14 Section 1, Column 18, Prior YEAr...........coverrverrereeereeereeereeeseeeseeeeeeens (36,762,733) 82,287,342 82,287,342

Add:
Change in adjustment to basis of hedged item:

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

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

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..............ccceevueee. 45,524,609
3.24 Section 1, Column 19, PriOr YEA.......c.cvvuvrereerierrreireiseeeeessieseies (36,762,733) 82,287,342 82,287,342

SUDEOAL (LINE 3.1 MINUS LINE 3.2)......eeeeerieeceeeeiseese ettt ee £ s8££ 8428528584218 E 42884284 s 2S£ bbb bbb st (0)

Cumulative variation margin on terminated contracts during the year..........c.cccccocvveceveecscceeecee s (111,716,087)

Less:
421 Amount used to adjust basis of hedged item...........ccccoevevivieirennns
4.22  AMOUNE TECOGNIZEA. ......corvrereercrireereireeeeseeeeee et seseenes (111,716,087) (111,716,087)

SUDLOLAI (LINE 4.1 MINUS LINE 4.2)......oevuitiieieiieiitieiseississie ettt ss e s sttt b s a2 s8££ a 883 s8R 8 R bR AR bbbttt nn 0

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

5.1 Total gain (loss) recognized for terMINGHONS IN PHOT YEAI........c..ciueieiiiiieiieicisie ettt bbbttt bbb bbb st b st

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PriOr YEAI..........c..cciuiveviiieeeeeteee ettt

Book/adjusted carrying value at end of current period (LINES 1+ 2 4 3.3 = 4.3 - 5.1 = 5.2)....ciuieieiieie ettt 97,536,240

DEdUCE NONAAMIIEEA @SSELS........c.vvivivieceeirieie sttt ettt a s s b s s s s b s s s a s b2 AR e s b b e s b s s bbb se R A s s b bR bbb b e sttt e a b s bt es et et naen

Statement value at end of current Period (LINE B MINUS LINE 7)........c..cuiuiieeiiiiieieiessies ettt bbbttt bt sttt bbb ns 97,536,240

Qsl04
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Statement as of June 30, 2018 of the NATIONWIDE LlFE |NSURANCE COMPANY

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

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic) Asset Transactions

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

NONE
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Statement as of June 30, 2018 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

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

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

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

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

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




Statement as of June 30, 2018 of the NATIONWIDE LIFE INSURANCE COMPANY

10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN T4.........omieirericeee st 77,603,858

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance...........c.cccoovvvevverevververersrecenienens 97,536,240

TOLAl (LINE 1 PIUS LINE 2)....ovveeecteeee ettt ettt bbb s e s st et s bbb s e e s e bR s bbb s et n s s s b s bbbt s bt n s s e ben s st s s st 175,140,098
Part D, SECHON 1, COIUMN B....couviviiviriiiiiciieiseesies st 249,608,584

Part D, SECHON 1, COIUMN B.........ovevieieeiietces ettt sttt b s s bt s s b sess s st s bt s e saesnenn (74,468,486)

Total (LINE 3 MINUS LINE 4 MINUS LINE 5).....ocvuvvieeiicecteeeictee ettt et s s st sa st et s e b s e e st e s s et b s s st s e s s st en b et et st en s s st st estesansnta (0)

Fair Value Check

Part A, SECHON 1, COIUMN 6.t bbb 23,651,059

Part B, SECHON 1, COIUMN 3.ttt bbb bbb bbb a bbb bt a bbb st saes (5,104,629)

TOLAI (LINE 7 PIUS LINE 8).....ovoeicveesetcee ettt e sttt s e s et s st et b s b e s e bR e s e s st bbb s bt en s s et s et e s st es e bt n s s e ben st esan st 18,546,431

Part D, SECHON 1, COIUMN 8. 132,660,937

Part D, SECHON 1, COIUMN ...ttt nn (114,114,507)

Total (Line 9 MINUS LiNE 10 MINUS LINE 11)....ucviieieiiieiieieietsie ettt ss s bbb s s s s bt b bbbt a et 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ... bbb 39,176,969
Part B, SECtON 1, COIUMN 20..........cuuiiiiiiiiiiiii ittt 97,536,240
Part D, SECtioN 1, COIUMN 1. 136,713,209
Total (Line 13 PIUS LINE 14 MINUS LINE 15)......cucvuiiieiiieieiiieie ettt s sttt s b s bbb s s b st n bbbt bbb s bbbt 0

Qsio7



Statement as of June 30, 2018 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

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

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

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

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

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

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

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

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

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

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

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

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

.............................................. 2,875,083

............................................ 17,060,542

.............................................. 2,635,229

.............................................. 2,875,083

QsSI08
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Statement as of June 30, 2018 of the NATIONWIDE LlFE |NSURANCE COMPANY
SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 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 Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B.J/A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances Incurred
Property Disposed
Franklin Mills Retail Building............cc.c.... Philadelphia..........cocoverninne ‘ PA. |06 14/2018| PM Mall Parcel, LLC.......ococivrniininninns [ o [ 0 0 28,344
0199999. Totals.... 0 0 0 0 0 0 0 0 28,344
0399999. Totals.... 0 0 0 0 0 0 0 0 28,344
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Statement as of June 30, 2018 of the NATIONWIDE LlFE |NSURANCE COMPANY

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1102834 ... |ATLANTA . | 06/22/2018.... 4.140 32,250,000
00-1102857.... v [NEW YORK ..ot 04/12/2018.... 4.230 10,000,000
00-1102858.... o | INDIANAPOLIS.......coooriiiiiiieiieeiee e ssissiseseieees 04/25/2018.... 4.100 10,000,000
00-1102860.... ... | BELL 04/12/2018.... 3.810 40,000,000
00-1102864.... ... | SAN FRANCISCO. 05/09/2018.... 4.190 20,000,000
00-1102869 ... | HARTLAND . | 06/22/2018.... 4.300 ...6,735,000
00-1102872.... woe | CHICAGO......oovviieririricsiiesis 04/13/2018.... 4.810 ...5,000,000
00-1102878.... ... | SALT LAKE CITY. 05/31/2018.... 4.380 10,700,000
00-1102879.... ... | MARLTON 06/26/2018.... 4.200 25,000,000
00-1102886.... ... | SAN DIEGO! 06/22/2018.... 4.090 ...5,000,000
00-1102887 ... | COLORADO SPRINGS. . | 06/29/2018.... 4.110 15,000,000
00-1102888.... ... | WARMINSTER 06/25/2018.... 4.250 11,000,000
00-1102892......cvvieirieiieeiseiseis s sneens SALT LAKE CITY. 06/26/2018.... 4.290 20,000,000 | 1.oveurireisstiseis ettt | eees et 26,753,818
0599999. Total - Mortgages in Good Standing - Commercial MOMGAGES = All ONET. ... iiiiriieiiirieisisiisisssses s sssess st ers st s et sebns | absessensssssessasssesesssssantansessansasssensansanes | sessaee XXX XXX 210,685,000 | ..ooovrvrirciiiinins 0 ...367,029,683
Mortgages in Good Standing - Mezzanine Loans
99-0000059.... ... |DENVER 12/23/2016.... 10.500 4,868,281 ...111,266,377
99-0000061.... w.. | PHILADELPHIA.......cootriirinerierieinne 05/15/2017.... 11.500 9,028,412 | oo 52,484,849
99-0000065.... . | DALLAS.........c.cce. 12/20/2017..... 11000 | 1oveeeeerieriere s 1,493,663 | ..ot 95,422,059
99-0000070.... cit [OHANDLER ...ttt 04/05/2018.... 10.000 ...3,502,488 2,140,657 ...152,632,079
0699999. Total - Mortgages in GOOd Standing - MEZZANINE LOBNS. ..........vuiuuirsireiereisisissssaessseessssesesssss e st ess st s sttt ane | ebsessanssessensansestesb et ant st essanssesensantsens | sersaen XXX XXX ...3,502,488 17,531,013 ...411,805,364
0899999. Total - MOrtgages i GOOU SEANGING. . ... vuuireuirsierseresseessseesees s es et ees e eeE o888 £EE 8 £ £ 4888844888 E bR SeEEeEEeeEEseeb bbbttt | nnins XXX.ioone XXX 214,187,488 17,531,013 ...778,835,047
3399999, TOAI MOMGAGES. ........vvvrereereieeiiesiieseseeesee ettt ees | eebieeebeees ettt ettt enes | eenies XXX....... XXX 214,187,488 17,531,013 ...778,835,047
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
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Mortgages Closed by Repayment
00-1002030.......cceuvevrnrirerirnes LAPALMA......cooiviriiinri (67 U D 04/28/2003.... | 05/09/2018.... | ...... 8,132,525 | oo | v | e | s | s (V1 PORRRTRRTIIRS IO 7,989,097 | ..coonne. 7,989,097 0
00-1100012.... ... |PITTSBURGH PA. oo 05/13/2003.... | 06/01/2018.... | ..... 622,968 .313,466 ...313,466 0
00-1100052.... ... |PITTSBURGH PA. o v 06/09/2003.... | 06/27/2018.... | ..... 200,124 .200,124 0
00-110013 .o CONCORD NH. oo | e 09/30/2003.... | 06/11/2018.... | ..... 146,044 0
00-1100339.... ... |PORTLAND (0] PN D 03/22/2004.... | 04/27/2018.... | ...... 2,106,889 0
00-1100598.... ... |FARMERS BRANCH T [ e 12/16/2004.... | 05/29/2018.... | ...... 1,059,861 0
00-1100599.......couvvvmrirerinns FARMERS BRANCH L. ST D 12/16/2004.... [ 05/29/2018.... | ...... 2,159,969 0
00-1100601 DALLAS......oooiiciirinrisnissisiesseas T [ s 12/16/2004.... [ 05/29/2018.... | ...... 1,696,422 0
00-1100640.... veo | MANHATTAN....coooivirierierisceneeieniens KS. i [ 11/03/2004.... | 05/22/2018.... | ...... 1,114,312 0
00-1100717.... .| FARMERS BRANCH L. ST D 12/16/2004.... | 05/29/2018.... | ..... 623,850 0
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00-1100718.....cvvrirrirerinnn FARMERS BRANCH L. T B 12/16/2004.... | 05/29/2018.... | ... 618,154 0
00-1100721 DALLAS X .1 12/16/2004.... | 05/29/2018.... | ...... 1,149,048 ,133,118 0
00-1100916........covvrrireriines NASHVILLE...... L1\ U DR 06/20/2006.... | 05/31/2018.... | ...... 3,559,380 ..3,515,963 0
00-1101181.... ... | LAKE ST LOUIS. MO...cooevrene [ e 06/29/2007.... | 04/16/2018.... | ..cvovevernvene 11,935,237 [V [ 11,707,768 0
00-1101414.... ... | LAKE ST LOUIS. MO...coovvvrene [ e 12/21/2007.... | 04/16/2018.... | ...... 2,512,539 ) [ 2,464,801 0
00-1101691.... ... | ALEXANDRIA VA oo | e 06/18/2010.... | 04/19/2018.... | ...... 4,880,686 ..4,841,819 0
00-1101699.... ... |BURLINGTON............... X ZPR B 08/05/2010.... | 06/11/2018.... | ...... 8,061,810 .7,993,230 | ... 0
00-1101757..cconverrierins WOODINVILLE WA e | e 07/13/2011.... | 05/18/2018.... | ...... 5,035,921 | oo | rvererieninnssninnes | e | e | e (V1 PORRRTRRTIIRS IR 4,992,101 | .ocvonees 4,992,101 0
00-1101758.... vo | TOLUCA LAKE........ovoeiriineinerineeiseeserisssississenssnnseessnnes | CAuiiinsrinseis [ i 06/14/2011.... | 04/04/2018.... | ...... 3,357,558 ..3,337,574 3,337,574 0
00-1101852.... 1o |OCEANSIDE...........otvrrerirrerieriereneesnseissrnensensssesseessneses | CAuveirivirseis [ v 06/28/2012.... | 04/04/2018.... | ...... 4,682,748 ..4,645,244 4,645,244 0
00-1101955.... wo [WASHINGTON......cccooriinriieiinrirnnisnicniiessissisenssisniennes | DG [ 04/15/2013.... | 05/31/2018.... | ..ccvoevvrnnee. 13,832,573 ....(6,963) [V 13,698,941 13,698,786 | ...ooovvvurerererecirineins [ e, (155) (155)
00-1102103.... ... |PHOENIX......... YA 11/26/2013.... | 05/31/2018.... | ...... 9,091,027 | oo | onniserissnnnsssninnes | e | e | e 0 [ I 9,050,246 | ... 9,050,246 0
0199999. Total - Mortgages CloSEd by REPAYMENL. ... .uuirueiseiesieisistisser st sess s esiseis s seessees st bkttt | soensenesnesas 86,579,645 | ...ovviiriiniiinniand 0 ....(6,963) 0 0 (6,963) [V 85,210,300 | ......... 85,210,144 (] I (155) (155)
Mortgages With Partial Repayments

00-1000030.......ccvuveernrraerenne PITTSBURGH PA. o [ 11/16/1999.... OO (PP 1,810,971 [ i [ e | cerereeesessssisensenins | s nnsens | srieessese e (V1 SUOORRURTUTR IO 215,658 0
00-1000031.... ... |PITTSBURGH PA. o v 11/16/1999.... 397,941 ..98,484 0
00-1000032.... ... | PITTSBURGH PA. oo [ 09/20/1999.... OOV [PV 2,472,644 ..46,420 0
00-1000171 CANTON. ..ot OH..ovvvevee | v 08/15/2000.... TA1TO5 | oo | e | oerisenesiesessinnes | e | e (V1 I 63,554 0
00-1000188 KEASBY. N [ 04/17/2000.... OO (PP 1,786,655 172,307 0
00-1000593..........cvvveerirerirns KENILWORTH N [ 08/08/2001.... v [ 3,138,233 .185,062 0
00-1000665 EDISON....ouitriirirerissiie et esssees N [ e 07/06/2001.... OO (PP 4,232,986 .257,007 0
00-1000701.......cooverrercrreiiens VILLANOVA PA. oo | e 12/17/2001.... [T 2,294,959 123,893 0
00-1000714......cvorirerrerins CLOSTER... N [ e 11/08/2001.... v [ e 1,139,769 0
00-1000774........cocoverirriiriann FLINT oo M | e 12/20/2001.... [T 2,388,102 0
00-1000788 FT. PIERCE. ... FLuiriireiies [ 11/20/2001.... 422,025 0
00-1000818.... v |LEECHBURG......couviuiviiiciericissisesiesi s PA. o 02/22/2002.... OO (P 2,965,927 0
00-1000819.... ... | BARBERTON 12/21/2001.... OO (PP 1,574,771 0
00-1000820.... ... | PITTSBURGH 12/21/2001.... 725,001 0
00-1000821 ... | LOWER BURRELL .1 12/21/2001.... 816,049 0
00-1000822.... ... | CANAL FULTON 12/21/2001.... 448,491 0
00-1000848.... ... |NEW ALBANY. (0] SV DR 02/07/2002.... OO (PP 1,734,937 0
00-1000858.... vvr | BROOK PARK ..ot ssisnns (0] USSR DO 04/09/2002.... 946,559 0
00-1000867.... ... | SALT LAKE CITY. UTeeeees v 03/01/2002.... v [ e 1,325,943 0
00-1000875 ...|SCOTTSDALE... AZ .109/18/2002.... v [ 1,007,267 0
00-1000914.... ... | CINCINNATI..... (0] VSN IR 07/01/2002.... 997,035 0
00-1000926.... . [MARIETTA....ocevirinne [C7. VTN PR 12/23/2002.... v [ 2,098,508 0
00-1000929.... ... | CRANBERRY TOWNSHIP........cccorvrvrrrierirnes PA. o e 06/11/2002.... | covorevereverreriens | v 16,625,663 0
00-1000932........ocvvverricrinnn HARRISON TOWNSHIP. M [ 05/29/2002.... OO (PP 5,136,319 0
00-1000949 STOW OH .| 05/30/2002.... v [ e 1,482,616 0
00-1000958..........vvevmererrinnn HOUSTON................ L. ST D 06/18/2002.... OO (PP 1,547,980 0
00-1000964...........ccovervrererne COLUMBUS.......cconeverirnnne OH..ovvveve | v 10/03/2002.... OO (P 1,313,899 0
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00-1001017 STARKVILLE........coovvirirrriniieeieiesseissssisssiessssssensees | MSiiiiiiniiinns | o 07/03/12002.... | ..corevererrirerinns | e 1,144,457 0
00-1001038 ITHACA L 110/01/2002... | .ecvorieriecins | e 4,849,401 0
00-1001042 RAVENNA.......ooovrimninrinnnineiinsiesinsenseisessesssssessesnsnnees | OHuviscisciins | e 06/27/2002.... | ccoooevervinrienns | v 3,395,766 0
00-1001215 EDISON....cocvirirrireerrrisnrerienienesseesssssssrsensenssnssssenens | Ndueenninniins | coeviens 12M17/2002.... [ oo | s 6,941,325 0
00-1001237 DALLAS......oooiierinrinniinissisieniesissisessssssssssssssssnesnes | Tovvnninsiinens | conviens 11/20/2002.... | covovererirerevinne | v 4,424,425 0
00-1001244.... v |PITTSBURGH......coovcvieivierierineeneniseinerisesissesseessenisenes | PR [ 02/08/2005.... | covorcververerinns | worerirerireenns 14,605,425 .196,403 0
00-1001279.... | PITTSBURGH.......ocvveieiciierincineriseseiiseiseisssnssnsesennes | PPuciicinein | e 12/23/2003.... | cooeveevirervinin | e 3,841,580 134,927 0
00-1001283 GARLAND.......coviiminiiniininnssississssssssssssssnsss | D eneesninnins | coveeens 03/03/2003.... | covoveververerines | e 1,472,390 0
00-1001319.... ... |RANCHO CUCAMONGA.........ccoovvemrinniiciierinrieniiensieniines | CAuiiiiciiis [ 05/15/2008.... | cooocverrinricnns [ v 1,930,186 0
00-1001324.... ... | ST PETE/PINELLAS PK.... FLuoiirriines [ 09/08/2003.... 283,129 0
00-1001333.....cvvrirerierins MYRTLE BEACH (SO B 06/02/2003.... | covoocverererneiranne | e 2,459,677 0
00-1002014 KNOXVILLE TN | e 07/28/2003.... | covooeververnerenns | v 1,678,308 0
00-1100030 CHICAGO......ioeieierierieeeis et Il [ 08/04/2003.... 215,074 0
00-1100046.... ... | GLEN CARBON | OO U 01/05/2004.... | covooeververneranns | v 2,157,889 0
00-1100047.... ... | SAINT LOUIS MO [ e 11/114/2003... [ .oooveeeieenn | s 4,764,441 0
00-1100067.......coorverrirerirnn JOHNSON CITY. TN | e 10/31/2003.... [ .eovveevevrrvenn | s 1,588,798 0
00-1100068 BELLEVUE.........covecererecieriesieeinns L1\ SO D 10/31/2003.... [ .oooveovririieei | s 1,944,188 0
00-1100080 GREENDALE..........cooviiiriiiinniseeiesiseississsie e Wl e 09/02/2003.... 217,600 0
00-1100109 MILFORD (0] USRI DO 09/23/2003.... 213,678 0
00-1100141..covvireri GRAND RAPIDS.......c.ovverrirrinns Moo [ 10/30/2003.... 185,235 0
00-1100154.......coomrverrrrcrins CRANBERRY TOWNSHIP.........cooooveiririniinnes PA. oo [ 10/22/2003.... | ..ooveeverrinennn | s 3,792,809 0
00-1100163. RESTON VA e e 10/27/2003.... | covovererireririnnnn | vver 3,001,988 0
00-1100173....comvvircrierins ALBUQUERQUE.........c.ccccomvuunnee NM.vveins e 08/31/2004.... | covorevererirneranne | e 1,774,401 0
00-1100174. SIOUX FALLS 11/12/12003.... | coooveerveriviin | v 1,690,323 0
00-1100195.......cvvurvrerrerirs HOUSTON.........cccon. 11/2172003... [ oo | s 1,495,437 0
00-1100196.... ... |HOUSTON. 11/2172003.... [ oo | s 1,527,187 0
00-1100197.... . |HOUSTON. 11/2172003... [ oo | s 1,930,416 0
00-1100233 ITHACA 12/10/2003.... 511,856 0
00-1100247 ... | CLEARFIELD .| 12/04/2003.... | ..ovooerererins | e 1,395,644 0
00-1100265.... .. |ALTAMONTE SPRINGS 12/18/2003.... | covoveerrreriviinns | vver 1,508,713 0
00-1100272 WILSONVILLE.........ovveiveeiieeiecissee s (O] PN I 05/21/12004.... | covoveververnerenes | v 1,636,934 0
00-1100296..........overecrrerrinne CINCINNATI..... OH..oovvvvves | v 01/21/2004.... | ovooeverevrernns | e 2,206,572 0
00-1100346........coovvrrererinn FARRAGUT. L\ U D 05/04/2004.... | cooooevervirnerenns | v 1,346,688 0
00-1100365 WENATCHEE WA .| 08/09/2004.... | ... | e 1,520,160 0
00-1100369.......cvuvrvrnrrrerirnes HIGHWOOD Il [ 05/17/2004.... | covoreververneranns | v 2,637,127 0
00-1100371.... ... |ANDERSON............ (1O B 1212172004... | coovverieni | s 1,985,981 0
00-1100375.... ... |ALGONQUIN. Il [ 09/15/2004.... 727,981 0
00-1100403........ccovriirerrrines BAKERSFIELD 05/20/2004.... 98,191 0
00-1100406 EDISON .| 05/18/2004..... | ..ccvoreercine | e 2,889,184 0
00-1100414 BOURNE........coooteriririinrirnns 05/05/2004.... | ..coovvereererernns | e 2,411,243 0
00-1100420.... ve |ORMOND BEACH..........cooirmrierireereeissseriessesesseesseses FLuiriiieiines [ 06/15/2004.... | covooeververerenes | v 1,572,419 0
00-1100421.... .|PORT ORANGE FLuiriirrirnes [ v 09/16/2004.... 570,437 0
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00-1100464................. GAINESVILLE..... 05/26/2004.... | ..oocvvererrirerries | e BA4B,874 | ..o e | e | oo |0 | s | 89,508 | 0
00-1100475. ITHACA . 06/25/2004.... | ccovvoovveceras | e 2,585,285 0
00-1100487 HILLIARD 01/06/2005.... 295,894 0
00-1100497. KENT. 08/23/2004... . 712,750 0
00-1100519.......c0cenveee MILWAUKEE. 04/20/2006.... | .cooocverrirnrianns | v 2,659,438 17,708 0
00-1100581.... ... |CHARLOTTE. 05/11/2005.... | covoreverrernerenns | v 6,526,146 114,176 0
00-1100602.... . |HOUSTON 12116/2004.... | ..o | s 1,695,777 0
00-1100603................. HOUSTON............... 12/16/2004.... | coovvoccces | e 1,105,474 0
00-1100649 KNOXVILLE 11/04/2004.... | ..o | s 2,920,414 0
00-1100677...........cc.... LAS VEGAS................. 02/18/2005.... | ..oovverrriierines | o 3,999,352 0
00-1100686.... ...|CHARLOTTE................ 12/115/2004.... | .ooovevierieni | s 1,326,023 0
00-1100692.... .| SALT LAKE CITY 01/10/2005.... | ..oovverriiraies | o 4,887,089 0
00-1100897...........cc.... CLEARFIELD ..ot 01/28/2005.... | ..oovvererierires | o 1,788,424 0
00-1100698.... ... |[ALGONQUIN. 03/02/2005.... | ..ooovverriarines | o 6,170,926 0
00-1100720.... .|HOUSTON............... 12/16/2004.... 695,092 0
00-1100722................. HOUSTON................ 12/16/2004.... 871,200 0
00-1100723 WAUSAU 03/28/2006.... | ..oovverrrirrries | e 1,708,433 0
00-1100729..........ccc.... PHOENIX......... 03/30/2005.... | covooeverrernriienns | v 3,530,640 0
00-1100738.... cee [CHULAVISTA ..o 01/28/2005.... | ..oovvecerierires | oo 1,056,823 . 0
00-1100756.... ... |LAKE OSWEGO 11/08/2006.... | ..oveerverrrreren | s 3,604,334 ..76,690 | ... 0
00-1100773.... co [ SIMIVALLEY ..o 08/31/2005.... | ..oovverrrrirereies | o 4,397,194 116,840 | covvverneene 116,840 0
00-1100781.... . | BROOKLYN PARK 04/18/2005.... | .vooevvrerrirerinns | e 4,586,591 52,732 | ....... 52,732 0
00-1100796. TAMPA. 02/14/2006.... 514,129 101,463 0
00-1100806 RENO ...ttt 03/15/2005.... | .vorevrrerrererinns | e 6,894,583 .100,307 0
00-1100807...........cc... ELLENWOOD 06/24/2005.... | ...cvvervrarern | oo 4,280,018 ..58,640 0
00-1100822................. LAS VEGAS................. 06/07/2005.... | ..oovverrrieneis | e 10,742,476 150,344 0
00-1100867. CARSON 07/2712005.... | coooevervineranns | e 2,994,272 .42,357 0
00-1100868.... ...| REDMOND 09/08/2008.... | ..eoevvrrererirrres | correrrerriniren 19,504,350 .233,768 0
00-1100877. ... |FAIRFIELD .| 07/06/2005.... | ..cooeveerirerine | e 8,027,959 .112,588 0
00-1100917.... . |W. BABYLON. 02/05/2008.... | ..cooevvrerererinns | e 3,937,651 0
00-1100918 IONIA... 08/16/2005.... | ccvoocververerrnes | v 2,020,290 . 0
00-1100920................. BEAVERTON........cotviiiriiinisinsieiesissiesssissssensssssssenenes 08/09/2005.... | ..cooevvrerererinns | e 4,975,938 .70,601 | ... 0
00-1100928 TAMPA 09/01/2005.... | covoreververerinns | o 5,610,794 150,815 | oo 150,815 0
00-1100983 ... | WAUKEGAN .1 10/26/2005.... | oo | e 1,162,921 29,944 0
00-1100990.... ... |[ROCKVILLE... 05/10/2008.... | ccvovverrererrnes | o 3,841,362 0
00-1100992.... v | SOUTHGATE......oivirirnicicriieae 10/14/2005.... | coovvorcvvierrires | o 3,599,449 0
00-1100999.... .| SOUTH JORDAN 11/07/2005.... | .oovveoerirrenen | s 3,192,478 0
00-1101003...........c...... JACKSONVILLE 10/12/2005.... | ..vveovirrienin | s 3,493,888 0
00-1101007. TAMPA . 12/08/2005.... | ccovveovveriins | e 1,117,212 0
00-1101025................. MANHATTAN 12/08/2005.... | ..ooveovreriienins | s 2,983,522 0
00-1101031 PLANO 12/01/2005.... | .oooveeveverrenen | s 3,007,379 0
00-1101041.......coeee GARDEN CITY ...t 04/28/2008.... | ..voocverrerseianne | e 3,553,792 175,795 0
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00-1101048.... .. | BERKELEY HEIGHTS NJecoeveneees e 12/01/2005.... | ..overerieci | s 2,123,714 0
00-1101056 ... | ELLICOTT CITY. MD .| 12/08/2005.... | .... .19,572,381 0
00-1101137.... ... | FRANKFORT. | ISP IO 04/23/2007.... 2,857,278 0
00-1101138.... ... | INDIAN TRAIL NC..ovvveerires [ i 04/26/2006.... | .cvoocverrerreranns | e 2,373,329 0
00-1101152.... . | CINCINNATI..... OH..ovviviies | e 09/28/2006.... | ..ooocverrirrrienns | v 1,471,165 0
00-1101157 MASPETH NY .o [ 04/2112006.... | covovererrerrerenns | e 1,120,302 0
00-1101197.ceoicri COLUMBUS.......coomvrerirnne (0] VSN IO 02/06/2007..... | covovcvererirneranne | e 6,546,719 0
00-1101211. oo LAS VEGAS........cccomvrrnnee NV [ 06/29/2006.... | .cvoveverrererrnns | e 2,917,074 0
00-1101214 MIAML....... FLuiriieriines [ 12/07/2008.... | ..oovevrereireri | e 10,061,454 112,248 0
00-1101230....couveevrrierirns SAN JUAN CAPISTRANO........ccovirierirreririeierssenienessenns [O7. U B 08/02/2006.... | .cvovverrerrrinns | e 3,943,680 .145,359 0
00-1101244.... ... | CHANTILLY VA o | e 09/12/2008.... | ..cooevererererinns | e 9,894,763 0
00-1101309.... .| BRANCHBURG N [ v 11/07/2006.... | ..ovveovrvrrranes | s 3,498,945 0
00-1101419 AVON. ..ottt MA. e [ 04/27/2007.... 524,514 0
00-1101447 TAMPA SRR IR 06/29/2007..... | covoreververnerenns | e 1,378,464 ..27,431 0
00-1101456.......ccorvvrerrerinne BURLINGTON............... WA e | e 05/14/2007..... | covorcvereverneranne | e 2,380,789 .118,102 0
00-1101475.... <. [LONGWOOD........ovverirrriirrieriens FLuwoiiiriines e 1212712007 ... | oo | s 5,087,030 0
00-1101491.... . | JACKSONVILLE BEACH........ooveiiiirerieirniineiiesierereeens FLuiriieriines [ 06/21/2007..... | covovcverevirneianne | e 3,608,561 0
00-1101509 ITHACA. ...ttt NY oo [ 07/31/2007..... | covorevereverneienns | v 4,012,149 0
00-1101512.... ...|BURR RIDGE | TR U 12/03/2007.... | coovverererrinenns | s 3,205,166 0
00-1101521.... .. |ATLANTA......... [C7. VPR RN 08/07/2007..... | covoreververnerenns | v 9,998,607 0
00-1101525 AUSTIN L. ST B 07/18/2007..... | covorevervirnerranne | e 3,798,177 . 0
00-1101540......c.cvvrercrciriene ORANGE....... (07, SO IR 08/29/2007..... | ovorevrrerrirerinns | e 9,777,344 ..48,022 0
00-1101567....convveeirerrerinnns VARIOUS......... PA. oo [ 08/31/2007.... | covoreverrernerranne | e 9,903,971 | covouvererreerneinenis | rrerrnerienineesninees | e | seessessissnsssesseens |0 [ | e 456,368 0
00-1101568.... ...| VARIOUS......... OH..oovvvves | v 08/31/2007..... | ovorevrrervirernns | e 5,874,808 0
00-1101634.... .| PITTSBURGH PA. o 04/18/2008.... | ccvoveverrererrnes | o 2,514,237 0
00-1101640.......ccovrverierinn MOON TOWNSHIP. PA. o 07/2412008.... | ccoooevererinrienns | e 16,253,014 0
00-1101650 BEDFORD (0] SV I 09/26/2008.... | ccvooeverrererrnns | e 7,035,017 0
00-1101672.....cvcvrireriines HOUSTON.......ccovenee L, RN IR 02/19/2010.... | ovorevrrrrrirernns | e 6,818,099 0
00-1101673 ADDISON Il 10211972010, | v [ e 2,479,309 0
00-1101674. HANOVER MD.cocvivies [ 02/19/2010.... | .ovorevrrerrirerrens | e 4,338,790 0
00-1101675 ALGONA WA e | e 02/19/2010..... | covorevereverreriiens | v 13,104,919 0
00-1101678. ADDISON | ESURRRSRORRN IR 02/19/2010.... | .ovorevrrerrirernns | e 3,807,511 0
00-1101679.... ... |ATLANTA... [C7. RN PR 02/19/2010.... | covorevereverreriinns | v 10,802,703 0
00-1101680 ... |HOUSTON. X . 102/19/2010.... | v [ e 1,328,202 0
00-1101681.... . |HOUSTON. L. ST D 02/19/2010.... | covoreverevirnerianns | v 2,213,669 0
00-1101682 BUFORD......cooiiiiririineiee e [C7. VTN PR 02/19/2010.... | covoeverrirseienns | e 2,036,576 0
00-1101686........coovvvrrererirne PITTSBURGH PA. o e 03/26/2010.... 903,028 . 0
00-1101690.... wo [WEST VIEW.....oiviiiricniis PA o [ 06/10/2010.... | covoocverrinrienns | v 4,962,756 | ..o | e | e | e | sreesnsennen0. | v | 37,044 | oo 37,044 0
00-1101693.... .|FT WRIGHT... KY. .110/05/2010.... | vvvererierirecins | e 7,106,043 39,014 39,014 0
00-1101695 KENT WA o | e 07/15/2010.... | covoeveerinrienns [ v 3,571,128 | oo v [ | s |0 | | 93,853 | oo 93,853 0
00-1101700.......coevrrirerirne HOUSTON..........ccc.n. L. ST D 09/01/2010.... | covoreververnerrenns | v 2,982,795 | oo | e | e | e | e (V1 UOORORRTIRTIRS IO 78,811 | v 78,811 0
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00-1101701 FAIRVIEW........cccccommiiiniin 09/29/2010.... | covooevererirriinns | e 11,400,315 67,754 0
00-1101702 CLINTON .| 10/08/2010.... 8,617,150 .147,095 0
00-1101703.....cvvvrrirrrirs GLENSHAW 0172712011 .. | e [ i 10,848,680 141,887 0
00-1101715.... wo [LYNDHURST......cooooviiimiinnninninsneineneeisnensnesssnensneennns | Ndiviiiiciians | s 12/01/2010.... | covvvecvcceiies | i 7,975,010 0
00-1101719.... v |LOVELAND....c.ooovvriirneineiserisrienenseinssissnssensenesssssssnnness | OHuveiincinni [ 12/13/2010.... 956,951 0
00-1101722.... wo | SALT LAKE CITY ..ooooviirriinriveniinnessnessneessnesssnensnes | UT oo | s 12/27/2010.... | covvvoevvecies | i 4,192,782 0
00-1101725.... «. |ALBUQUERQUE...........cocoummmvemnrrirnrninnneiieneinnneinnneennneens | NMoicici | s 01/3172011 s | s | e 2,198,025 0
00-1101726.......coevvererrs COLUMBUS........ooorviereireneersreirenerrenesssnenssnesnsnensnneens | OHucecieciiins | o S... [ 12/29/2010.... | coovoeeveceiies | e 16,370,327 0
00-1101727.... woe [WEST BABYLON......coocvorrrirrrierniinnerineniisnneessnnennnninenen | NY s | s 02/15/2011.... | oo [ e 2,798,495 0
00-1101728.... o [COLUMBUS........oooirviirviiireiienriisneissnessneissnssssnsssneens | OHuciciiciinc | S... | 06/08/2011.... | ccovvoervverciras | i 1,357,656 0
00-1101729....ccverrierris UPPER ARLINGTON.........oocvvimmrrermrnrirnnnrirnnerirnnneissnnsisnnnnnns | OHuciiiici [ 07512011 | e [ e 34,323,673 0
00-1101736. SHAWNEE..........oovoerveerriesneesnsissssissesisssssisssessssesissness | KSuooiviisneii | s 03/01/2011.... | coververrernernns [ v 3,142,853 0
00-1101738....ccverricrrians FLORHAM PARK........ccooormrvemnriimaniinnneeneneeneneensneneneenens | N s 06/02/2011.... | oo | e 18,834,002 0
00-1101743 CHAPEL HILL.......ccooooimrvviinrriannisnnisneiisnenissnsissnsssneenns | NGt | s TMA52011 | s | 7,196,237 0
00-1101746. MESA.....ooiierierieineeisssissienesiseesssssssesssssssssssensnsensees | AZuiviiineiinens | ceeveens 05/20/2011..... | covorverrirneeinne | e 2,432,064 0
00-1101747. IRVINE........oimiimrimrierienesseessiesssensiessssessesesssesssssesssensnnes | CBuvvvvesviens | covvenns 05/02/2011..... | covovverrirneienns [ v 6,313,093 0
00-1101750......veorrrirriinas BUFFALO GROVE.........ccoooommmrirmrrirnnrirnnerinnneensseenenesnnnes | Il e 05/05/2011..... | oo | oo 1,700,049 0
00-1101751 WOOD DALE........oivrriemirmrinnessniseiensssnsisessssssssnsssssnss | iieriineiisnns | evveeens 05/05/2011.... | oo | e 4,043,478 0
00-1101753.... cee [HOUSTON. ... | D eveneiinenens | oeeeeens 06/29/2011... | oo | s 11,057,356 | ..oooveecreieriiieniins [ e | ceeeeiseneissssinessinns | esennesnssisnssssnnnens | e 0 [ o | e 257,063 0
00-1101756.... CINASHVILLE. ... | TN [ 07/20/2011.... | oo | e 7,927,337 99,034 0
00-1101760. WOOD DALE........oioerremriieereneseeieserenseesiienssssssesesnsesnsies | eieriissieeens | coveeens 05/05/2011..... | covoreverrirnenianne | e 2,273,221 26,694 0
00-1101761 WOOD DALE.......cooimrnririrnnriennnnsierssnenennsessssssssnssnneens | I | v 05/05/2011.... | overevrrirrirerinns | e 4,667,200 | ..o e [ | e | o0 [ | e 35,072 0
00-1101762 WOOD DALE........oooerremrieereneseeieserenseesiiessissnssesesssesnsns | evieriissieeens | cvveeens 05/05/2011..... | covorcverrernenines | e 3,548,797 26,667 0
00-1101763......coveeercrciene CINCINNATL.c.ovvverrierrerisrisnnnnensnsesenssssessenssessniensees | OHevviiieiiiis | v 08/30/12011.... [ vererrrvvirirrnes | cerrereniinines 13,689,586 110,264 0
00-1101765. CHICAGO. ... | e | 08/31/2011.c. | oo | e 4,627,569 .110,283 0
00-1101767.... wo [GREENFIELD.......ccooooinriiirniinriinnniienniisnnissnnissnniisneienns | Wl | s 09/12/2011.... | oo [ v 9,130,698 0
00-1101771.... S CINCINNAT L ..ooovverereceirereiseneesenessssessenessenesnnnes. | OHueciciecis [ 07/2712011.... | oo [ v 5,038,816 0
00-1101772 PARKER......coceiiriieiriinercninieenneersessensensessensesnees | COuinienncinis [ vevvnis 09/01/2011.... [ vererrrivieeiies | e 14,276,830 0
00-1101776. ... |ORANGE....... .| 09/29/2011.... 4,557,975 0
00-1101780.... L[ MINNEAPOLIS........coooveierrieireeieierieeeressessesessssnieneeenee | MNc [ 09/20/2011.... [ verevrrvevirinines | cevrvererinnines 17,857,772 0
00-1101782 LAGUNAHILLS........ooereveerevcenercesereeneesenessenssesnssssnnsienne | CBurrveriies [ v, 10172011 [ o | s 9,014,241 0
00-1101783.....cvercrciie MISSION VIEJO......coovrvimrierninererninerennsisenessessernnnes | CAuvivvivvinens v 1211512011 | e | v 4,281,327 0
00-1101784 SEATTLE ....oooeveeeveeneveeenseeenessensssenssssnssssnssennssssnssonnss | WA e | e 09/30/2011..... | covereververerinnes | e 6,395,714 0
00-1101788.... .| WEST CHESTER 107317201 | s | e 6,982,374 0
00-1101789. LENEXA.....ooiiiiriereeeceesnnensenseisesessesessssessenesssnesnnnens | KSuviiiiiivinins [ o 12/08/2011.... | covvececeies | e 7,021,772 0
00-1101792....ccveirris LEXINGTON.......ovrrerrirrrirnrrinnrinnneinneisnnnesnnnssnnneennnne | KY e v 02/07/2012.... | oo | oo 3,718,938 0
00-1101794 RALEIGH........ccoimivmernnrrneencrnerinsenenssniserneresssesnsnsnnes | NCoevireriinens | cveviens 72112011 | s | e 4,367,786 0
00-1101799.....ccvvvrrirrriis MIDDLE RIVER.......ccccommrrimmrrimnnrinnnrinneeinnnsinsnrnnsennnenns | MDuvieviiiens [ s 02/02/2012.... | covocvererinrienns [ v 4,255,502 0
00-1101800. CHICAGO .| 11/30/2011.... .16,117,636 0
00-1101802.....coeomrvivrriirs COLUMBUS.......coovvvvvrrienae 12/01/2011.... | ... 110,328,291 0
00-1101803.... coe [HOUSTON. ....oorireiceeseesenesenenesenessenesesnesnnes | Do | coveeeens TB2011 . | s | e 17,016,227 0
00-1101806.... .| CITY OF INDUSTRY.....ccoccvvmmmvimmmrimmmrrrnnerrennirsennssnninnnens | CAutiivecions [ i 121212011 | s | e 5,072,697 0
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00-1101807 LAGRANGE 1S FOTRN PR 121412011 | o | e 2,693,389 | oveoveereeeeeeeerens | eereeneeerieereeneeenne | eeeeneesseesisesinennene | eevesseienseessessseessens | eoereesseeenseessessreens0 oo | eeesseessinens 59,592 0
00-1101812.... ... | PLATTEVILLE..... Wi 1017252012 | e | e 4,808,617 26,014 0
00-1101816.... .. |ATLANTA......... (€. I 03/01/2012.... [ e | e 42,480,570 | ..oovrvierinieieiinns [ | e | e |0 | | e 372,295 0
00-1101817 OAKLAND (67 U B 06/27/2012.... | covoreverevenerenns | e 9,368,120 ..50,207 0
00-1101818 TEMPE J- VAR IR 02/01/2012.... | covoeveerieeienns | v 27,594,026 .125,748 0
00-1101819.... ... |HOUSTON.......co0ouc.. L. ST B 03/29/2012.... | covoreverevernerieens | e 24,069,229 127,972 0
00-1101825.... . |REISTERSTOWN.........ccoonc... MD..ovvoeis [ i 06/01/2012.... | covovcvererseianne | e 5,558,204 0
00-1101826........coovvrrirerinne BEDMINSTER |V FSSSSR BS 04/19/2012.... | covoreververnerenns | v 7,713,798 0
00-1101828 DYER INcees e 04/05/2012... | ovoreverierirerinns | e 1,529,162 0
00-1101830....ccuveevrrrirerirns PITTSBURGH PA. o 05/03/2012.... | covorevererernerenns | e 3,899,604 0
00-1101831 COMMACK ..ottt NY oo [ 04/2512012.... | covoeveevneianne | e 3,991,316 0
00-1101832....coveevrrierins CENTEREACH.......... it siesiesesseessnens NY oo [ 06/29/2012.... | covoreverevernerieens | e 14,173,879 0
00-1101835.....c.vvueirerrerins BRENTWOOD L1\ TSP D 05/08/2012.... | covoreverrirnerianne | e 5,404,257 0
00-1101838.... v |ANN ARBOR........ovvierrrrierinrinerneninnnnenieneseesssssssnsnenene. | Ml [ 04/2712012.... | .... .13,847,390 111,435 0
00-1101839.... veo | WASHINGTON.......oeerrrvmirnerieriseerneessssinsssssenseneseesessensens | DCrinvvnneiines [ v 09/17/2012.... | .... .21,781,485 122,154 0
00-1101846.... ve | CHARLOTTESVILLE.......oovveveeeeeeeeeseessiesseesee s VA o | e 05/01/2012.... | covoveverererneienns | v 3,960,949 22,618 0
00-1101847.... .. |BRENTWOOD L1\ SO D 11/08/2012... [ oo | s TT18,241 | oo e | eoneeinnsissienssines | cevesessensissssnssenens | reeseesssenssnssseen0 | o | e 58,967 0
00-1101848.......ccovvvirierirn CINCINNATI..... OH..ovvvevee | v 07/20/2012.... | covorevererinrreens | v 18,783,367 175,752 | v 175,752 0
00-1101860.... ... | MILWAUKEE. [/ D 06/15/2012.... | covorcvervirnerianne | e 9,115,073 114,684 ...114,684 0
00-1101861.... ... |REDMOND WA o | e 06/08/2012.... | covovevererernrrieens | v 21,326,260 .165,789 ...165,789 0
00-1101863.... ... |MULLICA HILL N [ e 06/20/2012.... | covorevervineianne | e 4,200,397 ..50,662 0
00-1101865.... .|COLUMBUS..........cocoevrrrrnene OHueveeees [ e 08/09/2012... | vorevrrerrirerinns | e 6,401,490 47,133 0
00-1101869 IRVINE (67 U B 08/09/2012.... | covorcvererirnerrinee | rerrreeireenns 26,260,581 | ...vourereereiineinens | e | reeissisnsensensenns | cnessnsinssnesessns | seseeessnssnssensnnsQ | e | s 159,760 0
00-1101870.... ... | PORTLAND OR.vvveves | v 09/25/2012.... | ovorevrrierirerinns | e 3,548,532 0
00-1101872.... ... | SAN DIEGO CA s [ 10/10/2012..... [ oo | s 4,616,286 0
00-1101873.... ... | CINCINNATI..... OH..ovvvvvvee | v 08/23/2012.... | coverevererernrieens | v 10,732,139 0
00-1101874.... wee [ FT.THOMAS.....cooisieee st KY oo v 08/23/2012.... | covoreverevernerianes | v 7,591,025 0
00-1101875.... ... | GRANDVIEW V(O ISR IR 07/25/2012.... | ovorevrrierirernns | e 9,972,636 0
00-1101876 ... | CARLSBAD CA .| 06/22/12012.... | ... .16,825,495 0
00-1101881.... ... INASHVILLE...... TN e 09/10/2012.... | overevrrerrirerinns | e 4,377,782 0
00-1101882.... ... | REDONDO BEACH........ (67 U D 04/03/2013.... | covoreverrernerienes | v 4,380,214 0
00-1101883.... ...|STUDIO CITY.. (07, SR T 03/05/2013.... | ovovevrrirrirerinns | e 4,280,886 0
00-1101884.... <. |BUFFALO GROVE.........ovvviririreereriiniins Il [ 08/21/2012.... 3,165,515 0
00-1101890 ... |NEWPORT BEACH .110/12/2012.... 22,068,961 0
00-1101893.... ... |FORT WORTH.....cccomvrvnnes 10/01/2012... [ oo | s 9,092,284 0
00-110189%4.... ... |SCOTTSDALE.........coovrmrrrnnee TMA312012 [ e | e 20,770,028 0
00-1101895.... ... |CHARLESTON TM3/2012... [ o | s 6,777,298 ..50,048 0
00-1101898.... ... |NEW YORK 11512012, | e | e 27,259,320 | ..ovorrireiriniineinnns | e | e | cnesnsnsnnssenns | sesessnsnssensennnsQ | s | oo 154,693 0
00-1101899.... . |NEW YORK .| 11/15/2012.... 3,971,182 65,138 0
00-1101900 BELLEVUE.......ooooeiveeeieeereereeries 12006/2012.... [ oo | e 10,814,533 82,973 0
00-1101907.ccovveerrierinn NASHVILLE...... L\ U DR 03/14/12013.... | covoevereverncrenns | v 531,564 | oo | v | e | s | e (V1 PORRRRRIIRS IO 40,157 0
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00-1101904.........oovvvrirerinnns WOODLAND (07 U B 10/24/12012.... | oo | v 6,052,898 51,170 0
00-1101905 HERNDON.......oovuirmmrierireireeneeisenens VA .110/26/2012.... 28,955,153 .136,572 0
00-1101906 CHICAGO.......coiriier s Il [ 04/01/2013.... [ coorvverrcris 10,802,367 .130,644 0
00-1101909 IRVINE (67 U B 11/30/2012.... | ... 40,668,424 242,188 0
00-1101912....coierinn COLUMBUS.......ccoovvvviirnne OH LS| 12119/2012.. | .23,859,678 .350,021 0
00-1101913....corieri SALT LAKE CITY UTeeees v 312012 [ o | s 2,135,810 | covourverrcerinineins | rvriverierieneneeenes | e | e |0 | e | 12,808 0
00-1101914 LOGAN UTeeiees [ 111312012, | e | e 4,866,076 28,775 0
00-1101920.......cvurvrrierirne CHANDLER JL VAN IS 12/20/2012... | oo | s 5,409,145 | .ooovirrieeiirineins | evrineniseniessneennns | e | v |0 | e | 42,315 0
00-1101921...coviiicri MAPLE VALLEY WA i | e 01/1412013.... | covocveeneieees | s 11,182,078 .134,405 0
00-1101922 JUANITA e WA e | v 02/07/2013.... | covoreverevenerenns | v 7,121,002 ..51,350 0
00-1101924 TUSTIN CA oo | v 12/05/2012.... | .... .19,612,394 .118,839 0
00-1101927 BRICK N [ 12112/2012.... | ... .20,796,592 124,778 0
00-1101929 IRVINE (07 U B 01/03/2013.... | covoreverevernerianne [ e 3,303,451 0
00-1101930.... ... | KANSAS CITY. MO [ e 02/05/2013.... | covoeverereerienns | o 2,560,174 0
00-1101933.... ... | PITTSBURGH PA. o [ 1212112012 | oo | v 5,808,699 . 0
00-1101934.... ... |SCOTTSDALE........costrrrranne L.V AT B 05/01/2013.... | .... .14,168,788 ...(9,210) ..79,803 0
00-1101935.... v | WASHINGTON......oiiiiiiiricirseeissise s ssenes [ 1O PR 03/14/2013.... | .... 7,938,193 | oo | e | e | e | e 0 151,215 0
00-1101938.......cvovrveirirerins GRIMES........cccoonvvirnnne A e 03/2712013.... | oo [ v 4,177,971 0
00-1101941.cooveicri GRANDVIEW. OH 180 [ 05/3072013.... [ oo | e 14,960,590 0
00-1101944 OMAHA. NE...iies v 03/07/2013.... | covoreverereneienns | v 5,016,752 0
00-1101946 MCLEAN VA e | e 08/02/2013.... | covorcvererirerianne | e 9,627,101 0
00-1101949. COLUMBIA (SO T 03/19/2013.... [ verevrrveerieiies | e 15,026,222 0
00-1101950.....c.vvmrerricrirns KANSAS CITY. MO...cooevrens [ v 03/04/2013.... | covorevererirneiinne [ e 7,024,988 0
00-1101951.... ... [WOODLAND HILLS.......oveveiiireiieierciese e (07, SR IR 09/03/12013.... | ovorevrrerrirerinns | e 8,637,682 ..66,090 0
00-1101953.... ... | FREDERICKSBURG......... |/ W D 03/20/2013.... | covoreververnerianns | e 5,432,856 .100,128 0
00-1101954.... .| WEST DES MOINES A e 04/2412013.... | covoocvevnrienns [ v 6,122,346 0
00-1101956.... (67 U D 04/11/12013.... | covoeveenerenns [ v 5,604,645 0
00-1101957.... [0 FUSUR I 05/31/2013.... | .... 17,013,201 .3,018 0
00-1101958 ... | PITTSBURGH PA .103/22/12013.... | ... .11,389,744 0
00-1101959.... [ SAN MATED. ... (07 I B 06/03/2013.... | covoocverrinrienns [ v 6,907,233 0
00-1101960 OMAHA NE....cies [ 04/03/2013.... | covoreverrernerienes | v 3,442,787 0
00-1101963......covevrercreiriens PORT ORANGE FLoviiiiiins | e 04/11/2013.... | ovevevreererens | e 6,133,878 0
00-1101964 BELLMORE NY oo [ 04/2412013.... | covoeveevnerenns [ e 6,048,924 0
00-1101965 ...| SAN FRANCISCO CA | 06/04/2013.... | oo [ e 4,565,978 0
00-1101966.... <o |HUNTINGTON BEACH.......c.oiveiimerierierineesensssiesseninenes (67 U D 07/01/2013.... | covoreveeeenerinns [ o 4,230,216 0
00-1101967.....onvveicrierinnn SAN DIEGO........cconvmrvcrinriniinicnnisessersnisniessiesssensines | CAueiiiciiens | v 04/30/2013.... | covoeveerineianns | e 2,292,891 0
00-1101970 KNOXVILLE........ovviveereeeseeesiseeseneesesseesseesnssnssnnsesseeennes | TN eviesissies | covvenes 07/03/2013.... | covoreververnerinnns | v 9,972,743 0
00-1101971..eoeiei FARMINGTON HILLS........ccoverirernrirernrnnrennnnseisnnerienne | Ml [ 08/20/2013.... | covooeverrinrienns [ v 7,348,314 0
00-1101972 CHAPEL HILL .| 05/17/2013.... 5,936,394 0
00-1101973....coiierin CAMERON PARK.......coovrvrerierineirnsennerisnsinssnenssseesseesnnses | CAueiiieriiens | e 08/28/2013.... [ ..ceoeverreeirires | e 10,432,843 0
00-1101976.... < | CITY OF INDUSTRY......ooevrerirrererrerrnnrrnerieniseesssnsssnnerine | CAuveirsvirnenns [ v 07/09/2013.... | .... .21,492,571 0
00-1101977.... | ANN ARBOR........ceviririrrrnriernrncireensineisnneresnsnnenisnineens | Ml | s 07/01/2013.... | .... .13,655,261 0
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00-1101978.....ccvvrrieierinnns FREDERICK MD.oooviires | v 06/27/2013.... 28,614,813 .151,830 0
00-1101979 SEATTLE WA .| 08/01/2013.... | ... .16,839,009 0
00-1101980.....c.vvuerrierinnn NASHVILLE...... L1\ SRR P 07/02/2013.... | .... 45,785,657 0
00-1101982.... ... |NEWPORT BEACH (67 U B 06/11/2013.... | covoreverererncrenns | e 3,114,315 0
00-1101984.... .| WEST VALLEY CITY UTeoeees [ 05/31/2013.... | covoeveerseianne | e 6,462,304 0
00-1101988.......couvvrrierirns SCOTTSDALE.........ccnvvernene AZ 8. [ 06/03/2013.... [ oo | s 7,569,471 0
00-1101989 SALEM OR.evevne | v 08/05/2013.... | covoocvereirnerranne | e 12,827,078 0
00-1101990.......vvevrrirerirns LADY LAKE TN IR 05/30/2013.... | covoreververerinns | e 20,761,959 0
00-1101993.....cooviirerieine ROCHESTER MN..coies | e 10/01/2013.... | oo | v 25,850,057 0
00-1101994 TIGARD (O] PN B 08/21/2013.... | covorevererernrrenns [ v 7,635,442 .8,680 62,478 | ....... 62,478 0
00-1101995.... ... | MENLO PARK (07 U Do 06/10/2013.... | covorevereeirnerienee | e 27,172,429 173,681 ..173,681 0
00-1101996.... . |MIDDLEBURG HEIGHTS....... OH..ovvveves | v 07/M712013.... | oo | v 6,364,707 0
00-1101997...convveierieris LEXINGTON....... X FE PR 03/03/2014.... | covoerereeerserianne | e 12,074,089 0
00-1101998.... ... |WINSTON SALEM | [ U 07/02/2013.... | covoreverevernerenns | v 9,824,030 0
00-1102000.... . [NEW BEDFORD.......cooirimririreeiseisnesiessseseseessssssssssssnenes MA. e [ 08/12/2013.... | covorevereeirnerianne | e 10,046,931 0
00-1102001.......veurvvrierinn BROOKLINE (BOSTON)......ccvvirrirrermiieriiernerisenerseiseniens MA. i [ 07/02/2013.... | covoveverereneienns [ v 8,300,789 0
00-1102003 JUPITER ...t FLuiriieriines [ 09/1712013.... | covocveineieene | e 15,394,502 0
00-1102005..........covverreerinnn MOON TOWNSHIP. PA. o 07/01/2013.... | covoreverernrienns [ v 9,748,278 0
00-1102008...........vevmrvrcrenne GREEN (UNIONTOWN) (0] USRI DO 06/28/2013.... | .... 1,063,830 | oo | e [ e | s | sessensesssesesnnnns0 | e | e 129,356 0
00-1102009 AVON. ..ottt OH..ovvvveree | v 08/22/2013.... | .... .31,528,001 202,280 0
00-1102010.... ... | MANSFIELD L. ST B 1112512013 [ oo | s 5,171,021 0
00-1102011.... . | MANSFIELD. L, RN IR 11/2512013.... | oo | v 22,407,757 0
00-1102013 TULSA. oo (O] D 09/25/2013.... | covorevereeernerieee | e 19,042,090 0
00-1102015. BOSTON MAL s [ 07/30/12013.... [ veoevrrvviirines | e 13,270,167 0
00-1102016.......cvevvrrrerinne ANN ARBOR .......courvmiiimeieinenisessessessssesssssssssessessssens M [ 08/01/2013.... | covoreverevererianns | v 6,332,644 0
00-1102021.... ... | EVANSTON........ | ISR IS 09/09/2013.... | covorevererenrienns | e 2,258,636 0
00-1102024.... [LAS VEGAS.......oooierreinernsrineenenissisensssssnseensssenseesns | Voo v 10M1172013... [ oo | s 2,458,356 0
00-1102027 OWASSO......coirieriiririrnriersieerssisseessssssssssrssssssensens | O | v 10/10/2013.... | .... .19,661,670 0
00-1102028 MOORE .110/10/2013.... | ... .15,379,386 0
00-1102029........c0overerreirinns BROKEN ARROW........covvvvverernrinrinrinernsnseiensnseesennssnnnns | QKo [ 10/10/2013.... | cevveerirerivinns | vver 9,213,399 121,867 0
00-1102030 LOS ANGELES........ccosverrrnererirereneessnisssrseniensensseennnes | CAuiiveiiveiiins | veviens 09/03/2013.... | covoreververnerienes | e 4,739,252 33,833 0
00-1102031......corerrercrrciiens PASADENA........oovviernrerernensnnssesnssenssssessenssnsssenes | CAuviiviveinens [ e 09/03/12013.... | ovorevrrerrirerrnns | e 2,256,787 0
00-1102033.... voo |EDWARDSVILLE........oooovvreereeseeeseiesereneesseeeneesneesseeennsnne | KSuvoveiveviens v 10/31/2013.... 9,748,194 0
00-1102035 ... | HIGHLAND PARK.. . | 07117/2013.... | .... .12,948,709 0
00-1102037.... . | INDEPENDENCE TWP AMEeei [ 09/05/2013.... | covoreverevernerinns | e 9,115,953 0
00-1102038 LONE TREE (S0 IR R 08/29/2013.... | covoocverinrienns | e 20,232,230 0
00-1102040 CARSON (67 U D 08/29/2013.... | covoreververnerinns | e 4,040,717 ..30,145 0
00-1102041.....oovvrierinnn SPARTANBURG (SO B 10/23/2013.... [ oo | s 6,536,762 117,112 0
00-1102043 GRAPEVINE X .1 12/05/2013.... 28,098,113 127,881 0
00-1102045 DENVER [0 USRI DV 02/13/12014.... | cevoeries 35,642,403 174,559 0
00-1102046.... .|EAST ISLIP NY oo [ 11/21/2013.... | ... .12,394,009 122,948 0
00-1102050.... [S72 VOO DO 12/30/2013.... | ... .10,243,699 ..53,406 0
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00-1102051.... ... | GAINESVILLE..... FLuworireriinns [ /0172013 [ o | e 12,795,827 62,179 0
00-1102057 ... |HOMEWOOD Al .110/02/2013.... 5,896,967 .0 . 0
00-1102059.... | TALLAHASSEE........coooiiiieisssiee s FLuworiirriines v 10/25/2013... [ oo | e 17,972,181 (15,304) (15,304) 0
00-1102065 SEATTLE WA e | e /0172013 [ o | s 3,999,448 | oo | | e | e | e 0
00-1102066 TUKWILA. WA i | e /0172013 [ o | s 5,517,161 ....(4,565) 0
00-1102067 FARGO. ND.ovvevires [ v 02/03/2014.... | covoreververnernnns | v 4,123,886 0
00-1102068 PIKESVILLE MD..ovvoeis [ i 10/30/2013.... [ oo | s 3,643,609 0
00-1102073 NORMAN (O] D /0772013 [ oo | s 8,701,582 | ovouverereeieriininns | rvernerienienineninnes | o | e | s 0
00-1102077 YUKON (0] D 1211972013 | oo, 21,318,521 | oo | cerierieeineineinsins | ereisnsenieseeeinnes | e | et 0
00-1102079 TEMPE LV AT B 12/16/2013.... 26,218,245 (10,056) 0
00-1102084..........covorrrrrrinne WOODSTOCK........cerrrrrinnes [C7. VAN PR 01/09/2014.... | .... .25,795,275 0
00-1102087 MADISON L/ D 06/03/2014.... | .... .10,899,978 0
00-1102088 MADISON |/ D 02/03/2014.... | covoevererineienne | e 2,198,482 0
00-1102089........coovvverierirn HUNTINGTON BEACH.........cvivirierierieriseesseisereenienes [O7. U B 01/03/2014.... | covooevererinerenns [ o 4,136,840 0
00-1102092 SANDY ..ottt (0] U B 04/07/2014.... | coooocverneianne | o 2,075,797 0
00-1102093.... ... | CHATTANOOGA TN | e 02/07/2014.... | covooevervnrienns | e 3,166,233 0
00-1102094.... .| CHATTANOOGA L1\ SO D 02/07/2014.... | covocvrseianne | e 3,337,700 0
00-1102096 BALTIMORE MD..oovvvirne [ TMM2/2013.. | e | s 9,665,953 0
00-1102099.... 1o | BEAVERTON. ..ottt ensenes (0] U B 12110/2013.... [ oo | e 30,468,200 0
00-1102100.... .| SAN DIEGO CA s [ 1211212013 [ oo | s 7,491,352 0
00-1102102 ONTARIO (67 WU B 1073172013, [ oo | s 6,795,124 0
00-1102106........coeevrerecrrciriene CARROLLTON L, RN IR 12/26/2013.... | oo | e 10,505,619 0
00-1102107 ADDISON 1L [ 1211972013 [ oo | s 5,622,741 0
00-1102108. WAUKEE A [ 12/20/2013.... | .... .15,981,964 0
00-1102109.......vvevrerrerirnn BROOKLYN NY oo [ 12/20/2013.... | ... .11,633,618 0
00-1102110.... ... |PITTSBURGH PA. o 06/05/2014.... | covooevervenrieens | e 21,193,699 0
00-1102111.... ... | FORT COLLINS (o] U I 01/2312014.... | covoeveeeneranns | v 8,194,935 0
00-1102115.... ... |LEXINGTON....... KY oo [ 01/10/2014.... | oo | e 2,429,285 0
00-1102116.... .| CHARLOTTE NC .|01/22/12014..... | ... 49,548,314 0
00-1102117. BOSTON MAL s [ 06/02/2014.... 22,590,583 113,019 0
00-1102121.... ... |AUBURN HILLS M [ 01/29/2014.... | covoreveenerenns | e 16,714,947 93,859 0
00-1102126.... .|GRIMES......ccccoorirrrrnns A [ 03/06/2014.... | ovooevrrirrirerinns | e 4,131,123 0
00-1102128 ONTARIO (67 U D 04/2212014.... | covoevevnerenns | e 7,329,812 0
00-1102129 ... |PHOENIX......... AZ L 01/30/2014.... | e [ e 5,633,988 0
00-1102132.... .| PITTSBURGH PA. o e 03/31/2014.... | oo | v 8,690,147 0
00-1102133 BALTIMORE MD..ovvivies [ i 03/10/2014.... | covoevoerneienne | e 51,679,231 0
00-1102137...cconverrrierirs GRAND RAPIDS.......coovvereririrnne Moo [ 07/08/2014.... | covooeververnerenns | v 7,373,052 0
00-1102138.....ccvvrirrirerinnn CANONSBURG.........cccconn. PA. oo i 03/12/2014.... | covoveeneienie | e 10,991,128 0
00-1102139 ONTARIO CA .| 04/10/2014.... 3,905,780 0
00-1102140 LA QUINTA ..t (07 U Do 02/28/2014.... | covoeveeeneianne | e 20,395,919 0
00-1102142......cvorcrirerirs ENGLISHTOWN [\ VSRR R 08/11/2014.... | covoreveevernerinns | e 18,494,608 0
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00-1102145.... ... | CHARLOTTESVILLE 04/10/2014.... | covooeveinrienns [ v 3,478,631 .17,059 0
00-1102147 ... | WALNUT CREEK...... .109/29/2014..... | ... .29,336,544 147,128 0
00-1102148.... . |MIAMISBURG 05/28/2014.... 9,661,560 0
00-1102149 ANNAPOLIS 06/10/2014.... | covoocververnerenns | e 3,893,831 0
00-1102150.....c.vvvrerrverinnn LITTLE ROCK 06/24/2014.... | cooooevernrienns [ o 4,882,288 0
00-1102152 EDISON 06/12/2014.... | covoocvererenerenns | e 20,367,918 0
00-1102156 LOS ANGELES 05/16/2014.... | coooocverinrienns [ v 6,785,933 0
00-1102158.......couvvrrierinns PORTLAND 05/15/2014.... | covorevereeernernnns | e 19,177,754 0
00-1102161.... ... |FULLERTON 07/1512014... | covocvvseianne | e 6,747,286 .29,964 | ....... 29,964 0
00-1102162.... .| CHULA VISTA 11/03/2014..... [ oo | e 10,804,084 106,076 | ..o 106,076 0
00-1102164 ITASCA 07/2912014.... | cooocvrians [ e 5,724,081 | oo | enrineieenieeneinens | e | v |0 | s | e 42,678 | oo 42,678 0
00-1102165.......coovvvcreerirns FRANKLIN PARK........ocerrinirrerierineeneenssissrnersenenseennees. | I | v 07/2912014.... | covooevevnerenns | v 4,240,337 29,520 | ....... 29,520 0
00-1102168.......couvvrerrerenne LEXINGTON.....coorrvmrimerreniseeserncrinsennenssnsssessessenssnnessnee. | KY oeivneinei | oo 06/18/2014.... | covorcvererirneianns | v 6,632,822 0
00-1102169.... | ST LOUIS...eeeveeeneesreessveeeeeneeseessiesssesnseenneisneeenes | MO v 08/22/2014.... | covooeverreneienns | v 9,718,244 0
00-1102170.... ... | WATERLOO! Il [ 08/22/2014.... | covoeveerineianne | e 5,698,026 0
00-1102171.... ... |FLOWER MOUND........ccccovurrrerirs L. ST B 07/2312014.... | oo [ v 3,169,064 0
00-1102173.... . |LEXINGTON....... 09/12/2014.... | covoeverseianne | e 9,367,841 0
00-1102179 COLUMBUS.......ccoovvvirrirnene 01/02/2015.... | covorevereveneienns | v 2,304,004 0
00-1102184.... ... | CHEVY CHASE 07/29/2014.... | .... .13,745,825 .101,877 0
00-1102185.... .| CHEVY CHASE 07/29/2014.... | .... .13,745,825 .101,877 0
00-1102186 MESA 07/14/2014.... | .... 20,121,370 | oo | e (315) 122,638 0
00-1102190. LOS ANGELES 08/07/2014.... | ... .20,911,482 ..90,375 0
00-1102197.coverieris ALPHARETTA 06/2712014.... | covorcveeeneienne | e 48,602,778 255,728 0
00-1102192 SEATAC 09/05/2014.... | ... 12,903,702 .216,720 0
00-1102193 OCALA 09/11/2014.... | .... .19,786,982 .145,862 0
00-1102196........covvvvrierinn SAN DIEGO 1211512014 ... | oo | s 1,392,597 [ ..o [ et | v | e | o0 | | 9,690 0
00-1102197 VISTA 1211512014 ... | oo | s 3,272,603 22,772 0
00-1102198 VISTA 12/1512014.... | cooveerverivine | v 2,994,084 20,834 0
00-1102199 ... | SAN DIEGO .107/10/2014.... .10,305,531 96,420 0
00-1102204.... .| ST CLAIR SHORES Ml [ 04/30/2015.... | ... 10,715,445 ..71,252 0
00-1102205 GREENVILLE.......ooveveeeeeeeeseeseeese e (SO B 08/06/2014.... | .... .24,075,292 e B914) | e [ | e ($,914) | | s 110,707 0
00-1102206. GREENVILLE........oiieieieiieicieeieie e SO T 10/22/2014..... | .... 11,783,927 62,557 0
00-1102208...........cvvverirerinne SANTA CLARA (67 U D 12/04/2014.... | ... 143,402,601 .232,455 0
00-1102213 TEMPE AZ .| 11/03/2014.... | .... .18,635,378 (10,490) 135,421 0
00-1102215.....ccvveeererrerins LEXINGTON....... MA. e [ 11/03/2014..... [ oo | s 6,746,732 ..33,419 0
00-1102217.... ... |RICHMOND VA o | e 10/23/2014 ... [ oo | i 31,130,981 .163,494 0
00-1102222.... ... | COLLEGE STATION L. ST D 1200172014 | oo | s 8,380,271 0
00-1102223.... ... | AMERICAN CANYON [S7. VURT Bv 11/03/2014... [ oo | s 7,388,754 0
00-1102224 ... | CHESTERFIELD MO 09712014 .. | o | e 7,821,020 0
00-1102230.... wee [ NEWPORT .ottt S FOR PR 10/15/2014..... | oo | s 8,808,038 0
00-1102231.... ... | CINCINNATI..... OH..ovvveves | e 01/28/2015.... | covoreververnernnns | e 7,548,010 0
00-1102232.... .| REHOBETH BEACH DE...oiivnees [ 12/08/2014... | cooveienieni | s 9,759,782 0
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00-1102235 LOS ANGELES 091712014 ... | oo | oo 2,031,894 0
00-1102238.... ... | COLUMBUS .1 09/30/2014.... | ... .10,392,764 0
00-1102242.... ... INASHVILLE...... 11/14/2014.... 4,770,013 0
00-1102243.... ... |ROCKVILLE... MM412014.... | oo | v 26,000,000 0
00-1102246.... .| SAN DIEGO 12/08/2014... | oo | s 4,758,366 0
00-1102249 JERICHO 12/19/2014.... | ... .14,651,866 0
00-1102253......ocorrirris WASHINGTON 12/01/2014.... | .... .24,407,334 0
00-1102256 DALLAS 1211812014 .. | oo | s 5,492,718 0
00-1102257 COLUMBIA 1201112014 . | o | e 12,998,624 0
00-1102258 STANTON......ovvevrrirnnne 12/0412014.... | oo | s 9,000,000 0
00-1102259 WALTHAM 12/18/2014.... | covvverevecinns | e 10,173,609 0
00-1102263 DERBY 1200172014 ... | oo | s 9,239,121 0
00-1102265.........ovvererrrcrinnn FONTANA.......... 12/03/2014... | oo | s 5,039,164 0
00-1102266 SARTELL 06/11/2015.... | .... .15,060,359 .103,590 0
00-1102267 RIVERSIDE 03/12/2015.... | .... .12,566,927 .128,547 0
00-1102268.... ... |WESTPORT............. 121172014 | e | s 8,980,176 .47,785 0
00-1102269.... .| WOODLAND 1200412014 ... | oo | s 6,631,272 47,770 0
00-1102270 MADISON 1212202014, | oo | e 30,458,821 152,051 0
00-1102271.... ... | COLUMBUS 02/17/2015.... | .... 41,662,832 423,126 0
00-1102272.... ... | COLUMBUS 02/17/12015.... | .... .16,302,847 .165,571 0
00-1102274.......ccorvierierins EL SEGUNDO 04/01/2015.... | .... .24,350,622 .166,164 0
00-1102275. BURKE 12/16/2014..... | .... .51,143,598 .254,950 0
00-1102279.....oevvreererierins VIRGINIA BEACH 12M16/2014.... [ oo | e 28,997,526 141,293 0
00-1102285. DUBLIN 12/15/2015.... | .... 27,627,820 | oo | et | e | e | oo | v | e 80,846 0
00-1102290 TULSA 03/02/2015.... | .... .10,815,812 59,339 0
00-1102291.... ... | CARLSBAD 01/16/2015.... | .... .10,338,221 ..49,972 0
00-1102292.... .|RICHMOND 06/19/2015.... | .... .30,693,028 .154,400 0
00-1102293 SEATTLE 12/30/2014..... | .... 14,206,604 .237,454 0
00-110229%4.... . | CHESAPEAKE .112/18/2014.... .24,508,962 .138,284 0
00-1102296. CLIVE 06/22/2015.... | ... .16,453,001 82,352 0
00-1102299 CANTON 04/30/2015.... | .... .14,395,582 .140,791 0
00-1102302........c0evvercrrciiens CINCINNATI..... 10/13/2015.... | .... .20,970,225 0
00-1102308 TUCSON 01/2212015.... | covoevereeenerenns | o 8,118,528 0
00-1102316 ... |ROCKVILLE... .| 06/01/2015.... 4,913,234 0
00-1102318.... ... | GRANDVIEW HEIGHTS 03/31/2015.... | covorevereeernerriens | v 46,283,732 0
00-1102322.... ... |CINCINNATI..... 09/03/2015.... | .... .23,808,669 153,762 0
00-1102323.... we |ANN ARBOR .....coourimiimrirniseessssssssessssessessssssessensssens 07/01/2015.... | .... .16,925,936 .118,188 0
00-1102324.......ccoovvrrrierinnn CANONSBURG.........cccconn. 02/27/2015.... 8,883,297 0
00-1102326 BURKE .| 06/22/12015.... | ... .15,430,088 0
00-1102328........cmvrrercrris CLEARWATER............ 04/20/2015.... 4,085,589 0
00-1102330 DUBLIN 04/20/2015.... | covorevereeernerinnns | e 40,242,918 0
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00-1102334.... ... | CINCINNATI..... OH..ooovvvvvins | v 09/17/2015.... [ oo 18,448,845 122,352 0
00-1102336 ... | MENLO PARK CA .| 04/15/2015.... 33,496,738 0
00-1102337.... ... | CHATSWORTH (07 TR B 04/08/2015.... 9,309,839 0
00-1102340.......cvoevrrierirns CONCORD NC..ovirverres [ 11/13/2015.... | ... 8,854,016 | oo | e [ e | e | s 0
00-1102343 BELLEVUE.......oooeerveerreeeereereereeens WA i | e 04/22/2016.... | ... .10,981,380 (14,189) (14,189) 0
00-1102344 BELLEVUE........ooooireerrieereniiesiins WA e | e 04/22/2016.... | covovevererernerenns | v 7,636,584 (15,870) (15,870) 0
00-1102348.......cooveirrirrinnn SAN DIEGO CA s | 08/03/2015.... | covoocvereirerrnee | e 28,230,538 | ..uvvuriieirneineiiens | serieiieeiesineineins | e eniessnsnnes | e | e 0
00-1102350 MELVILLE NY oo [ 04/2912015.... | covoreverrernerenns | v 9,490,170 | covouvirrereererinninns | rverreriesiesenesinnes | cernneisssiessessnesses | seeeseesnsssesessenens | e 0
00-1102352.... ... |COLUMBUS........ooverrririinnes OH 18 [ 06/02/2015.... [ oo | e 11,261,220 2,131 0
00-1102353.... ... |PALO ALTO [O7. U B 08/04/2015.... | ccvoocverrerrerenns | e 3,785,261 0
00-1102354.... v | SAN ANTONIO. ..ot L ST D 05/18/2015.... | covocvererirneianne | e 7,495,494 0
00-1102358.... . | JACKSONVILLE BEACH.........ccverririerirenseinerierienesenens FLuoiiriines [ 08/03/2015.... | covorcverrernrriens | eeverirerireenns 10,859,834 0
00-1102362 FEDERAL WAY ....ovvmiirireineniseisessesiesissssssssssssssssesens WA e | e 04/30/2015.... | covorcrerererserrinne | e 10,058,074 0
00-1102363.... ... | ELIZABETHTOWN 1S FPTRTRR R 05/26/2016.... | ccvooeverrerrerienns | o 5,036,741 0
00-1102364.... ... |CUYAHOGA FALLS........cccoosvrirrrine (0] VSN DO 05/28/2015.... | covovcvererirnerianne | e 9,368,535 0
00-1102366.... ... | WILMINGTON NC.ovvvvevres [ 06/18/2015.... | covovcverrernrrenns | v 7,633,038 0
00-1102367.... ... | SAN FRANCISCO........ccouuuue (07 TR Do 05/11/2015.... | covocveerineianne | e 7,671,786 0
00-1102369.......couvvvrrierinn VANCOUVER........ccmrvnrrnerrerirennisniseinesinsnnenensnensenes | WA [ 1213172015, [ oo | e 12,490,474 0
00-1102373.... v [MARYSVILLE.........ooomvereerereesereeerserieniessesssesssesnssnnenns | WA i 05/08/2015.... | covoveverrererranne | e 3,044,537 0
00-1102377.... vee |[REDMOND....cooovirirriinrrnerierieneieseneisesinsssenensseesnnes | WA [ 06/30/2015.... | covooeverrernrrirens | v 11,009,547 0
00-1102379.... v | SAN ANTONIO......otivrenirierierieeineessssissessensensseesessesnes | Tevenernnneins [ v 05/29/2015.... | covorcvererirneianne | e 5,620,128 ..40,356 0
00-1102381.... v |BEVERLY HILLS.....vviiiirinerernnscrernsissnnenisnseensennees | CAuiiisinnns [ e 06/26/2015.... | ..oooevvreeverirines | corrrererieinen 25,295,271 .186,330 ...186,330 0
00-1102382.....c.ccvurirrierinns DUNWOODY.......ceremrrmrrerineirserisriseesenssseseessessessssnsesnee. | Guieiirerirans | cvvvvens 06/01/2015.... | covorcvereeernerrinns | e 21,842,754 | ..o | cevieiiesineississis | orseensesiesseesnnes | e | e (V1 TSRO IO 122,194 | v 122,194 0
00-1102385........covvrercrrciriens LAS VEGAS.......cccovvvrnrnrnniernnnssennnnensesssessssnsssnnsnees | Voo [, 09/01/2015.... | ovorevrrerriririnns | e 5,589,550 0
00-1102387 VISTA..iiirerieeeneersssisssrnessessssesssssssssssssssesssessssssenssss | CBuveinsvinsenns [ wvveins 07/01/2015.... | covoeveereeerenns | v 3,366,348 . 0
00-1102388 LADUE........oioreeericesrineinneesssenssesnssnssnnsisnssssssssnssssnssnns | MOt | cevves 09/18/2015.... | covoreverrernrrenns | v 3,797,141 ..24,906 0
00-1102391 FISHERS......cooiviinererierineenseeserisssnnessensssessessesssnssnneennes | INeicineinnes | e 09/09/2015.... | covorevererernerrnns | v 30,389,169 .136,323 0
00-1102392.... v | SACRAMENTO.......ccovvnririiereiennnieierseisensnsssissnsssssessnnnes | CAuiieinirnns [ rerins 07/07/2015.... | ovorevrrerrirerinns | e 2,527,215 25,323 0
00-11023%.... .. | ANN ARBOR .| 07/31/2015.... .32,973,501 0
00-1102397. DRAPER......ociernrnicniniereninnenscnsenensesssnsensessienees | U T [ v 07/30/2015.... | ... .10,663,317 0
00-1102408 AUSTIN .. cooerienineeeeiseisensessssssseessensssnssensesssssnee. | TDuveneesnennns [ v 09/10/2015.... | covorerervernerienes | o 5,867,309 0
00-1102400.........ocovrvrerriiriene SAN BERNARDINO.........ccovervrirernnineirernninsennineissnnsisensnnnes | CArirviiniiieins | vverenene 11/1312015.... | oo | v 6,509,861 0
00-1102423 MOORE..........coovemmreeeierecieeesressiesssenssssesssessssessssnssnnenne | OKeosiieiiens | covveens 11/18/2015.... | ... .10,000,000 0
00-1102436.... . | FARMINGTON HILLS.... .1 03/07/2016.... 17,493,115 0
00-1102439 CONYERS......cooeverrneressrsnrsesesssssssssesssissssssssssssisssessses | GBuvoeeveeins | cvvenins 10/15/2015.... | .... .12,075,642 . 0
00-1102443.... ... | OVERLAND PARK.......coovririiririniririnrinerinnseirenesiseeenenseensens | KSuviviiiviveions [ e 10/23/2015.... | .... .23,034,087 126,947 126,947 0
00-1102444.... v |LEES SUMMIT...ccccovvvirrererinnenernerisenssensenssesssenseessees | MO [ 10/23/2015.... | .... .17,808,905 98,150 98,150 0
00-1102460.... ... | BROOKFIELD.... |/ B 12/03/2015... [ oo | e 24,081,137 .108,593 ...108,593 0
00-1102461.... . |MIDDLETOWN .| 11/24/2015.... 6,657,640 0
00-1102462 TEMPE JA VAR IR 03/28/2016.... | covorcrerrirnerranne | e 14,838,173 0
00-1102465.... ... | SAN DIEGO CA s [ 05/03/2016.... | ccvoreverrerernnns | e 6,436,980 0
00-1102468.... .| PITTSBURGH PA. oo i 1211712015, | o | s 3,912,855 0
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Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1" 12 13

Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

00-1102475......coovereirerinnn SANTA CLARA (07, SR IR 12/09/2015... [ oo | e 14,000,000 | ...coovveieiiieninnins [ s | e | s |0 [ | 66,188 0
00-1102491 MERIDIAN .102/01/2016.... 9,568,688 62,073 0
00-1102512.....cvvvnriciierinnns LAKESIDE................ 11/01/2016.... [ oo | s 8,622,992 | oo | e | e | v |0 | | 50,817 0
00-1102519.... ... |ROCKVILLE... MD..oovvir [ v 02/2412016.... | covoveverrerncrenns | v 3,062,435 ..20,621 0
00-1102529.... oo | FARMINGTON HILLS......coomiiiciiieiieesessiesienieens M [ 11/30/2016... [ oo | s 9,549,537 ..51,958 0
00-1102530.... ... | COLUMBUS OH ..S... |07/07/2016.... | ... .19,068,780 .181,286 0
00-1102531.... ...|COLUMBUS OH ..8...|07/07/2016.... | .... .16,685,183 158,625 | ... . 0
00-1102532.......cvvurvrrierinns COLUMBUS.......cconeverirnnne OH 8 | 07/07/2016.... [ oo | e 11,917,988 113,304 | oo 113,304 0
00-1102535........cocvvviireriiines CINCINNATI..... OH..ovviviies e 09/30/2016.... | .... .25,103,494 147,514 147,514 0
00-1102542 MAUMEE..........coooierieiiierieriesiseesesiesess s essessneens OH..ovvveves | v 07/25/2016.... | .... .13,821,229 0
00-1102546.... ...|CERRITOS. [S7- VU B 05/02/2016.... | ..oovveericrinans 11,999,340 0
00-1102558.... .. |FULLERTON [O7. ORI B 06/30/2016.... 22,809,915 0
00-1102561 ANAHEIM........ccooorerrrerrrnra. (07 U B 06/30/2016.... | ccvorcverrereiranne | e 7,003,471 0
00-1102563.... ... | COSTA MESA [O7. U B 06/30/2016.... [ c.eovrrercrercrires 14,833,740 ..76,301 0
00-1102565.... ... | COSTA MESA [O72 VOO B 06/30/2016.... 22,323,562 114,827 0
00-1102566.... co [LAGUNA HILLS ...t CA. s | v 06/30/2016.... | ccvooeverrerrrrenns | v 9,532,502 0
00-1102573.... .|LAS VEGAS.......c.coovvurenn. NV v 12/01/2016... [ coovvevrerieci | s 9,512,977 0
00-1102587 DALLAS......ooverierierintissiissinesieseesisseens L. ST B 09/30/2016.... | covoreverrerrrrirens | v 10,573,491 0
00-1102590.... ... |CHARLOTTE......cccosvurrrinnns NC..ovivvvrnes [ 06/06/2016.... | .ovovcverrererrnns | e 8,207,321 0
00-1102598.... ...|NOVATO.......... [O7. USRI B 07/12/2016.... | covorevererernrienns | e 14,831,335 0
00-1102601.... ... |RICHMOND VA e | e 06/30/2016.... | cevoocverrirerranns | e 2,751,055 0
00-1102602.... .| CHANDLER AZ..ooviins | v 06/24/2016.... | .vooevrrerrerirnns | e 8,683,237 0
00-1102605 CHARLOTTESVILLE.......cooverveereeieeeeseess e VA i | e 03/08/2017..... | covereverrerernnne | e 5,317,961 0
00-1102606.... ... |CHARLOTTE.......ccccrvvrrrrnns [ OSRN IR 07/12/12016.... | ovorevrreerirernns | e 7,998,037 0
00-1102620.... ... | PORTLAND (O] U B 08/25/2016.... | ccvoreverrerrerianns | o 8,069,046 0
00-1102622.... ... |CHARLOTTE......ccosvvrurrnnn NC.vvvverres [ 12/09/2016.... | ... .24,094,468 0
00-1102624.... ... | INDIANAPOLIS N e 12/20/2016.... | .... .16,347,148 0
00-1102625.... ... | CHATTANOOGA L1\ SO IR 10/14/2016.... | covoveerrrcriviins | vver 8,425,009 0
00-1102627 ... | HIGHLANDS RANCH co. L ]02/06/2017.... | vvvoeriererins | e 8,151,711 0
00-1102638.... o IMARIETTA ..o (€7 VU R 08/08/2016.... | ..vorevvnreriririns | e 9,194,003 0
00-1102639.... ... | GAINESVILLE..... [C7. RN PR 08/08/2016.... | cevorverrererrens | woerererireenns 12,290,931 0
00-1102640.... | WAKE FOREST ...t |\ OSRN IR 08/08/2016.... | ..vovevvnrerererins | e 9,097,224 0
00-1102642 DURHAM. 10/25/2016.... | ..ovveovrevirrenes | s 8,799,553 0
00-1102645.... .| BEAVERTON. 10/27/2016.... | v [ s 8,843,247 0
00-1102671 CHICAGO 10/11/2016... [ oo | s 7,343,842 0
00-1102677 ISSAQUAH v | WA | 11/23/2016.... | .... .10,787,455 0
00-1102679.......cvvurererierinns ANN ARBOR.......couiimririneineeisisssesiessesesssssssssessenssesens Moo [ 12/09/2016.... | ... .18,686,267 0
00-1102680 AUSTIN L, SO B 12/19/2016.... | .... .35,000,000 0
00-1102681.... .. | VANCOUVER WA .| 06/16/2017.... .15,093,402 0
00-1102689 MACON.... [C7. VRN PR 02/06/2017.... | .... .11,110,500 0
00-1102690 WAYZATA....coovirireererieriesenseenns MN.vverns | e 01/05/2017..... | covoreverevernernnns | v 7,051,737 0
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Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
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00-1102691.... .. |ROCKVILLE... 04/03/2017..... | covovcvererinrienns [ v 6,903,324 0
00-1102702 .| PALM BEACH GARDENS.. .| 04/11/2017... | ... .15,491,954 0
00-1102709 CORONA 03/10/2017.... 8,385,336 0
00-1102710 CARSON 03/10/2017..... | covereverevernerenes | v 3,142,333 0
00-1102711 ONTARIO 09/01/2017.... | covoeveerieeianne | e 5,774,667 0
00-1102713....conveierireris HAWTHORNE................. 04/1712017 ... | covervevnerenns | v 1,726,558 0
00-1102714 ONTARIO 09/01/2017.... | covoreveerineianne | e 6,471,610 0
00-1102721...covverrierins BROOKLYN 06/01/2017..... | covoreverevernerines | e 13,775,113 | e [ ceeeeeeineissiieniees | seriersseesssssssssesin | rersesssesssssssssssnens | srssessesssssessesssssen (V1 TSRO IO 115,456 0
00-1102723 MADISON 04/26/12017.... | ovorevrerrernns | e 3,904,270 ..42,766 0
00-1102727...conveverirerins CHARLESTON 052212017 .... | covoreveeverneeenns | e 17,462,971 147,305 | ... . 0
00-1102731 DERBY 06/01/2017.... | covooeverinrienns [ o 8,236,567 135,111 | e 135,111 0
00-1102740 MEMPHIS 08/16/2017..... | cevoreverevereriens | e 14,402,093 99,832 | ....... 99,832 0
00-1102758 WOOD DALE Il [ 09/01/2017..... | covoreverevirneranne | v 4,567,490 0
00-1102759 MOBILE........oovoeieeeeeeeeeee s ssess e AL | e 08/08/2017.... | .... .13,593,362 ..78,301 0
00-1102772...ccovvvrriericrins NORTHBROOK.......coouiiiireirrineiseeiesisseiseesssssessessseeens Il [ 08/10/2017.... | .... .15,865,441 137,123 0
00-1102782.... ... |LAS VEGAS.......cccoomirenn. NV e 09/1412017..... | covoreveevenrienns [ v 5,976,889 0
00-1102805.... .| SUN PRAIRIE L/ D M5/2017 0 [ o | s 5,500,000 0
00-1102811 OREM UTeerees [ 01/08/2018.... [ c.ovvveericrires 0
00-1102825 NAPLES FLuiriirriiies [ 12/05/2017.... 0
00-1102831....couveerivrrierirs PHOENIX......... LV AT B 02/12/2018.... | cooovrvrerirerirs 0
00-1102836.... ... |WHITTIER (67 WU B 12/18/2017.... 0
00-1102845.... . | LAS VEGAS... NV [ 02/28/2018.... | covoovvrirriiiens 0
00-1102872 CHICAGO......cioeieierieti et 1L [ 04/1312018..... | covoevrerirriiees | cerereeieeeseeserieeesenienes 0
00-9000144.... ... |ROCK HILL....... SO T 08/01/2002.... 156,937 0
03-0306302.... ... | WATERFORD 1V SRR IR 10/04/199%.... 178,914 0
03-0307129.....ccvvuvivrirerirs AMHERST........ccovvnne. NY oo [ 06/27/1995.... 562,132 0
03-0308428 PLAINVILLE. .....ovveiverierieeereerseiesieeeeeiseenns (0] SV I 03/14/1996.... 427,670 0
03-0310231 ST PAUL MN..ooiinns | e 08/27/1997.... | ovoreverrvirernns | e 1,261,631 0
03-0310337 ... |HOUSTON. X 109/30/1997.... | v | e 3,713,541 0
03-0310442.... . |HOUSTON. L. TR B 09/30/1997.... 217,550 0
03-0310520 OAKDALE MN.cvvir [ e 12/01/1997.... 526,672 0
03-0311838. SEATTLE WA e e 04/07/1999.... 181,174 0
03-0312004.... ... | FARMERS BRANCH L. ST D 07/13/1999.... | covoeverevernerenns | v 1,743,420 0
03-4000027 ... |NAUGATUCK.... CT 109/10/1996.... | ..o [ e 1,917,968 0
03-4001019.... ... |MONROEVILLE PA. o e 09/01/1998.... 663,258 0
03-4001028........0ovvvsiriirrinnn OKLAHOMA CITY..... [ o] SO 07/27/1998.... 147,275 0
0299999. Total - Mortgages With Partial REPAYMENES........c.. vt sseieisss | eoeeseissesssessesessnsessssssssesessessesassessessssessessssssssnsessessnsens | easssssessas 5,345,720,877 | ..o (71,082) 0 0 0 0 0
Mortgages Transferred

00-1102113.... ... |WILLIAMSVILLE NY. 3,948,147 3,948,147 3,948,147 0
0499999. Total - MOrtGAgeS TraNSIEITEA. ... .uuveresieserssit sttt eebnesenb s bbbt eninennnes | anere 3948147 | .o 0 0 0 0 ..3,948,147 | ... 3,948,147 0 0 0
0599999, TOLAI MOMGAUES.........vvveeerereeerseriereseeeseeseesseess et ees st ees et ebsesesaees s s s s st st s st enssennsnensaninns | conesinesens 5,436,248,669 | .......ccoocvrirrnnen. (78,045) 0 0 (78,045) 0. 137,511,953 | ....... 137,511,797 (] [ (155) (155)
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Ares Private Credit Solutions, L.P. Wilmington.........ocoeveereereerereneneen DE.... | Ares Private Credit SOIUHONS...........ccccciiiiuiieice e 06/23/2017.... | oveveceiiei | e | e 2,168,850 .14,639,859
Clareant European Direct Lending Fund Il SCSP.........coovvieniivviniinnns Kirchberg LUX.. | Alcentra LIMIted..........ccooevueieieiieieieisieiee e 09/17/2015.... 749,209 | ..o | e 4,571,816
GSO Capital Opportunities Fund Il LP Wilmington.........oceveereenineeeineens DE....| GSO Capital Partners LP............cocovrevrerrererneens 06/03/2016.... |.... [ESUSTNRIR OR 29,922 .11,315,088
Oaktree Opportunities Fund Xb, L.P................... Grand Cayman............ccoeeeevvvneriens CYM. | Oaktree Capital Management 06/18/2018.... | .... 250,000 | ..o [ | 9,750,000
TCW Direct Lending VII, LLC.......vuovreeerereerereeieereiseeeees e sesseeeees Los Angeles CA.... | TCW Asset Management 05/14/2018.... 1,487,857 8,512,143
Vista Credit Opportunities Fund Il - B, L.P.... San Francisco CA....| Vista Credit Opportunities Managment.......... 06/01/2016.... | .... 2 [ | 110,053 | oo | e 2,046,562
Vista Credit Opportunities Fund II, L.P.... e Wilmington.... . | Vista Credit Opportunities Managment.......... 05/10/2017..... | ovevveennens 2 [ LY N S (SR 1,386,510
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated.. 1,737,857 3,525,251 52,221,978
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Catalyst Fund V, L.P .| Toronto. CAN. | Catalyst Group, LLC.........ccccouvunriiuniinnes 08/12/2015.... | cocvvvceenn3 | e | s 250,000 | ..o [ e 7,690,003
Clearlake Capital Partners V. .| Santa Monica . | Clearlake Capital Group 12/05/2017.... 302,173 | oo | e | s 3,119,938
Dyal Capital Partners Il New York . |NB Dyal Associates I, LP.........ccccoc..... 09/30/2016.... | ceeveieiee3 | e | e 730,802 .13,196,433
Dyal Capital Partners IIl Co-Invest MOONMSE LP...........ccoveiunienirniiinieerseeieineens New York.. . | NB Dyal Associates ll, LP... 0712512017 ... | ovvveeeenB | e | evees 13,178
Dyal Capital Partners IV New York.. . | NB Dyal Associates lI, LP 06/11/2018.... 575,000 .10,925,000
GTCR XL Lo New York.. .| GTCR INVEStMENt XII, LLC........cvuuriiiierieriiireissiissiesiesiesessessssssssessenssssesnens | soesereesinenes 05/04/2018.... | .... 124,000 | ovooieeiieiienierienieies | e | e 4,876,000
Peppertree Capital Fund VI, LP Wilmington.... . | Peppertree Capital........ 05/05/2016.... |.... 600,000 | ..o | s 2,652,000
Riverside Strategic Capital FUNG I, L.P.......c.ovoriiiresiseesssssee s New York.. .... | Riverside Company. 05/23/2017.... 934,806 ......5,359,053
Yukon Capital Partners I, LP............coviiiiiiceiei et Minneapoli . |MN... | Yukon Partners..........cccccoouererereceerercrerenne. 07/18/2017.... | .... 1,111,644 .16,792,161
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..........cocreiiiininiiinies o 1,001,173 | oo 3,640,430 .64,610,589
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Boston Capital Intermediate Term Income Fund LLC..........cc.coovnivnnriniiveiirciirerininns BOStON. ..o . | Boston Capital Holdings Limited Partnership............cccccccuvniuverinnnnne 017201 [ [ 4,979
CIM Fund VIl P .| Los Angeles.. .| CIM Fund VIIl, GP, LLC 1203172014 .. [ o [ e | e 674,146 | ..o [ e 3,584,516
Crow Holdings Realty Partners VII, LP. Wilmington.... . | Crow Holdings Capital Partners, LLC 05/01/2015.... | covovevirerires | cerrveerrneiisissniersnsseeenes | eves 27,707 | oo | v 1,238,215
Crow Holdings Retail Fund, L.P. DOVET ..o . | Crow Holdings Capital Partners, LLC 04/01/2015.... | oo | creereeereeneeeeeseereiseeeees | eeees 32,725 | oo | e 1,276,952
DivcoWest Fund V, L.P Dover . | DivcoWest Fund V GP, L.P 06/23/2017.... | .... 1,003,733 | oo | s 9,468,058
Everyman Enterprises Business Trust Baltimore. . | Everyman Management Business Trust 10/24/2012.... | .... 6,250
Exeter Industrial Value Fund IV, L.P.......... Dover . | Exeter Property Group IV, L.P. 10/2412016.... [ .cvervvri [ | e 2,000,000 .14,000,000
GEM Realty FUNG VI, LP.....ouooiririicineireeiesie s sssesssees WilMINGEON. ... .| GEM Capital, LP 04/1512018.... | cvvorerrrerireees | cevrrererseesersssissessenssseens | ceeeees 282,075 11,163,075
Genessee Gateway MT LLC Buffalo .| Genesee Gateway Managing Entity, Inc................... 10/15/2010.... |.... 7,500 468,323
Harrison Street Real Estate Partners VI, L.P........cccccoovvirvinianee Dover. .|HSRE GP VI, LLC........ccccvvene.. 08/09/2017.... | ovorreeereres | vereerereirerieerseresisereniseine | cevreereeieneenes 1,080,000 | ..oooveeveeiererieriererneen | cevrrereeienienes 6,240,000
Heitman Real Estate Debt Partners, L.P. Wilmington.... .. | Heitman Capital Management.............cccccnruvniicniinenienns 10/15/2015.... | .... 7,619 409,004
Helios Infraco LLC...... Washington... o | SO SYStEMS LLC......coioicieiieeie e 12/22/2017.... | .... 1,802,659 24,792,341
MIlENO T LLC....oieeeeeee et Baltimore. . | Mount Vernon Mill/Terra Nova LLC...................... 04/18/2013.... 12,500
Nationwide Sol 2 LLC... Washington..........ccccoeevrreerenenenns o | SO SYStEMS LLC......coieicieiieieie e 07/19/2017.... | ... 316,449
PCCP Credit IX, LP. . Dover. .|PCCP Credit IXGP, LLC......cccovevvrinriiiriis 03/28/2017.... | ... 2,184,872 .26,179,271
PCCP Equity VII, LP......oovveirieeiercenieciseierienes Dover. LIPCCP, LP. s 05/10/2016.... TA72,015 | oo | e 1,310,889
Pretium Residential Real Estate Fund I1, L.P.........cccooiiiinicincesscens New York . | Pretium Residential Real Estate Fund Il GP, LLC...........ccocovveiereierieieeisceeseneae 09/01/2016.... |.... 64,291 772,519
Rubenstein Properties Fund Ill, L.P. Wilmington.... .... | Rubenstein Partners 10/23/2015.... | .... 1,045,188 | ..o | e 8,707,965
Shovel Works Master Lessee LLC North Easton..........ccccocvveeeccrennes MA... | Shovel Works Master LESSEE...........c.ccvueuievcreiriieiiieerereeeeeseievnae 09/12/2013.... | oo | e 9,375
Stonehenge REV Il LLC Columbus OH... [ Stonehenge Capital Company LLC.........c.coveuriurereirineenineinereeeeiseeeeseeseseesessesesesseenes 12/2212015.... | coveeereeirree | v | e 78,671
US Office Development Program, L.P..........ccccccccuvviiveriinrinninnns .|ODP GP, LLC 12/02/2014.... |.... USRI IO 352,455 12,735,796
US Regional Logistics Program I, L.P..... .|USRLPGP, LLC.......... 01/12/2018.... | covovevierireees | e 1,100,000 [ ..ooveeureerrierrerieereni .17,300,000
US Regional Logistics Program, L.P........ ... |USRLPGP, LLC............ 10/18/2016.... | ... 1,200,000 | .oveovrereierieieienisieieens | e 8,476,735
Wallis Annenberg Performing Arts Cente Los Angeles CA.... | BH Performing Arts Manager LLC..........cccovvvrveerneenireenercnseeeincens 09/30/2013.... | .... 9,375
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Statement as of June 30, 2018 of the NATIONWIDE LlFE |NSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Walton Street Real Estate FUN VIIL LP.........c.cocvovoeeieeiieceececee e . | Walton Street Capital, LLC........ccoviuiriieerinersseesssisesesssssssesesssssesesses | sovseessneninns 05/18/2016.... | .oveveeeereees | e | e 1,527,029 | oo | e 8,523,326 | ........... 1.000
Waterton Residential Property Venture XI, L.P.......ccoooiiineiicsiesss s . | Waterton Venture Xl GP, LLC........ccovivevreicrisiineas 11/03/12017 ... | oo | v | (78,521) .13,362,828 .
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.. 1,100,000 ..15,123,092 0 170,009,813 |....... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
NLIC REO Holdings, LLC..... Columbus OH... | Nationwide Life Insurance Company. 04/12/2018.... |. 3,953,765 | ..o | e [ e | i 100.000
NW REI (NLIC), LLC.... Columbus OH... [ Nationwide Life Insurance Company. 05/02/2016.... | .... .. 4,054,650 .100.000
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated..........cooiiiiiiiiiis v 3,953,765 4,054,650 0 0].... XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
| Pretium Mortgage Credit Partners |, L.P.. ... | Wilmington..............ccccccccoveeunneeen. | DE..... | Pretium Mortgage Credit Partners | GP, LLC.........ccociiiiiiciiniiiniisiiccicsicsissisniians 11/25/2014.... 90,183
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated............ccooririiinriniirisssssissiisiinis cvrsvessssisssssnesnees [ 90,183 0
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Alliant Tax Credit Fund 82 Ltd.. . Palm Beach.. Alliant GP 82 LLC..... 03/31/2015.... 3,393,572 | oo [ s 1,620,367
Nationwide Affordable Housing Fund 53 — RBC Tax Credit Fund-90 LLC............c....... Cleveland . | 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.........coocvvrevnirierncineens | RESP MM LLC....coiieiei e 112412015.... oo [ e | e 3,062,008 | ..coveereeeermrererneinieereens | v 8,071,887
Nationwide Affordable Housing Fund X Apollo Tax Credit Fund XXXII LP Columbus . | Nationwide Life Insurance Co..........cocovvrerrireiriennrnnnn. 11/24/2003.... 3,203
OEF Nationwide Fund IV LLC.......cccoveverrrrninns Columbus . | Ohio Equity Fund Inc 09/22/2016 1,615,967 | oo | e 3,759,805
Ohio Equity Fund for Housing Limited Partnership XXV.........ccccccovvininiennrierennns ColUMBUS......eeeeieeieeiene . | Ohio Equity Fund GP XXV LLC 04/06/2015....  oeieererees | e | e 2,633,037 | oo | e 7,755,022
WNC Institutional Tax Credit Fund 33 LLC.. Irvine. .| WNC Advisors, LLC 09/23/2010.... 55,580 207,085
WNC Institutional Tax Credit Fund NW 2015 LP.......cocooiiiiiiiniiiniinsiisnisssssssississnenns Irvine. .| WNC Advisors LLC......... 05/15/2015....  coooviviniiinees | cerreriseisenisssissnssnisnens | e 695,440 | ..o | s 1,191,216
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffillated.........ocoiiiiiiins oo sssnisssssnsanises avsssssssssssssassseas (L 15,431,909 0 .35,873,455
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated
[ American Tax Credit FUN 2017-B LLC.......o..ooomesmrssssescssee [ Columbus [OH... [ Nationwide Life Insurance Company | [11/0312017.... [ooorces | o o P T e 0.010
3499999. Total - Non-Guaranteed Federal Low InCOME HOUSING TaX Credit = AfIIAEEA. ........oveiiiieieiieieies oiteieii ettt ettt ettt s sttt et et ees et sstessesssiae | eesetassessessessesensessesaeseesesseeseseeseeseeaeteeseEseeaeseeteEeeeeEeeseeeEeeEeEteEeEeeEeEAeEseEeeseEeEeeEeeEeEseE et eeseE e b eeEeeteEseEeetensee et et ent et et ensensesntentensesssensans | seeess 1,000 | oo 0 0 0].... XXX.......
Non-Guaranteed State Low Income Housing Tax Credit - Affiliated
| American Tax Credit Fund 2018-A LLC..........ocoosscsmsmsrscssmscee [ Columbus [oH... [ Nationwide Life Insurance Company | [0311412018.... . R e e 3,163,200 | oo 0.010
3899999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Affiliated 19,952 (L] 3,163,290 |....... XXX.oooe
4499999. Subtotal - Unaffiliated 3,839,030 0 327,213,196 |....... XXX
4599999, SUDLOtAL = AFfIIBEEA. ... cv.eriereeietrst stttk L4 1R Rt bnberient sttt es 3,974,717 (V] [ 3,163,290 |....... XXX
4899999, TOMAIS........verreeeeeieeeeseees s8R SRR SeLE LSRRk ehseees et 7,813,747 0 330,376,486 |....... XXX.......
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Clareant European DLF Investor Feeder LP (fka:
Alcentra) St. Helier......cocovvvvirnninne JEY | Distribution..........c..evveerevierincineinniins 11/13/2014 | 05/18/2018 | .......... 552,847 (VI EPPORTRORRTOSTORTORN IOV 552,847 | ........ 552,847 - 0
GSO Capital Opportunities Fund IIl LP Wilmington DE.. | DiStribUtION........cveeverrircereieerieeieiies 06/03/2016 | 05/29/2018 | ............ 42,382 (V1 TR IR 42,382 | .......... 42,382 - 0
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Statement as of June 30, 2018 of the NATIONWIDE LlFE |NSURANCE 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. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

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

Guggenheim Private Debt Fund 2.0-I, LLC.................. Wilmington..........c.oeeevnen. DE.. | Distribution. 06/03/2016 | 06/28/2018 | ....... 4,102,385 (V1 ORI PP 4,102,385 | ... 4,102,385 - 0] -

Newstone Capital Partners IIl, LP.............cccccccuvniiens Wilmington.........cccceceeuee. DE.. | Distribution. 09/20/2016 |04/12/2018 | ....... 1,652,528 (V1 ORI PN 1,652,528 | ... 1,652,528 - 0]-

TCW Direct Lending LLC .. | DE.. | Distribution, 03/20/2015 | 06/19/2018 1,128,035 0 1,128,035 | ..... 1,128,035 - 0] -

Vista Credit Opportunities Fund Il - B, L.P San Francisco. .| CA.. | Distribution, 06/01/2016 | 05/02/2018 0 202,527 | 262,527 - 0]-

Vista Credit Opportunities Fund Il, L.P..........cccccvvnene Wilmington.........ccocoevvnns DE.. | Distribution 05/10/2017 | 05/04/2018 {1 N I 68,233 | .......... 68,233 - 0]-
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated.............coooiiiiiniiiiiiiiiiicccssccics 0 0 {1 [ 0 | o (] [ 0 ... 7,808,937 | ... 7,808,937 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Clearlake Capital Partners V... Santa Monica................... CA.. | Distribution 12/05/2017 | 06/15/2018 0 S e - 0]-

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

Fundamental Partners lll, L.P.........cccoccovevernenes Wilmington.. .. | DE.. | Distribution 05/18/2017 | 06/26/2018 0 - 0]-

GTCR XII, L.P. NeW YOrk.......covevevenrrnnee NY.. | Distribution. 05/04/2018 | 05/04/2018 0 - 0]-

Riverside Strategic Capital Fund I, L.P . |New York.... . |NY.. | Distribution. 05/23/2017 |06/26/2018 0 ..14,022 - 0] -

Yukon Capital Partners Ill, LP .. | Minneapolis. .. | MN. | Distribution, 07/18/2017 | 04/20/2018 0 105,616 - 0]-
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.. 0 0 (L] (] (| 0].....370,750 | ....... 370,750 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

Bell Institutional Fund VI, LLC.........ccccovvvmrrinriniirinnins [D1617:Y SO DE.. | Distribution. 06/15/2017 | 04/26/2018 | ............ 25,632 0 oo | v 25,632 | e 25,632 - 0] -

Boston Capital Intermediate Term Income Fund LLC... | BOStON........ccccorvvviirnirnnnne MA. | Distribution. 11/01/2011 | 06/15/2018 8,036 0 .8,036 - 0]-

CIM Fund VIII, L.P Los Angeles CA.. | Distribution 12/31/2014 | 06/27/2018 0 ..267,361 - 0] -

Crow Holdings Realty Partners VII, LP...........cccovvvne. Wilmington..........ccevvrenee DE.. | Distribution. 05/01/2015 | 06/27/2018 0 384,457 - 0]-

Legg Mason Real Estate Fund Il.............cccooorurrininnnne Los Angeles.... .. | CA.. | Distribution 05/31/2005 | 04/12/2018 0 - 0f-

Nationwide Sol 1 LLC. Washington. .. | DC.. | Distribution 07/21/2016 | 04/18/2018 0 - 0]-

PCCP Credit IX, LP .. | DE.. | Distribution, 03/28/2017 | 06/22/2018 0 - 0] -

PCCP Equity VII, LP, . | DE... | Distribution, 05/10/2016 | 04/13/2018 0 ...69,039 - 0]-

Pretium Residential Real Estate Fund II, L. New York NY.. | Distribution. 09/01/2016 | 06/14/2018 0 ..160,285 - 0]-

STRATA FUND 18 LESSEE LLC Chapel Hill.. ... |NC.. | Distribution 07/25/2014 | 04/24/2018 0 238,088 - 0]-

Strata Fund 25 Lessee LLC . | Chapel Hill.. ... |NC.. | Distribution 06/30/2015 | 04/24/2018 0 292,421 - 0] -

SunE DGS Master Tenant LLC.... Wilmington.. . | DE.. | Distribution 12/30/2013 | 06/15/2018 0 194,317 - 0]-

Waterton Residential Property Venture XIlI, L.P.. .. | DE.. | Distribution 11/03/2017 | 05/08/2018 0 . 4,432 - 0]-
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated...........cccooiiiiiiiiiiiissicsniiens 0 0 (O IR (U [T 0 | i 0]....3,065930 | .. 3,065,930 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

Benson Power, LLC Wilmington.........ccovevinens DE.. | Distribution, 08/19/2015 | 06/29/2018 | = wvvevvvvvvevies | = v - - - 0]- S S T S s | e 0]... 1,678,688

Pretium Mortgage Credit Partners |, L.P.........c.c......... Wilmington.........ccocvvvnens DE.. | Distribution 11/25/2014 [04/13/2018 | ....... 1,393,650 0 oo [ 1,393,650 | ... 1,393,650 - 0]-
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated...........cccciiiiiiiiiiiiiiissisisssssississinns | v 1,393,650 0 0 (] [ 0 | o (] [ 0]....1,393650 | .. 1,393,650 0 0 0. 1,678,688
4499999, SUDEOLAl = UNAFAIIBEEA. ...ttt 8R4 £4 L8R8kttt | riin 12,639,267 0 0 0 | 0 | oo 0 | e 0 ... 12,639,267 |....12,639,267 0 0 0. 1,678,688
4899999, TOMAIS.........voreeerieeieriteeiee ettt s ks S eeieeR e Rkt sesnnes | eies 12,639,267 0 0 (V] [P (O (V)] [P 0... 12,639,267 |....12,639,267 0 0 0... 1,678,688
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Statement as of June 30, 2018 of the NATIONWIDE LlFE |NSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. States, Territories and P
130630 GD 4 |California St GO Txbl-Ref 4.500% 04/01....... 04/18/2018........ JP MOPGan SECUMHES LLC........uueverrerceiiimeiieriesieesseissssessessseessessssssssssens. | cosesesesssssssessessesssssssssssssssesssesssnnes | sosesssssssesssssssesssessssssns 24,159,042 | ........... 22,900,000 1FE
13063D  GE 2 | California St GO Txbl-Ref 4.600% 04/01....... 04/18/2018. JP MOrgan SECUMHIES LLC......cuiuririiieiierisiissiesisi st enssnes s ensessssssenssens | nerssssssensssssssssnssesssnsssssenssnssssensensnes | toessossssssasssssssssssssessessasesas 5,792,160 5,500,000 1FE
1799999. Total - BoNdS - U.S. States, TEITIHOMNES & POSSESSIONS............ccuiuevereieieeiiiiiteiiictetetectete et sctetes etetaetetetsaesessssesesesessesessssssesasssssessssssesessssesesessssesessesesesssssesassssesesssssesesesesesessssesessesesesssssesesnsesesesassesesnsesesesassesas | atssesesessssssessssssesesssssessssssesessnssesssins | oeresesessesessssesesssssesasnsess 29,951,202 | oo 28,400,000 [ ..ooveverrecrerrceeiceee e (V] P XXX.oovevere
Bonds - U.S. Special R and Special A
31394B  FS 8 |FNMA REMIC Ser 2004-79 ClI ZD 5.500% 11 06/01/2018. Interest Capitalization................... 381,021 381,021 1
314007 XW 0 |FN BM3392 Pool #BM3392 4.000% 01/25/48...........ccconvvenrviinrineiverierinians 06/28/2018. JP Morgan SeCUMtIEs LLC.........cceviiiireiiieieriieienesesse s enses 49,395,249 | ..o 48,371,141 | o 150,488 | 1.
3140Q8 3K 9 | FNMA Pool #CA1701 4.000% 05/25/48...... 06/29/2018. Barclays Capital INC..........c.coevernenn. 24,819,974 2,758 |1
31418C XN 9 | FNMA Pool #MA3384 4.000% 06/25/48..... 06/21/2018. JP Morgan Securities LLC 49,805,756 116,213
45174X  AA 0 | IHC Health Services Inc Sec Nt 4.131% 06/26/2018. JP Morgan Securities LLC...........cviurirrrriiieriseireesserseesee s neesisseenees 900,000
455170  AA 8 |Indiana Univ Health Inc Nt 3.970% 11/0 04/09/2018. JP Morgan Securities LLC 5,000,000
59447T KN 2 | Michigan St Fin Auth Rev Txbl Ref Ser C- 06/26/2018. Bank of America BISD Dealer. 12,546
899154  BG 2 |Tulare Co Pensn Txbl Txbl Rev Bd 4.445 06/01/2018. Raymond James USA Ltd.........cc.eveeernmienerieriencsseseieeieees
914245  BR 5 | Univ of Deleware DE Txbl 4.221% 11/01/...cvcviniriniiisisniisiscienes 04/05/2018. Barclays Capital INC.........uuuiueuireriisiirisiisseisenississenss s sensssssssnsensssesenses | sessesssens et ssssssnsssens st esessenssnssssnses | onsssensensenessnnssnsee 2,000,000 2,000,000
3199999. Total - Bonds - U.S. Special Revenue and Special ASsessments...........ccccovvrrerernenn. .145,888,256 .143,472,892 282,005
Bonds - Industrial and Miscell
000000 00 0 |Accruent LLC Incremental 1st Lien DD Nt......... 04/30/2018. Tax Free Exchange 11,578 11,632
000000 00 O |MSHC Inc TermLnNt3 6.500% 07/31/23 06/29/2018. Tax Free Exchange 10,111 10,338
000000 00 O |MSHC Inc Delayed Draw TermLn Nt 1 7.5. 06/29/2018. Tax Free Exchange 5,696
000000 00 O |Bakemark Holdings LLC New Term Ln Nt 1.............. 05/09/2018. DIFECE. ..o . 1,416,983
000000 00 0O |SCSG EA Acquisition Co InC Initial TErM..........ccorerirreeieieieriseeeisees s 04/03/2018. Tax Free Exchange ..219,283 220,299
000000 00 O |Command Alkon Inc 1st Lien Term Ln Nt 1.......... 06/01/2018. Tax Free Exchange 14814 | e 15,000
000000 00 O |HaiAcquistion Corp Term Ln Nt3 8.363 05/07/2018. Tax Free Exchange 14,647 15,000
000000 00 O |BeyondTrust Software Sol Inc Term Ln Nt 04/23/2018. Tax Free Exchange 14,146 14,455
000000 00 O [Implementation Mgmt Assistance Delayed D............ccccoeumrerinineeenisinninseie e 06/15/2018. DIFBCL. ..ttt sttt ns s etnts | Shessebnaest st et st s s bt st st st st essetenes | etntessessesntent et et st na et e neas 757,363 766,950
000000 00 O [Implementation Mgmt Assistance Delayed D.............ccoveuieriinineriereineneinieereiseenne 06/19/2018. DITECE. .ttt ens | Shees bttt bbbttt | ebttess e b ettt 442,716 448,320
000000 00 0 |Wrench Group LLC Delayed Draw Term Ln Nt..........coovrenrnieineinenneens 05/01/2018. Direct.... 31,889 | oo 31,889
000000 00 O |Gehl Foods Inc LLC Term LN Nt2 8.250%........covvevevrererreeiernriscisirnnnnnns 04/30/2018........ Tax Free Exchange 14,580 | .oooverirrinens 15,000
000000 00 0 |OTG Management LLC Incremental DD Term L......ccccocceveirrencenee 06/13/2018. Direct.... T1ATT | e 71,477
000000 00 0 |OTG Management LLC Incremental DD Term L.......ccccvvervvvrins 05/15/2018. DITECL. ...ttt nnenes | ebebenaetet et ettt et bbbt ns | bebsebeteteset ettt tees 203,340 203,340
000000 00 O |OTG Management LLC Incremental DD Term L.........ccccocoververeenee 05/31/2018........ TaX FTEE EXCRANGE. ..ottt sesns | eeseesetessessee st st esss e s eesessesssessessessnaas | seresssessesasssssessesnsansessesanees 186,383 207,037 2,287 |3FE
000000 00 O |OTG Management LLC Incremental DD Term L........cccovvvrvirnienns 05/09/2018. Direct.... 174,996 174,996 3FE.
000000 00 O |SpectraFinance LLC Term Ln Nt 1 6.812........cveveevriverrerireciinieenns 04/02/2018. Direct.... 2,852,084 2,910,290 2FE
000000 00 0 |Professional Datasolutions Inc Term Ln N 04/11/2018........ DITECL. ...ttt senes | ebebenaetet et et b ettt et b s et enebens | bebseseseteset ettt tees 381,157 386,961 2FE
000000 00 O |Professional Datasolutions Inc Delayed D.......... 05/30/2018. Direct.... 69,485 70,010 2FE
000000 00 O |Professional Datasolutions Inc Term Ln N 04/11/2018. Direct.... 38,556 39,143 2FE
000000 00 O |Professional Datasolutions Inc Delayed D.......... 06/29/2018........ DIFBCL. .ottt ettt ss s etnis | Shessebne ettt et et s ettt s et st ssetnes | etetessesseeesens et et st esae s s nea 832,608 838,900 2FE
000000 00 O |Professional Datasolutions Inc Term Ln N 04/11/2018. Direct.... 92,112 93,515 2FE.
000000 00 O |Professional Datasolutions Inc Term Ln N 04/11/2018. Direct.... 47,765 48,492 2FE.
000000 00 O |Worldwide Facilities LLC Delayed Draw Te......... 06/01/2018........ Direct 151,449 3FE.
000000 00 O |Worldwide Facilities LLC Term Ln Nt 1 05/03/2018. Direct.... 631,971 3FE
000000 00 O |Ferraro Fine Foods Corp TerM LN Nt T 6.....euerveniieiiciciereee e 05/09/2018. Direct.... 1,580,507 2FE.
000000 00 O [NSM Insurance Group LLC Delayed Draw Ter.........cceeeereerereermeneenernieerenreseeeeseeeenes 05/17/2018........ Direct. 1,181,483 2FE
000000 00 O |NSM Insurance Group LLC Term L Nt 1 B...c..ccerevvivvvenieriiciiieinee 05/11/2018. Direct.... 2,258,757 2,304,854 2FE
000000 00 O |Sunshine SubLLC Term LN Nt 1 6.841% 0......evvvmevemrercrerirerireriecerseeissieries s 05/25/2018. Direct.... . 2,231,909 2,277,458 2FE.
000000 00 0 |Axalta Coating Systems New Term Ln B Nt............. 05/08/2018........ Credit SUISSE SECUMEIES LLC........ouiviiiciereicieeieteeteeeceeetee ettt tes st sesssenes | etevesssesesisesesesssssessssesesesssssesssnsesas | etesssssesesessssesesssesasnneees 1,443,508 | oo 1,436,327 3FE
000000 00 0 |NSM Sub Holdings Corp Term Ln Nt 1 6.8.......ccccvvuvvvevirnnee 06/01/2018........ DIMBCL. vttt | Sebee ettt | eeeb et 1,203,017 | v 1,216,216 3FE
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Statement as of June 30, 2018 of the NATIONWIDE LlFE |NSURANCE COMPANY

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

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

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
000000 00 O |Pathway Partners Vet Mgmt LLC Delayed Dr........... 04/30/2018........ DIreCt....oiiciieccr e 21,648 | ..o 21,648
000000 00 O [Pathway Partners Vet Mgmt LLC Delayed Dr........... 04/09/2018........ Direct. 27,710 | e 27,710
000000 00 O |Pathway Partners Vet Mgmt LLC New Delaye. ..o 06/12/2018. Direct.... 19,484 | .o, 19,484
000000 00 O |Pathway Partners Vet Mgmt LLC Delayed Dr........... 04/13/2018. 01T O OO STU ST ST SR STRTRR 138,063 138,063
000000 00 O |Pathway Partners Vet Mgmt LLC Delayed Dr........... 05/15/2018........ DITECE. .ttt bbbt | Hheb bbb | bt 542 | oo 5,412
000000 00 O |Pathway Partners Vet Mgmt LLC Delayed Dr........... 04/17/2018. Direct.... 21,648 21,648
000000 00 O |Pathway Partners Vet Mgmt LLC New Delaye. ..o 06/01/2018. Direct.... 20,566 20,566
000000 00 O |Pathway Partners Vet Mgmt LLC New Delaye..........ccoveureienineninieneeineireeeereiseneens 05/25/2018. Tax Free Exchange 754,287 754,287
000000 00 0 |Pathway Partners Vet Mgmt LLC New Term L.. 05/25/2018. Tax Free Exchange ..1,891,459 .1,917,076
000000 00 O |Pathway Partners Vet Mgmt LLC New Delaye..........ccoveureierineeeneeneeineineeereeseeens 06/29/2018. Tax Free Exchange 19,484 19,484
000000 00 O |Pathway Partners Vet Mgmt LLC New Term L................ 06/29/2018. Tax Free Exchange ..754,287 754,287
000000 00 O |Pathway Partners Vet Mgmt LLC New Delaye 06/29/2018. Direct. 117,414 117,414
000000 00 O |Pathway Partners Vet Mgmt LLC New Delaye..........ccccvvveveriiniereiniinieerineisiesiereeis 06/29/2018. Direct.... 39127 | v 39,127
000000 00 O |Pathway Partners Vet Mgmt LLC New Delaye...........coveureiinireeinienieincinieereiseienne 06/29/2018. Direct.... 21,085 21,085
000000 00 O |Pathway Partners Vet Mgmt LLC Delayed Dr........... 04/27/2018. Direct.... 21,648 21,648
00122@ AA 9 | AES Southland Sr Sec Nt 4.500% 02/29/4 05/31/2018. MUFG SECUMHES INC.....vevvvrrirririsseieseiierieeise st sssssesssenes | sesssesssessseesssssssssssessessesssesssssessnies | oessiesssesssesesssssssssenns 2,253,149 2,253,149
00164M  DW 0 |ALM Loan Funding CLO Ser 2015-12A A2A2 05/15/2018. Goldman Sachs & COMPANY...........evirerrirriieiieriesiesessees i 20,000,000
00191#  AA 3 | Amazon.com Inc Tucson BTS Lease Backed N.........cccoceviiienrieinnineinineeninnnis 05/15/2018. Suntrust Robinson Humprey Inc
002824  BF 6 |Abbott Labs SrNt 3.750% 11/30/26 06/05/2018. RBC Capital Markets LLC
002824  BH 2 |Abbott Labs SrNt 4.900% 11/30/46 06/05/2018. HSBC Securities USA Inc. 000,000
00449%#  AK 1 |Accruent LLC Incremental 1st Lien TLNt........covvrrieienreeceeees 04/30/2018. Tax Free Exchange 8,108
01448Y  AE 3 |ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser A7 Cl 06/25/2018. Interest Capitalization................... 58,480
01882Y  AB 2 |Alliant Energy Finance SrNt 4.250% 0B.........ccooorevereerrrinneirerineenenes 06/21/2018. VBIHOUS ...ttt bbbt | 2eseees s bbbttt | Seseeb et 15,515,780 | coouvvvueererrerieeireeiseinns 15,500,000
023135 BC 9 |Amazon.com Inc SrNt 3.150% 08/22/27. 06/08/2018. Tax Free Exchange ,003,314 8,000,000 74,200
023135  BJ 4 |Amazon.com Inc SrNt 4.050% 08/22/47....... 06/08/2018. TAX FIEE EXCNANGER........eveecvecvievieeeeee et ssssasnss | sosesssesssssssssssessssessses s ssesseesssesssenns | sosesssssssessaeessesssesssessans 29,169,051 | ..ovoevierieiierieeieri 29,000,000 | cooovvurvrrerrererineiseeneris 345,825
03028P  H# 6 | American Transmission Co LLC Sr Unsec Nt 04/27/2018. Wells Fargo Securities LLC 5,000,000 5,000,000
032654 AN 5 | Analog Devices Inc Sr Nt 3.500% 12/05/ 04/16/2018. Morgan Stanley & Co LLC 7,256,205 | .ooovvneeeiierieseienis 7,500,000 | oo 96,396
04317@ BE 7 |Arthur J Gallagher & Co SrNt SerB 4 06/13/2018........ Bank of AMENICa BISD DEAIET...........ccuevuierrireiirieirerisissisenieisssesiesssssssessessns | sesssssessesssssesssssssesssesssssssssessessnsses | soessosssssosssessassessessassnes 13,000,000 | .ooovrrerirerierenieeeris 13,000,000 2Z
06406R  AH 0 |Bank of NY Mellon Corp Sr MTN  3.850% O........... 04/23/2018. RBC Capital MArKEtS LLC........c.oeivuieieeirieieieesiinesseesssisessesssesssessssssssssaes | sesssesssessssessssssssssessessssssssssssssssssnns | sesssesssessnsssesssnsssnssssenes 12,472,250 12,500,000 1FE
06540T AD 2 |BANK CMBS Ser2018-BN11 A3 4.046% 03/1 04/13/2018. Morgan StanlEY & CO LLC........uviiiiieiiiieiriesesie e ssssiesessssssssssssesns | sesssesesssssesssess s sessss s essessssses | sesesssssssessesssssssessssenes 12,359,604 12,000,000 | oo 33,717 | 1FE i
06541W  AX 0 | BANK CMBS Ser 2017-BNK5 CI A5 3.390% 0.......ovvvrvernerenrrnnns 04/19/2018........ WellS Fargo SECUMHES LLC..........ruurimiirreieereeiseiseisesisessssesssssssessessesssessses | sosesssesssessssssssssssessesssesssssssssssssssenss | sesesssesssesssessssssnsssssssenes 2,149,984 2,200,000 4,558 | 1FM..comviicrierin
07086*  AA 0 |Bath County Energy LLC Sr Nt 4.590% 05.. 05/03/2018. Morgan Stanley & CO LLC..........ouiiriiiiiieiieiisissiie e | seriesiesessss s sssssssissies | oesisenssessnsiss s enes 19,000,000 | coooveurverieririiieniane 19,000,000 2z
07274N  AE 3 |Bayer US Finance Il LLC St Nt 3.875% 1......covvvurermerierirrereeisssnsrisessesissensssesenes | seesnsesnsines 06/18/2018. JP MOPGaN SECUMHES LLC........ouvirreriereieinrieriesiseesseisessessesseseseesssssnens. | sosesssessseessssssssssse st s essssesssssssssenss | sbsesssesssessssssssssssssesssenes 1,993,480 2,000,000
07274N AL 7 |Bayer US Finance Il LLC St Nt 4.375% T.....vivviveeernriirnrisisissessssssiesssssnsnns | sesseensisnnns 06/20/2018........ VATOUS. ...ttt bebensetans | eeesebebessset et e e bbb st nesebebensetenenes | eresieieterenes et rerenae 11,921,288 | oo 12,000,000
075887  CA 5 |Becton Dickinson & Co Sr Nt 4.400% 01/........ 05/01/2018. TAX FIEE EXCRANGE......ouvvveieieieiciieeieeieise st | eosessseses bbb nsents | ebsiessessseses st enes 5,225,934 5,000,000 64,778
075887  CE 7 |Becton Dickinson & Co SrNt 6.700% 12......... 05/01/2018. TaX FIEE EXCRANGE......cvouiiuiriiiciti et | esbsbnss bbbt bnes | bnesessess st es 28913772 | oo 28,300,000 642,567
08161H  AF 7 | Benchmark Mortgage Trust CMBS 2018-B4 Cl....... 06/28/2018........ DeUtSChE BanK CaPItal............vuuuveuereiriieeieiseiiesiseiiesseissessessssssesssssssssesns | sesssesssessssessssssssssessessssesssssssssssssaes | sesssessssessnsssessssssssssenes 11,741,148 | oo 11,400,000 | ovovvvneirerierieeeeeieieni 15,660 [ 1FE......coovvererrrcrirns
08161H  AH 3 | Benchmark Mortgage Trust CMBS 2018-B4 Cl....... 06/28/2018. DeUtSChE Bank Capital...........c.eveiiuiireiiiieiiiieiieiieisiesesissiesssssssssesensns | sesisssesssiesssess s ssss e ssesi s | soressesiss st 11,741,964 11,400,000 | ..oovovvrireiieeeeeis 16,382 [1FE...ccoivircicrnnnns
10062@ AA 0 |Boston Cap Int Term INC FA LLC St NE B......eeuvieuieiceiericieriseieeiesiseeseessssienins | vereseeeseenns 04/13/2018. [T OSSR 94,604 94,604 5
12189L  AS 0 |Burlington Northern Santa Fe SrNt 4.9.........coviiiniiireseeseeeie e 05/30/2018........ Barclays Capital INC..........vuuvueieiireiiiiiieeiicissisie s ssesisssents | snsssesessess et es bbb ensntes | ersesiets et 7,091,979 | oo 6,425,000 52,471 |1FE
12652U AU 3 | CSAIL Commercial Mtg Tr CMBS Ser 2018-CX. 04/03/2018. Credit SUISSE SECUMHIES LLC.........cvuurirrirerereerieisiriesiesiseessssssssssssesssessssssssas | sesssesssessssesssssssssssessessssessssssssssesses | sesssessssesssssssessssssnsssnenes 20,599,880 | ...coonvirrireerrieiieni 20,000,000 38,090 |1FE
134429  BG 3 | Campbell Soup Co Sr Nt 4.150% 03/15/28..........cccooveririiiiinriccricciens 04/10/2018. VBIHOUS. ...ttt bbbttt | Hbiebb e s s es e bbbttt | Sbseeb ettt 1,998,180 2,000,000 5,764 | 2FE
14912L  6G 1 | Caterpillar Finl Svcs Corp MT Nt 3.250 05/24/2018........ MOrgan StANIEY & CO LLC........cuuvuiirireeieeiieiseiiesseesiseesssisssssessesssessessns | aesssessesssessssssssesssssssessess s ssessssanss | seessssssssssesssesssssssssssssssnes 4,920,950 5,000,000 80,347 |1FE
14913Q 2L 2 | Caterpillar Finl Service St MTN  3.450%.... 05/22/2018. Goldman Sachs & COMPANY..........ceriirririiirriiiereieeessi s 2,990,190 3,000,000 2,300 |1FE
150190  AB 2 |Cedar Fair/Can/Magnum/MI Sr Nt 5.375%............ 06/27/2018. Tax Free Exchange . 5,861,658 5,695,000 61,221 [3FE...ccooviviririiiine
21036P  AY 4 | Constellation Brands Inc Sr Nt 3.600% 06/28/2018........ VBIHOUS. ...ttt | Hobeees e s bbbttt | eebeeb et 13,299,776 | oo 14,000,000 | ovoovvrririieiieeieeininae 176,300 | 2FE.......cocovvrnrirnns
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21036P  AZ 1 | Constellation Brands Inc Sr Nt 4.100% 05/22/2018........ VBIHOUS...... vt snsts | Hbsebssesssesss s bs bbbt bseents | sbsesstess ettt 2,661,730 3,000,000 36,217 | 2FE ..o
212015  AS 0 |Continental Resources INC St Nt 4.375%......c.ccvvervrereunceneeicinieerenenne 05/25/2018........ TaX FTEE EXCRANGE. ..ot isnss | eeseesessesesessseses st ese s esesessessesansessesns | sesesessesassssssssessesansessesnsnes 4,581,851 | oo 4,680,000 | oo 94,981 | 2FE....ooirieireinne
21872#  AA 5 | Core Civic of Kansas LLC Sr Secured Nt. 06/01/2018. JP Morgan Securities LLC.........c.coovuiniiniiciieiiinsie e ..941,620 941,620 1z
256746  AG 3 |Dollar Tree Inc Sr Nt 4.000% 05/15/25 04/05/2018. Wells Fargo Securities LLC ,995,960 | ..ovvenernieieeri s 4,000,000
256746  AH 1 |Dollar Tree Inc Sr Nt 4.200% 05/15/28 04/05/2018........ JP MOPGan SECUMHES LLC........uuvurierciriieiieiiesiseeiseeissises s sessesssssssseess | sosessssssssssssssee st ss s ssesssesssenes | esssessssssassssssssesssnees 2,992,080 3,000,000
278865 BD 1 |EcolabInc SrNt 3.250% 12/01/27. 04/18/2018. Tax Free Exchange 9,091,505 9,100,000 | ..vouvrererererrrirerieriereeens 115,835
29278N  AE 3 | Energy Transfer Partners Sr Nt SEr30Y.......ccvveiivrriniiinneereseessissiesssenns | snreensnennns 06/05/2018. MUFG SeCUtIES INC......cvvvvrveirriisiiersiseieresiein 2,967,000 3,000,000
29278N  AF 0 |Energy Transfer Partners Sr Nt Ser 10Y.... .. | 06/05/2018. MUFG Securities Inc.... 6,987,330 7,000,000
29364D AV 2 |Entergy Arkansas Inc 1st Mtg Bd 4.000% .| 05/16/2018. Barclays Capital INC...........ceviuiereriiiiiieiicieiie s | sesissesies st | anen 1,989,800 2,000,000 1,556
369550 BC 1 |General Dynamics Corp Sr Nt 3.750% 05....... 05/08/2018. Bank 0f AMEriCa BISD DEAIET.............ociueirireicireinieieiseieeseiscerenseneeesssseseesssnens | coeesessesssssssesesssssssessesssesssesesassessesanes | sereessssssesssssesnsssssessesanenes 15,910,080 | coveoveeereeereeeeeecieens 16,000,000
369550 BG 2 | General Dynamics Corp Sr Nt 3.500% 05/....... 05/08/2018. Wells Fargo Securities LLC 5,000,000
370334  CG 7 |General Mills Inc Sr Nt 4.200% 04/17/2 .. | 04/03/2018. Goldman Sachs & Company. ..4,989,900 5,000,000
446413 AL 0 |Huntington Ingalls Industries SrNt 3 .| 06/14/2018. Tax Free Exchange . 8,514,067 8,500,000 10,691
45320*  AB 4 |Implementation Mgmt Assistance Delayed D............ccouevreienincreineincencniseeescnens 06/29/2018. TaX FTEE EXCRANGE. ..o veveeiieircic et snns | eesessessesss s st sss s esessessenas | sbessessesasssssesseeesansessensees 1,199,355 1,214,463 1FE
465685 AP 0 |ITC Holdings Corp SrNt 3.350% 11/15/2 06/22/2018. Tax Free Exchange ......29,980,675 30,000,000 103,292 | 2FE
46591A  BA 2 | JPMDB Commercial Mtge Securit CMBS Ser 2 05/23/2018. JP MOPGan SECUMHIES LLC.........ueverrerieiiieerierienieesseissisesiessesessssssssssensens. | coreeeseessssssessess s seesssssssssessesssenes | seseessssssesssesssesssesssssssns 11,123,994 10,800,000 | eooverierrierieeeienieeseii 17,685 |1FE...
485134  BQ 2 |Kansas City Power and Light Sr Nt 4.20 05/21/2018. Bank of America BISD Dealer ..2,422,375 2,500,000 46,083 [2FE.......ccooevereine
49326E  EG 4 |KeyCorp SrMTN 4.100% 04/30/28. 04/23/2018. KeyCorp ,483,755 9,500,000 2FE
55336V AR 1 [MPLXLP SrNt 4.000% 03/15/28 04/30/2018. Credit Suisse Securities LLC. ..481,630 500,000 4,667 |2FE......coooovirrerin.
559080  AF 3 |Magellan Midstream Partn Sr Nt 4.200%.......... 06/29/2018. SuNtrust RODINSON HUMPIEY INC.....vuvviivaiririicisiienieisesssiesssssseessssisssessssins | osssssssessessssssessesssssesssssssssessesssssassses | sssessesssessossssssessssssssassesns 1,805,540 2,000,000 7,350 [2FE.....ccovvriririrnnns
55954E  AQ 2 |Magnetite CLO Ltd CLO Ser 2016-17A Cl AR 06/21/2018. Deutsche Bank Capital 30,000,000 30,000,000 1FE
59217G  BY 4 | Met Life Global Funding | Sr Nt 3.450%........cccevemrivirrernrierriinnienns 06/13/2018. Goldman SACHS & COMPANY.........rurriuririrrierieissiseresssseessessssssessesssssenssssessans | essesssessesssssessesssssessesssssesssssssssasses | sressassessessasssessessanes 2,910,240 3,000,000
59217G  CK 3 |Met Life Global Funding | Secured Nt 3... 06/13/2018. Goldman SAChS & COMPANY........c.oiuiurirrierieiieirirsieieisiesiesse st ssesssessessesssseses | ceessessessssessessesassessessssssessessesassessessees | sesessessssssssssesssenssessessssnsens 4,654,300 ..5,000,000
59524Q  AA 3 | Mid-Atlantic Interstate Sr Nt 4.100% 0. .. | 06/08/2018. Various 11,296,739 11,300,000
60367  AA 9 |Ministry Brands LLC Delayed Draw TL Nt 1 . | 06/29/2018. Tax Free Exchange 358,144 358,144
609207 AM 7 |Mondelez International Sr Nt 4.125% 05.......... 06/05/2018. VHHOUS. ...ttt | certes bbbttt | eebneb et 12,907,980 | cooovveerverierirereieiniine 13,000,000
609207 AP 0 |Mondelez International Sr Nt 4.625% 05.......... 05/03/2018. JP MOrgan SECUMLIES LLC.......cevriiieirieiececeie et ississsessssnasnses | etseesssesssesesnssessessesssesssssssssessnsansesses | sesessessessssssssssesnssnes 2,951,190 3,000,000
615369 AM 7 |Moodys Corp SrNt 3.250% 01/15/28........ 04/19/2018........ TaX FIEE EXCNANGE........vvviieeiieiiiesiieiie sttt sssssens | sosesssessssssssesssess s ssssssssssssenss | sosssssssssenssesssessssessssessns 22,197,482 | ........... 22,300,000 189,240 | 2FE.......cocoverrerirnn.
64952W  CX 9 |New York Life Global Fdg Sec Nt 3.000%......... 06/26/2018. JP MOrgan SECUMEES LLC..........cvurrerereierieriesiseesseisssse s essesssssssnsnens ..3,053,115 3,250,000 45,500 [1FE.....ccomvverrrrrerins
65473Q BG 7 |NiSource Finance Corp SrNt 3.950% 03/.... 04/12/2018. CHIGIOUD. 1ot 1,407,210 | e 1,500,000 2,633 |2FE
655044  AJ 4 |Noble Energy Inc SrNt 5.050% 11/15/44.......... 05/21/2018........ JP MOPGaN SECUMHES LLC.......ovuvirrirereieeiiesieeisseeseesssssse s ssseesssssssnsens | stsesssessssssssssess s ssssssssessesssenes | sesssesssesssesssssssssssesssessssesas 513,330 500,000 561 |2FE
655044 AP 0 |Noble Energy Inc SrNt 3.850% 01/15/28.......... 05/21/2018. JP Morgan Securities LLC.........c.couvuiiiiniieiieriinessisesiesie s 3,381,530 3,500,000 40,425 [2FE......cccorvrririnrnn
693510 AV 5 | PPL Electric Utilities 15t Mg Bd  4.15. ..o 06/11/2018. Morgan Stanley & Co LLC 7943187 | oo 7,988,000 1FE
70325 AC 4 |Pathway Partners Vet Mgmt LLC Delayed Dr........... 04/30/2018........ Tax Free Exchange 187,421 3FE.
74340X  BH 3 |Prologis LP Sr Nt 3.875% 09/15/28 06/11/2018. CHIGIOUD. .- vvverereieserse et 8,000,000 1FE
74340X  BJ 9 |Prologis LP Sr Nt 4.375% 09/15/48 06/12/2018. VBIIOUS. ..o bbb . 7,988,000 1FE
744448  CP 4 |Public Svc Co CO Sr Nt 1st Mtg 3.700% 06/14/2018........ BarClays CaPital INC.........ccuuveurimeirriieieieeieeise et ssessssessensns | sebsesssessssess st esssesssessssssssnses | oesssssssessssssssessnsssns 2,993,550 3,000,000 1FE
78409V AN 4 | S&P Global Inc SrNt 4.500% 05/15/48. 05/17/2018. VTHOUS. ...t 6,908,720 7,000,000 500 |2FE
89236T EW 1 |Toyota Motor Credit Corp StNEMTN 3. 04/10/2018. CHIGIOUD. ...t . 8,978,310 9,000,000 1FE
90276F AW 4 |UBSCM 2018-C10 A4 CMBS Ser 2018-C10 CI A 05/23/2018........ UBS FINANCIal SEIVICES INC.....cvuvvvveiiireriiiseiseriisiesiisises s ssssisseensses | snssseessessssssess bbb sssssssnes | essesssssessesssssessssssssassenen 7,930,961 | oo 7,700,000 27,678 |1FE
90276R  BE 7 |UBS Commercial Mtg Tr CMBS Ser 2017-C4 C........ovveuevrrrenirnerieriieisserisserssssnenis | seesnseinsines 04/19/2018. UBS Financial SEIVICES INC.........c..uvereermrieirierierireeseeisesisesiessesessessssssssssens 3,061,008 3,100,000 6,750 | 1FM
906548  CN 0 |Union Elec Co 1st Mtg Bd 4.000% 04/01......... 04/03/2018. MUFG SECUMtIES INC.....vvevvvreririiseieiieeieeeeieeinas . 8,862,737 8,900,000 1FE
90932N  AA 1 |United Airlines LBASS PTC Ser 2018-1 Cl........oveuuiemrrinerierierireesseiseriesssessesssseenns 05/09/2018........ Credit SUISSE SECUMHIES LLC........vvuiveurirerirrireeseeiesiisesiesssssesssssssssssssesssenssss | sessesssesssesssessssesssssssessesssessssssssssanss | seessssssssssesssessssssssssssssnns 4,000,000 | cooovrrrernireinerieeieenens 4,000,000 2FE
911312 BN 5 |United Parcel Service St Nt 3.750% 11/.......ccovevverinriirinisiieciens 06/18/2018. CHIGIOUD. ..ttt | Honsbtes s es bt es bbb nires | ersenbstsen bt 6,491,073 6,981,000 25,452 |1FE
915328 AU 2 |Upland Ltd CLO Ser 2016-1A CI A1AR 3.3 04/25/2018. CHIGIOUD. .1 vvvervveveeiee ettt snnes | enbssnsssesssesssss s ss st ssss s ssssenssns | onbssesssesssssssesssns s ssnees 20,000,000 | ..ovomrerrereereierienin 20,000,000 1FE
915328 AW 8 |Upland Ltd CLO Ser 2016-1A ClA2R  4.00........cc.vurmririireiineiieriesisseeissisesises s 04/25/2018........ CHIGTOUD. .+ttt | sebse bbbt et bbbt ees bt | sesbnsbsee b s bbb 7,500,000 | oo 7,500,000 1FE
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92343V EK 6 | Verizon Communications Inc SrNt 6.800...........ccccovverrrierierrieienans 05/10/2018........ TaX Fre@ EXCRANGE. ......cvuiviiiiciic et | bbb | cbetien ettt 4,635,256 5,000,000 8,500 |1FE.
92343V EM 2 |Verizon Communications Inc SrNt 7.875........ccccovenerenrnrereens 05/10/2018........ TaX FIEE EXCRANGE. ..ot sse e tsns | eesessesssiessessesesesses e sessesse s asessessnnns | ereeresesssssessssssessessessesanes 40,510,803 | ........... 29,241,000 825,144 |1FE
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw... .. | 04/02/2018. DiFECL. ...ouveeiii e . 226,719 3FE
931142 ED 1 |Wal-Mart Stores Inc Sr Nt 3.550% 06/26 . | 06/20/2018. JP MOrgan SECUMEIES LLC..........cvurrvreereiirierieriesesseesssisesiesiessssssssssssssnens. | snersnesssnssssssessessesssesssssssnsensenes | evnensnsssnessssssonssnenennnes 97 1,200 | oo 10,000,000 1FE
95001  AX 5 |Wells Fargo Comm Mtg Tr CMBS 2018-C44 A5..........ccccoovveerunnnn. 04/30/2018........ Wells Fargo SECUMtIES LLC........ccoviiiiiiiieireieeisisiesiessssiensssssensssies | revsssnsssssinensssssesssssssssessssssssssenonns | onsnssnersnnsessesseesesseees 19,196,884 | vt 18,600,000 AFE s
95001N  AY 4 | Wells Fargo Comm Mtg Tr CMBS Ser 2018-C4.........c.ooveevvvnereerrncrenes 06/28/2018. Wells Fargo Securities LLC 17,714,624 17,200,000 1FE...
95709T AL 4 |Westar Energy Inc 1st Mtg Bd  3.250% 12 04/26/2018. Bank of America BISD DEAIET ..o ..9,596,800 | . 10,000,000 1FE...
134808  AC 8 |Canacol Energy Ltd SrNt 7.250% 05/03/.........ccourvmermrerereerrererierinn A 04/26/2018. DIMECL. v ,575,000 | oo 1,575,000 4FE
136385 AL 5 | Canadian Natural Resources Sr Nt 6.250 A 04/05/2018. JP Morgan Securities LLC 2,392,420 2,000,000 8,333 | 2FE
136385  AY 7 |Canadian Natural Resources SrNt 4.950..........cccccovvnreencene A 04/25/2018. Goldman Sachs & Company. 512,520 500,000 10,038 |2FE......ccovveeeinne
13645R  AY 0 |Canadian Pacific Railway Sr Nt 4.000%..........ccccccovvvmiriverinriiciniiiniins A 05/14/2018. Morgan Stanley & Co LLC ..4,995,400 5,000,000 2FE
35905B  AA 5 |Frontera Energy Corp SrNt 9.700% 06/2.........cc.vvvvrvernenne A 06/20/2018. Direct.... ..790,736 800,000 4FE
448055  AD 5 |Husky Energy Inc Sr Nt 6.800% 09/15/37 06/21/2018. JP Morgan SeCUMtIes LLC.........c.cvimiireiiicieriiscees e 2FE e
67077M  AA 6 |Nutrien Ltd Sr Nt 6.500% 05/15/19. A 04/10/2018. Tax Free Exchange 2FE...
67077M  AC 2 |Nutrien Ltd Sr Nt 3.625% 03/15/24. A 04/10/2018. Tax Free Exchange 2FE
67077M  AF 5 |Nutrien Ltd Sr Nt 5.875% 12/01/36. A 04/10/2018. Tax Free Exchange . 2FE...
67077M  AG 3 |Nutrien Ltd Sr Nt 5.625% 12/01/40. A 04/10/2018. TaX FrEE EXCNANGE........cvvueirieciiiiie ittt sssssssisnes | sresssessssessnsesssssssessssssssssssnssnsssnnnss | srnnssnensneesessenssonsseennesn8y 222,102 | tivivviinsinernsesersssinenensn 158650,000 | oo 154,195 | 2FE......ccocovvrrerin.
67077M  AH 1 |Nutrien Ltd Sr Nt 6.750% 01/15/19, A 04/10/2018. Tax Free Exchange 920,152 | 2FE
67077M  AJ 7 |Nutrien Ltd Sr Nt 3.150% 10/01/22. A 04/10/2018. Tax Free Exchange 5473 | 2FE
67077M AP 3 |Nutrien Ltd Sr Nt 7.125% 05/23/36. A 04/10/2018. TaX Free EXCRANGE........cvuuriuriiciieiiiicrissiesis st siessssssssssssisnns | soersenssnsssnsinsssessenssnssnssnssnnsenes | svnesensenesnsnssnssenerse 0,000,081 | vovviineiinenvinnneveriennnd, 500,000 | oo 122,016 | 2FE......ccoooverrerers
67077M  AQ 1 |Nutrien Ltd Sr Nt 6.125% 01/15/41 A 04/10/2018. Tax Free Exchange 289,236 |2FE
867224  AB 3 | Suncor Energy Inc Sr Nt 4.000% 11/15/4. A 04/30/2018. VIIOUS. 1ot 5,000,000 86,333 | 1FE
000000 00 O |CiaLatino Americana Sr Nt 9.500% 07/2.........cccrevumeermermeeereereeineisereeseseesssessesins D.... 06/06/2018. Direct.... ..125,000 4FE...
000000 00 O |Capex SA SrNt 6.875% 05/15/24 D 05/09/2018. Direct ..424,000
05959L  AG 8 |Banco do Brasil (Cayman) Sr Nt 4.875%.....c.cccovviuerrerrinieireinieieirennens D... 04/12/2018. Direct.... 350,000
225401 AF 5 | Credit Suisse Group SrNt 3.869% 01/12......ccovvrvvvrrenrireiveiieieierinnins D... 04/11/2018. VIIOUS. ..ot 3,000,000
26245R  AA 8 |Dryden SrLn Fd CLO Ser 2018-58A A1 3............ D.... 06/01/2018. BNP Paribas SECUMHES COMP.........cvurrererrerirrrierieriseisersessnessensssisssssessnnes | sernessesssessssssssssssssnessessssessssssonssnes | soneesssnssssenssssesesssnsssnnsss 30,000,000 | wviioevrevisseerseeissineriens 30,000,000
26245R  AE 0 |Dryden SrLn Fd CLO Ser 2018-58A CIB.......ccocovirierirriiinniiniiseriesiesesseisesinssiens D2 06/01/2018........ BNP Paribas SECUMHES COMP.........uvuureuuiiiiiiiiceisriariieiiessiessesisssssesiesssenes | sersessessssessssessssessesssesssssssssssesies | sessserssesssssssesssssensssnenes 15,000,000 | coooveurierierieriieeiniine 15,000,000
445640  AB 1 |Hunt Oil Co of Peru SrNt 6.375% 06/01.........cccvrvumermerirnrercirnerienins D.... 05/24/2018. Direct.... ..243,126 245,000
48667Q AS 4 |KazMunayGas National Co SrNt 6.375% 1.....ccovuveiierririeiniiseieniersissiesisisnsenns D... 04/17/2018. Direct.... 222,761 225,000
53227Q  AA 6 |Light Servicos Energia SrNt 7.250% 05.........ccocvuerererererrneernerinenienns [0 04/25/2018........ DIMBCR. vttt | HebR Rt | ettt 273,584 | . 275,000
55954E  AS 8 | MAGNE 2016-17A AR CLO Ser 2016-17A CIBR........cocvvireririiirieiieissierssissiesinies D... 06/21/2018. Deutsche Bank Capital............c.vueririieiiiieiessiessseesssseesesssessenseens 20,000,000 | oo 20,000,000
83006L  AB 9 |Sixsigma Networks Mexico Sr Nt 7.500% D.... 04/26/2018. 715,000 715,000
893870  AX 3 |Transport de Gas del SUr SNt 6.750%.......c.currerermiriereriiiriesisiseesessesssesssens [0 04/26/2018 340,000
902674 XN 5 |UBS AG London BRH Sr Nt 4.500% 06/26/4..........c.ccocooevumnenne D.... 06/21/2018. Various 10,000,000
92857TW  BK 5 | Vodafone Group PLC SrNt 4.375% 05/30/........ D.. 06/04/2018. Various 12,500,000 729 |2FE
P57908  AF 5 |Mexichem SAB DE CV St Nt 5.875% 09/17/......ccouruuirimierneieeriseeineesssissesssssissnnens [ D 06/11/2018........ DIMBCR. vttt | SebR bbbt | ettt 604,125 675,000 9,473 | 2FE
P6460M  AJ 3 | Mastellone Hermanos SA St Nt 12.625% 07.........ccccoviiniiiniiiniiiiiisniisiinns [ DS 05/02/20718......... | DITECE. ..ttt ettt ettt | ceiens ettt ettt enes | enbbens st 567,728 | . 525,000 21,612 |4FE
3899999. Total - Bonds - Industrial and Miscellaneous 1,003,783,411 | oo 988,107,098 6,165,822 XXX
8399997, Total - BONAS = PaIt 3. bbb 1,179,622,869 | ..vvoovvieieciirinin 1,159,979,990 6,447,827 XXX
8309999, TOtAl = BOMAS. .....rterertereetsise stk LR R LR 1,179,622,869 | ..ovvvveiriiciisniins 1,159,979,990 6,447,827 XXX
Preferred Stocks - Industrial and Miscell
40052V AF 1 | Grupo Bimbo SAB De CV Sub Pfrd 5.950% | |0 | 04/12/2018........ DIMBCR. ettt | et s 200,000.000 | ..o 200,000 [ ..o
8499999. Total - Preferred Stocks - Industrial and Miscellangous..........cvureniieiinisiieierinninns ..200,000 XXX
8999997. Total - Preferred Stocks - Part 3.............. ..200,000 XXX
8999999, TOLAI = PTEIEITEA SIOCKS. ... .vveveitiieieii ittt sttt et etssses et stsese s s essssessebsssesesssssessssasses | ssessesssessesssssssessessesassessesssssssessessesassessesaesassessessesassessesassessessessesessessesaesessessessesesses et ansesses et essassesesensessesnsessessetanses | fessessessssossesssssssessessesassassesnssssessessnses | tetessessessessnsessessesansessessssnsan 200,000 XXX

Common Stocks - Industrial and Mi




Statement as of June 30, 2018 of the NATIONWIDE LlFE |NSURANCE COMPANY

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

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

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
26922A 64 4 |Nationwide Max Diversification Emerging....... . 04/09/2018........ Cantor FItZGErald & CO........uuiuiiiiiienesiesse e ssssiesessssissessssssnsssenns | svsessissessssssessssssnsses 596,000.000 | ..ooovveveriirieiieeiieine 14,916,180 XXX |

69120# 10 6 | Owl Rock Capital Corp Com 06/27/2018........ DITECE. .o | b 42,788.400 | oo 663,220 XXX 1

000000 00 0 |Banro Corporation Com A 05/23/2018. TaXable EXChANGE. ... vttt snnsenses | sbssssessssssnssssenssssensanes 177,745,000 | .ooovvoveeeeeceeeas 1,175,774 XXX |

9099999. Total - Common Stocks - Industrial and Miscellaneous. e etetetet et et etuetet st etesetetetesesestes | e4etsesesetessesesssssesesassesessissetesaseetetsaeset et e seee s tassetesesete st s e set et e s ete s sasaetesssete s et e seetesesete st ana et esnsete st saeeesasetetesnantes | etesiesetessastesassstetesasestesasnsetesannssenanins | oereteresesesisietetasntesanreens 16,755,174 XXX e (V] P XXX.oovevere

Common Stocks - Parent, idiaries and Affiliates
63866# 10 7 | Nationwide Life & Annuity Ins Com | | 05/25/2018. Capital Contribution.................. .100,000,000 XXX K
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates .100,000,000 XXX 0 [ P S

Common Stocks - Mutual Funds

¥'¥030

63868D 80 3 |Nationwide Loomis Fund -R6 04/10/2018. 203.580 XXX |

63868D 88 6 | Nationwide Loomis A/C Gr-Eagle. 06/26/2018. 425170 XXX |

9299999. Total - Common Stocks - Mutual Funds XXX

9799997. Total - Common Stocks - Part 3 116,765,174 XXX

9799999. Total - Common Stocks......... 116,765,174 XXX

9899999. Total - Preferred and Common Stocks .116,965,174 XXX

9999999. Total - Bonds, Preferred and Common Stocks 1,296,588,043 XXX 6,447,827 XXX

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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Statement as of June 30, 2018 of the NATIONWIDE LlFE |NSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
4 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
36200M TT 0 | GNMA Pool #604562 3.500% 08/15/18.... |.. | 06/01/2018. | PAYAOWN.........ccvoreverrererrcrieriniiins | veverneessessersnenienes | vvennsennns 12,900 | coovrrrneee 12,900 | coovvrrnee 12,110 ...12,820 80 80 | oo | e 12,900 (U I 188 | 08/15/2018. [ 1...cocvrnevens
GNMA GNSF Pool #269993 9.500%
362197 3A 1 |06/15/20 .. | 06/01/2018. | Paydown 50 50 52 50 | cvorerereererinns [ [ e | e 0 | v | s 50 0 2 | 06/15/2020. | 1....ccouvevrne
455780 AG 1 |Indonesia (Republic of) AID SrNt 8.90..... | .. | 06/01/2018. | Redemption ~ 100.0000.........ccccce. | corvrmrirmrinmiiiriiinnis | cvvvrieas 100,000 | .......... 100,000 | .......... 109,000 102,459 (2,459) (2,459) | ..o | e 100,000 0 [ e 4,450 |06/01/2021. [ 1......oveveen.
491798 AA 2 |Kenya (Republic of) AID SrNt 10.000% 1. | .. | 04/15/2018. | Redemption ~ 100.0000..........cccee | corererermrermemmrennenns | cevrveenne 1M7,647 | v 17,647 | v 128,529 118,612 (965) [CS1G75) RN ISR 117,647 0 | e 5,882 | 10/15/2018. | 1...vovcvrnneen
Vendee Mtg Tr RMBS REMIC Ser 1995-3
911760 GT 7 |1Z .| 06/01/2018. | Paydown 85,585 | ...coooue. 85,585 | ........c... 88,711 00:86,800 [ ..o | e (VA1) T PR (A L) | — 85,585 0 | e 2,723 | 09/15/2025. | 1...vovvvernvns
Vendee Mtg Tr RMBS REMIC Ser 1998-2
911760 LQ 7 [CI1 . [ 06/01/2018. | PaydOwn........cvvvivenninnrinnnirinens | evnrrnsmrssnsnnnnens | coennnenen 2,608 | i 42,603 | ............ 43,829 ..43,196 (593) (593) 06/15/2028. | 1....coovvvenes
0599999. Total - Bonds = U.S. GOVEMMMENE......vuuiiuiiriiiseissieiseissssisseisisies | eessessessiesssssssssssssssesssenssssssssssssssesssssssssssssssssssssssessnne | ooneenersr 398, 189 | ovveseees 358,785 | .......... 382,231 363,937 [V [ENEYA] - 0 [ (5,152) XXX XXX
Bonds - All Other Government
040114 GW 4 |Argentina (Republic of) SrNt 6.875% 0.... | D | 04/27/2018. | Direct. ..394,125 .375,000 | ..........401,843 397,480 (2,078) (2,078) | .. 04/22/2021.
040114 HK 9 |Argentina (Republic of) Sr Nt 5.625% 0.... | D| 04/27/2018. | DIFECL..........cvvrrvrreremirermrirerierienes | evveserienienesssnnns | vevirenes 513,080 | .......... 508,000 | ......... 535,352 439,575 (2,076) 01/26/2022.
G1981@ AA 0 |Cayman Islands (Govt of) Gtd SrNt 4.8... | D| 06/01/2018. | Redemption  100.0000........cccvese | sorrmremresemssnnisnnes | sevseenns 396,794 | .......... 396,794 | .......... 396,794 396,794 03/01/2019. | 1..cvvverinns
1099999. Total - Bonds - Al Other GOVEMMENL..........uuueiuiiriiriiiissirisirins avesiiesimessssssess s sess s ssnssssssenssensssesssnsens | oseeas 1,303,999 | ....... 1,21979% | ....... 1,333,989 | oo 1,233,849 [ .o [V (4.154) | oo 0 XXX XXX
Bonds - U.S. Political Subdivisions of States
Coos County Oregon GO Txbl Ser B
217039 DC 7 |4.880 .106/01/2018. | Call  100.0000..........ccreuerererreres | eorreirnmrisiineriienins | eeeeeins 505,000 | .......... 505,000 | .......... 505,000 505,000 | .ooovveuerrrerirenes | cererrersenieeines | enerienineees | e (1 ORI ISV 505,000 0. 12,322 | 06/01/2023. | 1FE............
Portland OR Comm College GO Dist
736688 FN 7 [4.810 .. [ 06/01/2018. [ Call  100.0000........covreimmrnmmrnnnes [ eornrinemissnisnisieniins | cossneanasd 455,000 | .......... 455,000 | ......... 455,000 455,000 | ..o | e [ | e (0 RO [P 455,000 0 | 10,943 | 06/01/2027. | 1FE............
2499999. Total - Bonds - U.S. Political SUbdiviSIONs 0f STALES.......cviiiiiiiis i ssnensssesessessssssnses | essssenes 960,000 | .......... 960,000 | .......... 960,000 960,000 0 0 (U (U [V I 960,000 |....cccorennee. 0 .0 0 23,265 XXX XXX
Bonds - U.S. Special Revenue and Special A it
3128H6 DC 5 |FHLMC Pool #E£98199 3.500% 08/15/18.. | .. | 06/01/2018. | Paydown 9,255 79 79 9,255 (O IO 135 | 08/15/2018.
3128H7 B7 6 |FHLMC Pool #£99062 3.500% 09/15/18.. | .. | 06/01/2018. | Paydown 6,600 46 46 6,600 0 96 |09/15/2018.
3128H7 G3 0 |FHLMC Pool #E99218 3.500% 09/15/18.. | .. | 06/01/2018. | Paydown 107 0 227 | 09/15/2018.
3128H7 K4 3 |FHLMC Pool #E99315 3.500% 10/15/18.. | .. | 06/01/2018. | Paydown 10 0 13 | 10/15/2018.
3128H7 K7 6 |FHLMC Pool #£99318 3.500% 09/15/18.. | .. | 06/01/2018. | Paydown 75 0 | i 161 | 09/15/2018.
3128H7 MX 7 |FHLMC Pool #E99374 3.500% 10/15/18.. | .. | 06/01/2018. | Paydown 128 0 260 |10/15/2018.
3128H7 NH 1 |FHLMC Pool #E99392 3.500% 09/15/18.. | .. | 06/01/2018. | Paydown 105 0 221 {09/15/2018.
FHLMC Gold PC Pool #W30004 7.450%
3128HJ AD 8 |05/ .1 06/01/2018. | PaydOwn..........covvveiinriiciinniiens [ e | i 496,99 | ......... 496,99 | ......... 472,547 491,045 5,951 0. 15,445 | 05/15/2021.
FHLMC Giant Pool #G08473 3.500%
3128MJ Q3 7 |01/15/ .. | 06/01/2018. | Paydown..........ccorvveirinrinciieniienns [ e | s 122,784 | .......... 122,784 | .......... 125,998 125,779 (2,994) [ oovevveininne [ ernrirennne(2,994) | o | e, 122,784 0| e 1,802 | 01/15/2042.
3128MJ T8 3 |FHLMC Pool #G08574 4.500% 02/15/44. | .. | 06/01/2018. | PAYAOWN......c..evvrmcvrmverermerierrinens [ eorveerreinerserinenies | eeveeies 599,756 | .......... 599,756 | .......... 639,958 638,519 | ..vvervrerieeies | e (38,763) | ..ovvvererrcins [ rereeene(38,763) [ oo | i 599,756 0. 11,736 | 02/15/2044.
FHLMC REMIC Ser 113-C  8.500%
312903 HR 1 |05/15/21 . [ 06/15/2018. | PAYAOWN.......oorverrercirereeriinceiens [ corveeissisesienienens | oevesneesneins 47 | e 47 | i 150 146 | oo [ e | e | e (V1 IO 147 0 51 05/15/2021. | 1..cvveuvrrrne
FHLMC REMIC Ser 1022-J 6.000%
312904 F7 5 |12/15/20 .| 06/01/2018. | Paydown 3,508 3,508 | .o 3464 | .o 3,491 17 L 3,508 0 88 [12/15/2020. [ 1......covvvenee
FHLMC REMIC Ser 1030 F  9.000%
312904 N2 7 |12/1520 .| 06/01/2018. | Paydown U7 | U7 | 1,181 | e 1,140 (24) (V2] — 1,117 0 43 [12/15/2020. [ 1......covvvenee
FHLMC REMIC Ser 1077-E  9.000%
312905 YJ 5 |05/15/21 .| 06/01/2018. | Paydown 2,788 2,788 1 2,788 0 05/15/2021.
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Statement as of June 30, 2018 of the NATIONWIDE LlFE |NSURANCE COMPANY

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
F Current Bond
4 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
FHLMC REMIC Ser 1116-XA 8.400%
312906 E5 5 |08/15/2 .| 06/01/2018. | Paydown 3,263 3,263 | oo 3,140 | v 3,232 31 K[ IO 3,263 (U I 111 | 08/15/2021. [ 1..ecvorvereees
FHLMC REMIC Ser 1110-Z 8.500%
312906 LL 2 |07/15/21 . [ 06/01/2018. | PAYAOWN.......oorverercrierinrrincriens | o | cevveriens 12,162 | oo 12,162 | oo 12,645 ...12,286 (124) (124) | v | e 12,162 (U I 420 | 07/15/2021. | 1..cvvverrrne
FHLMC REMIC Ser 1437-HD 7.000%
312913  ZE 9 |12115/2 .| 06/01/2018. | Paydown 8,108 8,108 | .ovvverene 8,317 | oo 8,186 (79) (14)] e~ 8,108 0 244 [12/15/2022. [ 1.....ccvoerenee
FHLMC REMIC Ser 1504 Z 7.000%
312915 UF 6 |05/15/23 .| 06/01/2018. | Paydown (82) (82) 7,513 0 225 |05/15/2023.
FHLMC Gold PC Pool #£01479 3.500%
31294K UC 7 |09/1 .| 06/01/2018. | Paydown ...16,384 111 111 16,494 0 240 |09/15/2018.
FHLMC REMIC Ser 2416 PV 6.000%
31339D SE 9 |02/15/3 .| 06/01/2018. | Paydown 23,888 | ..o 23,888 | ..o 24,120 ...23,961 (73) (L)) e~ 23,888 0 643 |02/15/2032. [ 1.....ccovvvenee
FHLMC REMIC Ser 2367 ZK  6.000%
31339G  JU 6 [10/15/3 .| 06/01/2018. | Paydown 23,898 | ... 23,898 | ..o 23,838 ...23,840 58 58 | oo 23,898 0 628 | 10/15/2031. [ 1....ovvvurenes
FHLMC REMIC Ser 1643-E  6.500%
3133T2  YE 4 |05/15/23 .| 06/01/2018. | Paydown 6,261 | ..ovvvrnnee. 6,261 | .ovvernn. 6,391 | oo 6,307 (46) (46) | ..o 6,261 (U IR 157 | 05/15/2023. [ 1...oovveneve.
FHLMC REMIC Ser 1628-KZ 6.250%
313373 KF 4 |12/15/2 . [ 06/01/2018. | PaYAOWN........oouverririierinrinciinens [ e | e 46,513 | ............ 46,513 | ............ 48,866 ..47.217 (764) (T64) | v | v 46,513 0 | e 1,221 [ 12/15/2023. | 1....cooovvvrnee
FHLMC REMIC Ser 1837-Z 6.500%
313376 M4 0 |04/15/26 .| 06/01/2018. | Paydown 26,531 | ..... 26,531 | oo 27,352 ...26,892 (361) (361) [ vvrereirrienns 26,531 (0 [ IO 734 | 04/15/2026. [ 1......cvvvvenee
FHLMC Structured Ser 2008 M 7.000%
3133TC 6P 8 |11/ .| 06/01/2018. | Paydown 6,324 | .............. 6,324 | ..o 6,564 | ..oooviinnand 6,448 (124) (124) [ oo 6,324 (0 [ PO 193 | 11/20/2027. [ 1..oovvvinne
FHLMC REMIC Ser 2064 M 6.000%
3133TE LG 7 |06/15/28 .| 06/01/2018. [ PAYAOWN......cvuvvrivrririeirnriciierines | verrerisiessserssssnines | cvsisesaneenns 409 | o 409 | o 420 416 (6) ()] E— 409 0 10 | 06/15/2028. [ 1.....covvvevnnee
FHLMC REMIC Ser 2136-A  6.000%
3133TK 58 5 |03/15/29 | 06/01/2018. | Paydown 2,744 2,744 | oo 2,573 | v 2,705 39 39 [ 2,744 03/15/2029. [ 1.ovcevrrnen
31340y DB 2 [11/15/19 .. | 05/15/2018. | Paydown I TN T 1 125 11/15/2019.
31340y JX 8 (021520 .. | 06/15/2018. | Paydown 12 12 171 02/15/2020.
31340y Q@S 1091520 .. | 06/15/2018. | Paydown 2 | e | e 2 329 09/15/2020.
31340Y X6 1 |01/15/21 .| 06/15/2018. | Paydown 55 55 4,423 01/15/2021.
FNMA REMIC Ser 1990-72B  9.000%
31358E RK 0 |07/25/2 .| 06/01/2018. | Paydown 4,691 | oo 4,691 43 A3 | e 4,691 (0 [ IO 159 | 07/25/2020. | 1......ocvvrerne
FNMA REMIC Ser 1991-56G 8.600%
31358G X4 4 |06/25/2 .| 06/01/2018. | Paydown 2,198 2,198 18 18 [ e 2,198 0 79 [06/25/2021. | 1..coovirennes
FNMA REMIC Ser 1991-73A 8.000%
31358H GT 6 |07/25/2 .1 06/01/2018. | PaydOWN.........ccveririciiniieciiens [ e | e 998 | oo 998 | .o 959 986 12 12 | s 998 0 33 107/25/2021. | 1o
FNMA REMIC Ser 1991-98) 8.000%
31358H H4 0 |08/25/2 .1 06/01/2018. | Paydown 2,967 2,967 | oo 3,058 | oo 2,981 (14) () - 2,967 0 99 | 08/25/2021. | 1..eeovrnnens
FNMA REMIC Ser 1991-113 ZE  7.500%
31358) HU 8 |09/72 .1 06/01/2018. | PaydOWN.........ccvvririciiiniieciiens [ e | e 457 | s 457 | e 470 460 (3) ()] 457 0 14 109/25/2021. | 1....cvvvvrne
FNMA REMIC Ser G1992-42 Z 7.000%
31358M Q4 9 |07/25 .1 06/01/2018. | Paydown 9,981 9,981 | v 9,912 | i 9,924 57 LY N 9,981 0 291 [07/25/2022. [ 1.......cvvvenee
FNMA REMIC Ser 1992-124 PZ  7.000%
31358N 5B 4 |07/2 . 106/01/2018. | PaydOwN..........cooviiiciicriiciinns [ e | o 40,453 | ........... 40,453 | ............ 41,619 ...40,762 (310) [(CH10) ) IR IS 40,453 0| e 1,169 | 07/25/2022. | 1.......coceunc
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
F Current Bond
4 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
FNMA REMIC Ser 1993-115G  5.500%
31359B DN 4 |07/25/ .. | 06/01/2018. | Paydown . 25,331 | ... 25,331 | oo 23,079 ..24,713 618 618 | .o 25,331 | ... 0 585 |07/25/2023. [ 1.......oovvenee
FNMA REMIC Ser 1993-119GA  6.500%
31359B  ZK 6 |07/25 .. | 06/01/2018. | Paydown 5,702 | .. 5,702 | cooovvrrnes 5,627 | oo 5,665 37 K7 A IR 5702 |.... (U I 156 | 07/25/2023. [ 1....oovvveneven.
FNMA REMIC Ser 1993-204ZA 6.500%
31359E LJ 8 |10/25 .. | 06/01/2018. | Paydown . 34,121 | o 34,121 | v 31,093 32,920 | | s {10 N 1,200 | oo 34,121 | ... 0 934 [10/25/2023. [ 1.......covvvenee
FNMA REMIC Ser 1993-225 CI UB
31359G DE 3 |6.500% 1 .. | 06/01/2018. | PaydOWN.........vvvrrvreriirinrrrerinnes [ everieeeneeneninnenines | vovernnens 15,749 | i 15,749 | e, 16,002 ...15,859 (110) (110) 15,749 | ... 0 12/25/2023.
FNMA REMIC Ser 1994-37L 6.500%
31359G P34 |03/25/2 .. | 06/01/2018. | Paydown . 20,999 | ... 20,999 | .o 21,323 ..21,018 (20) (20) 20,999 | ... 0 563 | 03/25/2024.
FNMA REMIC Ser 1996-45 CI K 7.000%
31359K ZR 1 |09/ .. | 06/01/2018. | Paydown 5,847 | .. 5847 | oo 5,964 | ..coovvrvirins 5,883 (36) (1) 5847 |.... (U IR 170 | 09/25/2021. [ 1..ccvorcverecs
FNMA REMIC Ser 1997-56 Z 7.000%
31359Q UN 2 |09/18/ .. | 06/01/2018. | Paydown 6,159 | oo 6,159 | oo 6,267 | .coovrrririn 6,212 (53) (X)) - 6,159 |.... 0 [ o 182 | 09/18/2027. [ 1...cvovvvereces
FNMA REMIC Ser 1998-37 CI VZ 6.000%
31359T 6P 8 |06 .. | 06/01/2018. | PaYdOWN........ourvvrrriririiriirciiieies [ rrerierernreinsinnines | eeerireeens 75483 | .o 75,483 | .o 77,723 ..76,147 (664) (B64) | ..vevevernriernes | v 75,483 0| e 2,012 | 06/17/2028. | 1.....crvvevecn
FNMA REMIC Ser 1998-54C  6.000%
313500 TL 9 [09/18/2 .. | 06/01/2018. | Paydown 1,085 | oo 1,085 | oo 1,089 | v 1,086 (1) ()] — 1,085 |.... 0 27 1 09/18/2028. | 1.....vvvevnve.
FNMA REMIC Ser 1998-73 Cl MZ
31359v  BH 5 |6.300% 10 .. | 06/01/2018. | Paydown 3,936 | .. 3,936 | v 4,038 | oo 3,992 (56) (1) ——— 3,936 |.... 0 [ 103 | 10/17/2038. [ 1....cvvvvrnne
FNMA REMIC Ser 1989-67D 9.000%
313602 3E 2 |10/25/1 .. | 06/01/2018. | Paydown 2128 | .. 2,128 | ..o 2,121 | o 2,116 12 12 | i 2,128 |.... 0 86 | 10/25/2019. [1....covvverrne
FNMA REMIC Ser 1988-15A 9.000%
313602 DV 3 |06/25/1 .. | 06/01/2018. [ PAYOWN......coovrvvrerrrieierieireienes | vererissiensssissirnnines | covneeees 330 | o 330 | oo 334 329 2 RN ISP 2 | 330 |.... 0 11 106/25/2018. [ 1...ccovvvrrnnes
FNMA REMIC Ser 1989-62G 8.600%
313602 W4 2 |10/25/1 .. | 06/01/2018. | Paydown 2,515 | .. 2,515 | i 2,520 | oo 2,506 9 | e | e 9 | 2,515 |.... 0 90 | 10/25/2019. [1....cvvvvirrne
FNMA REMIC Ser 1990-35E  9.500%
313603 2H 4 |04/25/2 .. | 06/01/2018. | Paydown 81 81 86 82 [ vvvereeieniies [ eereereeierienens | oo | e 0 { o | e 81 |... 0 31 04/25/2020. | 1....cooovvvnnns
FNMA REMIC Ser 1989-86E 8.750%
313603 GW 6 |11/25/1 .. [ 06/01/2018. | PAYAOWN........oouivreireirriiiniieninens [ e | oeveseeissins 343 | s 343 | e 340 341 2 | e | e 2 | 343 | ... 0 13 [ 11/25/2019. | 1..occvvrne
FNMA REMIC Ser 1989-90E 8.700%
313603 JJ 2 |12/25/1 .. | 06/01/2018. [ PAYAOWN......oovrriireieirerieisienes | vevenesseensssssnsnnies | cvsveisnneenns 919 | o 919 [ i 969 925 (6) ()] — 919 |.... 0 33 [12/25/2019. | 1.
FNMA REMIC Ser 1990-16E  9.000%
313603 YL 0 |03/25/2 .. | 06/01/2018. | Paydown 2,039 | .. 2,039 | oo 2,068 | oo 2,033 B | oo | e (L2 IR 2,039 |.... 0 76 [03/25/2020. | 1...covvvvvrncs
FNMA DUS Pool #380814 6.030%
31377TM AP 6 |12/25/19 .. | 06/01/2018. | Paydown . 22,661 | ..........22,661 | ............ 24,322 ..22,815 (154) 22,661 |.... 0 570 | 12/25/2019.
FNMA DUS Pool #381534 6.585%
31377TM Y7 0 |04/25/24 .. | 06/01/2018. | PAYAOWN........ouivrrvrrireiseireiiinies [ eeeriesisseisessinsiens | coeeeseeens 47,788 | oo 47,788 | oo 52,865 89,502 [ e | e (1,714) [ e [ (1,714) | o | s 47,788 0| e 1,312 | 04/25/2024. | 1................
FNMA DUS Pool #383863 6.850%
31377Q ML 3 |07/25/18 .. | 06/01/2018. | Paydown . 59,874 | ... 59,874 | ............ 66,526 ...59,961 (87) (74 ) I— 59,874 0| e 1,711 [ 07/25/2018. | 1....coovvvrne
FNMA DUS Pool #386877 4.990%
313777  XE 1 |04/25119 .. | 04/01/2018. | PaydOwn.........ccovrriiiriirinrinciiei [ e | s 4,261,523 | ....... 4,261,523 | ....... 4,083,738 | ...ovvoue 4,229,316 32,207 KY200 1 IO 4,261,523 0 .. 116,185 | 04/25/2019. | 1.....ooovvvvnc
FHLMC REMIC Ser 3803 CI CP  4.000%
3137A7 20 8 |01/ .. 1 06/01/2018. | Paydown.........ccovvrivieiirinrinciieis [ rvevieninsiiniisnines | oo 1,296,358 | ... 1,296,358 | ....... 1,237,616 | ........... 1,275,858 20,500 20,500 | ..o | e 1,296,358 0. 21,703 | 01/15/2040. [ 1.....c.ovevenee
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FNMA DUS Pool #461459 5.450%
31381H TQ 9 [11/25/23 . [ 06/01/2018. | PaydOWN............cvverrereieriienies [ cevieneiieeniiineiiinns | v 155,134 | .......... 155,134 | .......... 159,667 156,299 | ..o | e (1,165) | oo [ e (1,165) | oo | e 155,134 0 3,525 | 11/25/2023. | 1.....ccooeneve.
FNMA DUS Pool #461460 5.350%
31381H TR 7 |09/25/23 .. | 06/01/2018. | Paydown (317) [0 R I 45,693 (U I 1,028 | 09/25/2023. | 1................
31381L  NY 9 | FNMA Pool #464007 6.650% 01/25/28.... | .. | 06/01/2018. | Paydown (836) (836) 6,299 (U I 175 | 01/25/2028.
31381L TV 9 |FNMA Pool #464164 5.920% 01/25/35.... | .. | 06/01/2018. | Paydown (802) (802) 8,244 0 204 |01/25/2035.
FNMA DUS Pool #464932 4.340%
31381M PR 0 |04/25/20 .| 06/01/2018. | Paydown 55,170 | ..ccoovennn 55,170 | ..ccoooeeee 59,549 WBBATT | [ s (1,007) | oo [ e (1,007) | oo 55,170 0 [ 1,007 | 04/25/2020. | 1................
FNMA DUS Pool #465197 4.270%
31381M X2 6 |05/25/20 .. | 06/01/2018. | Paydown ..37,731 (635) (635) 37,096 05/25/2020.
31381IN K9 3 |FNMA Pool #465720 4.030% 10/25/20.... |.. | 06/01/2018. | Paydown ...42,189 (608) (B08) | cvvvvevverrever | ervvirrrrir 41,581 10/25/2020.
31381IN V3 4 |FNMA Pool #466034 6.210% 12/25/29.... | .. | 06/01/2018. | Paydown ...22,628 (2,148) (2,148) 20,480 12/25/2029.
3138IN  WH 2 |FNMA Pool #466048 3.680% 09/25/20.... |.. | 06/01/2018. | Paydown ..35,172 (266) (268) | ovvoveeverceeis | eevvieriiins 34,906 09/25/2020.
31381IN XT 5 | FNMA Pool #466090 3.280% 10/25/20.... |.. | 06/01/2018. | Paydown ...67,950 10/25/2020.
31381P  KS 6 |FNMA Pool #466605 6.340% 01/25/29.... |.. | 06/01/2018. | Paydown 212,719 01/25/2029.
31381T KS 8 |FNMA Pool #470205 6.740% 07/25/29.... | .. | 06/01/2018. | Paydown ...13,850 07/25/2029.
31384V QL 9 |FNMA Pool #535159 7.000% 02/25/30.... |.. | 06/01/2018. | PaydOwn..........c.ccoerveemmrvemerviimnniiins | eerererrmmenrenerrenenes | covveneeneen, 091 | 04,091 | 13,960 | s 3,976 02/25/2030.
3138A9 CV 4 |FNMA Pool #AH7283 4.000% 03/25/41... | .. | 06/01/2018. | Paydown 145,649 03/25/2041.
3138AB  YQ 6 |FNMA Pool #AH9718 4.000% 04/25/41... | .. | 06/01/2018. | Paydown 169,968 04/25/2041.
3138AC AR 8 |FNMA Pool #AH9915 3.500% 04/25/41... | .. | 06/01/2018. | Paydown .. 17,438 04/25/2041.
3138AP  JX 7 |FNMA Pool #AI19277 4.000% 08/25/41..... .. | 06/01/2018. | Paydown . ...16,533 08/25/2041.
3138EG N4 2 |FNMA Pool #AL0410 4.405% 06/25/21.... | .. | 06/01/2018. | PaydOWN.........ccccooirvvimriiiriiiinis [ o | o 137,043 | ......... 137,043 | .......... 146,636 140,385 (3,342) 06/25/2021.
3138EK  TC 9 |FNMA Pool #AL3246 3.500% 10/25/42.... | .. | 06/01/2018. | PAYAOWN........cooourveerieieriiieniiiens | cerevieeeiiesesisnniins | cevvirenns 845613 | .......... 845613 | .......... 851,704 851,233 | ... | ceeeeeene(5,620) | o [ i (5,620) 10/25/2042.
3138EL  GL 1 |FNMA Pool #AL3802 3.000% 02/25/28.... | .. | 06/01/2018. | Paydown..........c.ccovvvvimviinmiiiiniiins | eoinniienniisnniisnnies | v 119,498 | .......... 119,498 | .......... 122,373 121,809 (2253 D OO I 119,498 02/25/2028.
3138L2 PT 8 |FNMA Pool #AM2233 7.250% 01/25/31... | .. | 06/01/2018. | Paydown 3,318 | ... 3,318 (703) 3,318 01/25/2031.
3138L2 TX 5 | FNMA Pool #AM2365 7.190% 02/25/31... | .. | 06/01/2018. | Paydown 5,724 5724 | oo 1,279 | 6,952 | i | eeeeed(1,228) | s [ (1,228) 5,724 02/25/2031.
3138L2 UF 2 |FNMA Pool #AM2381 7.700% 01/25/31... | .. | 06/01/2018. | Paydown 2,069 2,069 (498) 2,069 01/25/2031.
3138LU  XW 0 |FNMA Pool #A04292 3.000% 07/25/42... | .. | 06/01/2018. | Paydown 98,642 | ............ 98,642 | .......... 102,649 102,310 | covveerrvrenee [ ereeeeenn(3,689) [ v [ (3,669) 98,642 07/25/2042.
3138M0  JU 5 |FNMA Pool #A08374 3.000% 07/25/42... | .. | 06/01/2018. | Paydown 98,792 | .......un 98,792 | ......... 102,805 102,401 | oo | e 3,810) [ s | e (3,610) 07/25/2042.
3138M6 QU 4 | FNMA Pool #AP3166 3.000% 08/25/42.... | .. | 06/01/2018. | PAYdOWN.........ccourieiiierinriieniinis | ervieniierienisniienns | cvvvienes 107,856 | .......... 107,856 | ...covoeee 112,238 111,822 (3,966) 08/25/2042.
3138MJ HZ 5 |FNMA Pool #AQ2947 2.500% 11/25/27... | .. | 06/01/2018. | Paydown 86,543 | ..coovennn 86,543 | ...cooo..uu 86,232 ...86,271 272 11/25/2027.
3138MR ML 2 | FNMA Pool #AQ9362 2.500% 01/25/28... | .. | 06/01/2018. | Paydown.........ccccovvviuvrmvinrinriinis [ rverirenissiiniiisiiens | o 1,424,704 | ....... 1,424,704 | ....... 1,414,909 8,153 0. 15,050 | 01/25/2028.
3138W9 GS 3 | FNMA Pool #AS0208 3.500% 08/25/43.... .. | 06/01/2018. | PaydOWN........ccoorveerveareiieniiiens | cererieneeieeeiisnenins | cevenas 1,426,171 | ....... 1,426,171 | ... 1,413,358 | oo 1,413,997 | s | el 12174 | | 12,174 0. 19,821 | 08/25/2043.
3138W9 GU 8 |FNMA Pool # AS0210 3.500% 08/25/43... | .. | 06/01/2018. | Paydown.........cccoevvriurmvinriniiinis [ v | oo 1,139,078 | ....... 1,139,078 | ....... 1,143,706 | ........... 1,143,285 | ..oovvviirrri ....(4,208) 0. 16,272 | 08/25/2043.
3138WD FK 2 |FNMA Pool #AS3769 4.000% 11/25/39.... | .. | 06/01/2018. | Paydown . 574,304 614,730 613,311 ..(39,007)| .. 0 11/25/2039.
3138WF LC 8 |FNMA Pool #AS5722 3.500% 09/01/45.... | .. | 06/01/2018. | Paydown.........ccccccuurrummvivnricnriveis [ rvervenirnrisnicnnnns | 002,180,615 | Lo, 2,180,515 2,253,085 2,250,963 (70,448) 0 09/01/2045.
3138WQ AY 8 |FNMA Pool #AT2722 3.000% 05/25/43.... | .. | 06/01/2018. | PAYAOWN..........cooourveereeiereiieniins | eoreeeeeeeeriseeiisnnnes | v 102,326 | .......... 102,326 | ............ 99,464 ...99,640 2,686 0 05/25/2043.
3138WQ B8 4 |FNMA Pool #AT2762 2.500% 05/25/28.... | .. | 06/01/2018. | PaydOWN..........ccvveriiiiininriniiies | cerierienisniiiniinnies | cvvieieas 168,571 | .ccvveeee 168,571 | wccvveeee 167,201 167,410 0 05/25/2028.
3138WW BK 4 | FNMA Pool #AT8141 3.000% 08/25/43.... | .. | 06/01/2018. | Paydown 833,053 | .......... 833,053 806,532 808,662 0 08/25/2043.
3138X0  Z3 5 |FNMA Pool #AU1661 2.500% 07/25/28... | .. | 06/01/2018. | Paydown ..458,537 | . 458,537 454,811 455,418 0 07/25/2028.
3138X2 LF 9 |FNMA Pool #AU3025 3.000% 08/25/43... | .. | 06/01/2018. | PaydOWN............coumvveimveimiiiiniiins | evereiiineiiinniiisnnies | v 597,613 | ......... 597,613 | .......... 578,588 579,739 0 08/25/2043.
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3138X3  AQ 5 |FNMA Pool #AU3614 3.000% 07/25/43... | .. | 06/01/2018. | PaydOWN..........ccovmiviiiiirinrinniins | coviverienisniiisiineies | v 108,615 | .......... 108,615 | ...oeue. 105,157 105,421 3,194 3,194 0 07/25/2043.
3138X6 KE 4 |FNMA Pool #AU6592 3.500% 01/25/44... | .. | 06/01/2018. | PAYdOWN..........cooorveerreereireniins | eoeeerienenienniiinnees | e 245813 | .......... 245813 | ......... 249,327 249,191 | v | e (3,378) | oo [ e (3,378) ..245,813 0 01/25/2044.
3138X9 SH 3 |FNMA Pool #AU9519 3.500% 10/25/43... | .. | 06/01/2018. | PaydOWN..........ccvverirriiirinrinniins | ceviveriesisniiiniisnies | v 193,038 | .......... 193,038 197,190 197,002 | ovveevvieniies | e 3,965) [ v | 3,965) [ oo [ i 193,038 0 10/25/2043.
3138XH D5 7 |FNMA Pool #AV5523 4.500% 01/25/44.... | .. | 06/01/2018. | Paydown 8,701 8,701 | .. 9,330 .9,312 8,701 0 01/25/2044.
3138XJ 3K 1 | FNMA Pool #AV7101 3.500% 03/25/44.... | .. | 06/01/2018. | PAYAOWN.........ccourieiiieiiriieriiiiins | orvisniiverienissienns | oviienns 147127 | e 147,127 | . 148,133 148,085 0 03/25/2044.
3138XJ  3Y 1 |FNMA Pool #AV7114 4.500% 03/25/44.... | .. | 06/01/2018. | PaydOWN..........ccccoovurvvimiiiiniiiini [ cevienniiinniineiiinns | o 273715 | ..o 273715 | .......... 293,987 293,282 v [ (19,566) 0 03/25/2044.
3138XK 3B 8 | FNMA Pool #AV7993 4.500% 02/25/44.... | .. | 06/01/2018. | PaydOown.........cccccevuirinrivciiniinnns [ e | e 187,002 | .......... 187,002 | ... 200,530 199,542 B (12,541) 0 02/25/2044.
3138XU VB 5 | FNMA Pool #AW5109 4.000% 08/25/44... | .. | 06/01/2018. | PaYdOWN...........cccoooirveiiriiiiriiiini [ o | o 483,569 | ......... 483,569 | .......... 513,074 512,415 (28,846) 0 08/25/2044.
3138Y6 3L 6 |FNMA Pool #AX5302 4.000% 01/25/42.... | .. | 06/01/2018. | Paydown 1234247 | 1,234,247 | ......1,319,102 82,057) | .. ..(82,057)] .. 0 01/25/2042.
3138Y8 F6 2 |FNMA Pool #AX6488 4.000% 11/25/44.... .. | 06/01/2018. | PAYdOWN.........ccooirvveerieiniiieniins | eoeeeiienenienniiennnes | oo 1,059,660 | ....... 1,059,660 | ....... 1,133,505 | ..o 1,131,498 | oo | e (71,838) (71,838) 0 11/25/2044.
FNMA REMIC Ser 2002-21 CI PE  6.500%
31392C PT 5 |04 .| 06/01/2018. | Paydown 8,842 8,842 | oo 9,099 (192) (192) | covvoereierii 8,842 0 242 | 04/25/2032. | 1......cccoeeeec
FNMA REMIC Ser 2002-79 CI CB
31392E  5J 5 |5.500% 11 . [ 06/01/2018. | PaydOWN............coververiieriiinis [ e | v 112,445 | ... 112,445 | ... 110,741 111,763 683 683 | .o | e 112,445 (U I 2,600 |11/25/2022. |1...........cc..
FNMA REMIC Tr Ser 2003 W3 Cl 2A5
31392) YQ 6 [5.356 .| 06/01/2018. | Paydown 20,343 | ..... 20,343 | oo 20,687 ...20,307 36 36 [ 20,343 (U I 408 | 06/25/2042. | 1.........ccnc..
FHLMC SPC Ser T-45 CI A5 6.280%
31392R SJ 1 [10/27/ . [ 05/01/2018. | PaydOwn...........ccooimvviiriiiniiiiniis [ o | 22,242,166 | ... 22,242,166 | ..... 22,881,628 | ......... 22,522,034 | ..oocoovviiiiriies | (279,868) | ...ovoovvvnnis | v (279,868) | .......covvvvrevs 22,242,166 0 ... 581,451 [ 10/27/2031. [ 1................
FHLMC REMIC Ser 2478 JF  6.000%
31392T WT 0 |08/15/2 .| 06/01/2018. | Paydown 6,360 | ...ccoooouun 6,360 ....6,625 ..6,420 (60) (60) 6,360 0 ...158 | 08/15/2022.
FHLMC Struc PTC Ser T50 CI A7 5.048%
31392V XT 4 |1 . [ 05/01/2018. | Paydown............coooimvvimiiiniiinis [ o | e 16,987,276 | ..... 16,987,276 | ..... 16,795,107 | ......... 16,872,677 | ..ovveevvvicnni | o 114,599 | oo | e 114,599 | .o | s 16,987,276 0 ... 356,224 | 10/27/2031. [ 1................
FHLMC REMIC Ser 2516 CIEH  5.500%
31392W  G9 5 |101 . [ 06/01/2018. | PaydOWN............cvverriiriiiriiienis [ e | o 75,353 | oo 75,353 | oo 76,107 ..75,378 (25) (23] 1 O ISR 75,353 (U I 1,740 | 10/15/2022. | 1................
FNMA REMIC Ser 2003-28 CI TC  5.500%
31393A FD 4 |04 . | 06/01/2018. | Paydown 99,718 | ..ccoovunu 99,718 | ........ 105,701 100,487 (770) (4[] I 99,718 (U I 2,308 | 04/25/2023. | 1....cccvvvvuvs
FNMA REMIC Ser 2003-30 CI BC
31393A ZB 6 |5.500% 04 .| 06/01/2018. | PAYAOWN........cvurerrerrieirieieierinniiees | erieressseeensssienins | cervnsens 144,099 | .......... 144,099 | .......... 152,565 145,056 (957) [CLT4 ] T 144,099 0 3,319 | 04/25/2023. [ 1....ccovvverne
FNMA REMIC Ser 2003-51 Cl QH
313938 3W 3 |5.500% 06 .| 06/01/2018. | PAYAOWN........courererrieirieieieriniiiees | erieressseeensssieninns | erennens 111,363 | ... 111,363 | .......... 114,704 12,671 | e | e (1,309) [ cooevvriverenins [ v (1,309) | cvovvvrerererinees | e 111,363 0 2,545 | 06/25/2033. [ 1....ccovvvrrne
FNMA REMIC Ser 2003-55 CI CD
31393C PD 9 [5.000% 06 .| 06/01/2018. [ PAYAOWN......ccvuririrriciirinriieiiniiee | vevrveisirssiensnssnees | vverernnes 13,405 | oo 13,405 | oo 13,265 ...13,336 69 B9 | e | e 13,405 0 278 | 06/25/2023. [ 1.....vvvvrnee
FNMA REMIC Ser 2003-55 CI HY
31393C QH 9 |5.000% 06 .1 06/01/2018. | Paydown 56,892 | ..ovvvvnnes 56,892 | ...cooo.c.. 58,234 ..57,015 (122) (772 56,892 0| e 1,186 | 06/25/2023. | 1.......coovunce
FNMA REMIC Ser 2003-W10 Cl 1A4
31393D  TX 9 |4.505% .1 06/01/2018. | Paydown 68,106 | ............ 68,106 | ............ 68,104 ...67,947 160 160 | oo [ i 68,106 0 [ 1,293 | 06/25/2043. | 1.....ccocvvonnee
FNMA REMIC Ser 2003-W12 CI 1A8
31393 LF 4 |4.550% .1 06/01/2018. | Paydown..........ccovveeniinriiciiniiiens [ e | e 164,918 | .......... 164,918 | .......... 159,801 163,468 | ....covoovvicviicnes [ e 1,450 | i [ e 1450 { oo | e 164,918 0 [ 3,143 | 06/25/2043. | 1....ovvvvvs
FHLMC REMIC Ser 2528 CI KM  5.500%
31393F 4B 9 |11/ .1 06/01/2018. | Paydown 22,788 | ..o 22,788 | ..o 23,189 ...22,860 (72) (] E— 22,788 0 526 | 11/15/2022. | 1....oovvvvennee
FHLMC REMIC Ser 2532 CI PH  5.500%
31393F PA 8 [12/1 . [ 08/01/2018. | PaYAOWN..........covvvrrrerrrirrinnies [ cevienrinesninsssiiens | cvveeeees 342,631 | .......... 342,631 | .......... 352,160 346,950 | ...oovvevrrriiens [ s (4,319) | oo [ (4,319) | oo | e 342,631 0 [ 7,572 | 12/15/2032. | ..o
FHLMC REMIC Ser 2556 CI TC  5.500%
31393) 6E 3 |01/ .1 06/01/2018. | Paydown 27,751 | e 27,751 | e 29,069 ...27,943 (192) (192) | oo 27,751 0 [ 643 | 01/15/2023. | 1....covvveennee
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
F Current Bond
4 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
FHLMC REMIC Ser 2587 CIKG 5.000%
31393N  AH 2 [03/1 .| 06/01/2018. | Paydown 92,473 | v 92,473 | v 95,016 293,661 [ o | e (1,188) [ oo [ e [QREE:) L — 92,473 0 | e 1,930 |03/15/2033. | 1....ccoovvvrnee
FHLMC REMIC Ser 2595 CI GC  5.500%
31393P DY 7 |04/1 .| 06/01/2018. | Paydown ..48,102 ..48,458 (355) (355) 0 04/15/2023. | 1
FHLMC REMIC Ser 2603 CIC 5.500%
31393P RF 3 |04/15 .| 06/01/2018. | Paydown 35,859 | ... 35,859 | .o 37,949 ...36,205 (346) [(CZ25) N 35,859 0 815 | 04/15/2023. [ 1.......covveuee
FNMA REMIC Ser 2003-92 CI MB
313937 CC 8 |5.000% 09 . [ 06/01/2018. | PAYAOWN.......oouvvrercrierinrrincriens | o | ceveverinens 42,280 | ............ 42,280 | ............ 40,479 ..41,746 534 534 | e | s 42,280 0 883 [09/25/2023. [ 1........ovvvenee
FNMA REMIC Ser 2003-120 CI JD
31393U HG 1 |5.000% 1 .| 06/01/2018. | Paydown 65,895 | ............ 65,895 | ............ 65,771 ...65,696 199 199 | i [ e 65,895 0 | et 1,373 | 12/25/2023. | 1....coovvvrnee
FNMA REMIC Ser 2003-117 CI MD
313930 QG 1 |5.000% 1 . [ 06/01/2018. | PaYdOWN........oorverrerririrerinnieens [ v | covenies 180,642 | ..ccooouee 180,642 | ..ccvveeee 168,731 177,004 3,638 3,638 | .o | i 180,642 0 | e 3,706 | 12/25/2023. | 1....orvvvvev.
FHLMC REMIC Ser 2627 CIMW 5.000%
31393V 4V 0 |06/1 .| 06/01/2018. | Paydown 49,117 49,117 .49,738 ...49,153 (37) (37)].... ..49,117 0 06/15/2023. | 1
FNMA REMIC Ser 2004-51 CI KW
31393y 4 1 |5.500% 07 . [ 06/01/2018. | PaYdOWN........oouverrirrieerinrinceiens [ e | e 46,110 | ............ 46,110 | ............ 45,909 ...45,933 177 L TN IS 46,110 0| e 1,036 | 07/25/2024. | 1.......cccoonc..
FNMA REMIC Ser 2004-W10 Cl A5
31394A LU 8 |5.500% 0 . [ 06/01/2018. | PaYdOWN........oovvvrverririrerinniinens [ e | covenien 627,810 | .......... 627,810 | .......... 639,655 628,207 (397) (B97) | v | v 627,810 0. 14,820 | 08/25/2034. | 1.......ccvvunee
FNMA REMIC Ser 2004-65 Cl ZA  4.500%
31394A PF 7 |08 .. | 06/01/2018. [ PAYOWN......oocvrrvirireiciininiiens | veverereniersssssiennns | cvrvnvnes 444,867 | .......... 444,867 | .......... 424,144 432,336 | .o | e 12,531 | o [ e 12,531 | oo | v 444,867 0 | s 8,192 | 08/25/2034. | 1......cvvrvvrne
31394A XM 3 |FNMA Gtd Grantor Tr Ser2004-T4 CIA9 4.|.. | 06/01/2018. | PAYdOWN..........cocerereerermrinerrnieinnee | eorireeserineniesineens | eeveeiiens 75,779 | oo 75,779 | oo 76,255 ...76,099 (319) [CCH1S) O ISV 75,779 0 | e 1,506 | 08/25/2034. | 1.......coceonc
FNMA REMIC Ser 2005-6 CI MB  5.000%
31394B 6M 1 |02/ . [ 06/01/2018. | PAYAOWN.......coonrvvnivrireiierierinens [ corneirnerissineiiiesinns | ceeeeies 144,945 | .......... 144,945 | .......... 145,194 144,638 308 308 | ceoeererrerinees | eeereeieens 144,945 0 | e 3,011 | 02/25/2025. | 1...coonvvennvns
FNMA REMIC Ser 2004-78 CI Z 5.500%
31394B DH 4 |11/ . [ 06/01/2018. | PAYAOWN.......coumvrrireirciierieninens [ coneirneeiissineisienins | evneies 586,283 | .......... 586,283 | .......... 595,246 590,370 | ..oovveerierirnens | cerereens (4,087) [ coovererireins [ e (4,087) | oo | eevrrerineens 586,283 0. 13,882 | 11/25/2034. | 1....coovvvnne
FNMA REMIC Ser 2005-53 CI MJ  5.500%
31394D E4 8 |06 . [ 06/01/2018. | PAYAOWN.......covnvrrrerrirerierineiinens [ eoveersrissineniienins | eveeeines 170,969 | ..coovnee 170,969 | ..ccvveeee 175,992 172,650 | oo | e (1,681) [ oo [ e (1,681) | coorvererireirnees | eevrrerireens 170,969 0 3,911 | 06/25/2035. | 1...covvvnnens
FNMA REMIC Ser 2005-W2 CI A8
31394D JW 1 [5.410% 05 .| 06/01/2018. | Paydown ....369,099 ....369,099 ....366,753 367,328 ..369,099 0 8,037 | 05/25/2035. | 1
FNMA REMIC Ser 2005-43 Cl GC
31394D VB 3 |5.500% 05 . [ 06/01/2018. | PAYAOWN.......coomvvrrrrrirerierinninens [ coveerseissineniienins | eveeeins 183,574 | ..ccoouue. 183,574 | .ccooeeee 193,212 187,040 | oo [ e (3,465) [ ..ooverrrrris [ s (3,465) | ..ovvrrrrrrirees | e 183,574 0 3,959 | 05/25/2035. | 1...covvvnnens
FNMA REMIC Ser 2005-83 CI LB 5.500%
31394F H7 3 |10 . [ 06/01/2018. | PAYAOWN.......coonvrrrrrirerierieeinens [ corveererissinenienins | eoeeenes 838,886 | .......... 838,886 | .......... 824,227 833,747 5,138 5,138 | oo | e 838,886 0. 19,071 | 10/25/2035. | 1....ccovvvvne
FHLMC REMIC Ser 2657 CIDT 5.000%
31394G S8 7 |08/ .| 06/01/2018. | Paydown 37,125 | oo 37,125 | oo 34,334 ...36,446 679 B79 | .o 37,125 (U I 762 |08/15/2023. [ 1......coovvvenee
FHLMC REMIC Ser 2664 CIAY 5.000%
31394H 4w 8 |08/1 .| 06/01/2018. | Paydown 86,715 | .ovvvreees 86,715 | .ovvvreee. 80,401 285,106 | oo | s 1,609 | ooeeeveenerns [ v 1,609 | .o 86,715 0 | e 1,789 | 08/15/2023. | 1....c.oovvvvnee
FHLMC REMIC Ser 2672 CI XB 5.500%
31394H Zz 7 091 .| 06/01/2018. | Paydown 28,382 | ..... 28,382 ..29,163 ...28,694 (312) (312) 28,382 0 617 |09/15/2023. | 1
FHLMC REMIC Ser 2673 CIQL 5.500%
31394 KW 6 |09/1 .| 06/01/2018. | Paydown 226,428 | ... 226,428 | ......... 231,714 227,214 (786) (U£:15) 1 RN IS 226,428 0 | e 5,114 | 09/15/2023. | 1...corvvrrnvens
FHLMC REMIC Ser 2676 CIKY 5.000%
31394 MS 3 |09/1 . 1 06/01/2018. | PAYAOWN........oouvvrrerrirerierieriinens | e | eeveries 198,209 | .......... 198,209 | .......... 187,568 195,559 2,649 2,649 | oo | e 198,209 0 | e 4,103 |09/15/2023. | 1.......cvvvenee
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FHLMC REMIC Ser 2697 CILG 4.500%
313940 YA 9 |10/ .. | 06/01/2018. | Paydown . 85,833 | .o 85,833 | .ocovonee. 76,740 ...83,679 2,153 2,153 | oo 85,833 |.... 0 | e 1,606 | 10/15/2023. | 1......ovvvrnee
FHLMC REMIC Ser 2701 CI AC  5.000%
31394L N5 7 |11 .. | 06/01/2018. | PAYAOWN.......coouvverrirrerrrirerieninees [ eoveereeinsinerienies | eevveris 110,301 | wovvvenee 110,301 | wovvvenee 102,718 108,420 | .ovouvereeiriees | e 1,881 | s [ v 1,881 [ e | cevierieens 110,301 0 2,240 | 11/15/2023. | 1...cvorvenevs
FHLMC REMIC Ser 2720 CI PC  5.000%
31394M  YB 0 |1211 .. | 06/01/2018. | Paydown . 39,129 | oo 39,129 | oo 36,426 ...38,247 882 882 | .o 39,129 | ... 0 802 |12/15/2023. [ 1......ccvvvenee
FHLMC REMIC Ser 2005-112 CINE
31394U ZS 4 |6.000% .. | 06/01/2018. | PaYAOWN........oourvvrrrrrerrrirerieriinens [ e | coeere 498,530 | .......... 498,530 | .......... 527,663 508,432 0. 11,140 | 12/25/2035.
FHLMC REMIC Ser 2777 CIDG 4.000%
31394W  KC 1 |04/1 .. [ 06/01/2018. | PaYdOWN........oovvvrrvrcririnrircrirenes [ everieeerneensnninennes | voverernenne | 1,284 | i 77,284 | e, 67,333 ..76,918 0 04/15/2033.
FHLMC REMIC Ser 2811 CIDT 5.000%
31394y XS 8 |06/1 .. | 06/01/2018. | Paydown . 32,565 | ... 32,565 | ..cooneen 32,219 ...32,432 132 132 | i 32,565 |.... 0 679 |06/15/2024. [ 1................
FNMA REMIC Ser 2006-24 CI Z 5.500%
313958 R3 9 |04/ .. | 06/01/2018. | PaYAOWN........oovvvrvrrrirriirineriieies [ rverierersenissinnines | eveene 1,393,816 | ....... 1,393,816 | ....... 1,422,552 | ...ccooeue 1,409,122 [ .o | s (15,308) | v.oovvveverrcrire [ e (15,308) | ...vevveenreeerres | v 1,393,816 |.... 0| 31,562 | 04/25/2036. | 1......ccvoneve.
FNMA REMIC Ser 2006-43 Cl KD
31395D J4 2 |6.000% 06 .. | 06/01/2018. | PaYdOWN........oorvvirirriiierieriinees [ e | e 349,486 | ......... 349,486 | .......... 367,179 355,301 (5,815) (5,815) | coovverrirririees | eerirerirens 349,486 0| e 9,288 | 06/25/2036. | 1.......cvvvne.
FHLMC REMIC Ser 2868 CI AV 5.000%
313956 M4 1 |08/ .. | 06/01/2018. | Paydown . 97,549 | oo 97,549 | oo 97,565 ..97,412 138 138 | i 97,549 0 | e 2,045 | 08/15/2024. | 1....covvennce.
FHLMC REMIC Ser 2892 CI AD 5.000%
31395 MG 8 [111 .. | 06/01/2018. | Paydown . 27,094 | ........... 27,094 | oo 27,077 ...27,051 43 43 [ 27,094 |.... 0 580 | 11/15/2024. [ 1......coevenee
FHLMC REMIC Ser 2904 CI PE  5.500%
31395K HE 6 |12/1 .. | 06/01/2018. [ PAYOWN......coocvrrvririirnieiininiiens | veveverenisersssssienens | cervnvenns 151,552 | .......... 151,552 | .......... 157,377 153,933 (2,381) (72513 ) 1 I ISR 151,552 0 | 3,401 | 12/15/2034. [1....ovvvvenne
FHLMC REMIC Ser 2903 CI BD 4.500%
31395K NS 8 |12/1 .. | 06/01/2018. [ PAYAOWN......oocvrrvririrriciiniiiiens | veveverensserisssssiennns | cervnines 360,884 | .......... 360,884 | .......... 366,635 361,262 (378) (7)) T R 360,884 0| 6,718 | 12/15/2019. [1....cvvvvrerne
FHLMC REMIC Ser 2939 CI DK 5.500%
31395M 5N 5 |02/1 .. | 06/01/2018. [ PAYAOWN......coovrrvirrirniciiniiiieis | veveverenierisisssiennns | cvrvnienns 184,572 | .......... 184,572 | .......... 189,273 185,938 | ..o | e [QRIGE5) ) RN I [LC15) I ISR 184,572 (0] IO 4,141 102/15/2030. [ 1.....vvvvernnes
FHLMC REMIC Ser 2982 CI PE  5.500%
313950 QH 7 |05/ .. | 06/01/2018. [ PAYAOWN......coovvrrvririrriciininiieis | vevererenisrisssnsiennns | cvrvnienns 315,447 | .......... 315,447 | .......... 306,920 312,066 3,381 3,381 | oo | e 315,447 0| e 7,005 | 05/15/2035. | 1.....cvvvvece.
FHLMC REMIC Ser 3025 CI ZC 5.000%
31395X MD 4 |08/1 .. | 06/01/2018. | Paydown.........cccvevvirinrinciiinniienns [ e | v 236,441 | .......... 236,441 | .......... 234,141 234,910 | oo | s 1,531 | v [ 1,531 [ o | v 236,441 0| e 4,912 | 08/15/2035. [ 1.......oocvenee
FHLMC REMIC Ser 3019 CI ZQ 5.000%
31395X WS 0 |06/1 .. | 06/01/2018. [ PAYAOWN......coocvvrvirerriciininnieins | ervererenssiisessssseninns | covenns 4,196,966 | ....... 4,196,966 | ....... 4,162,828 | ........... 4,174,157 22,809 22,809 | .ovverieeieeis | e 4,196,966 |.... 0. 87,096 | 06/15/2035. | 1......cvvvece.
FHLMC REMIC Ser 3068 CI Z 5.500%
3139%6F G3 1 |11/15 .. | 06/01/2018. [ PAYOWN......coovrrvrirerriciiniiiieis | veveverenierisssssiennns | evrvevenns 362,984 | ......... 362,984 | .......... 370,473 367,113 | o | e (U /2 ) ORI IO (G /2 ) RO ISR 362,984 0 | 8,182 | 11/15/2035. [ 1....ccvvvrerne
FHLMC REMIC Ser 3143 CIB 5.500%
31396 UF 0 |04/15 .. | 06/01/2018. [ PAYAOWN......coovrrvrirereieiininiiieis | veverereniserisissniennns | cevnienns 138,843 | .......... 138,843 | .......... 134,894 137,427 ..138,843 | ... 0 04/15/2026.
FHLMC REMIC Ser 3174 CIDG 6.000%
31396T KH 5 |06/1 .. | 06/01/2018. | Paydown.........cccovvveirinricciiinniienis [ e | s 211,869 | .......... 211,869 | .......... 222,992 215,879 | oo | v [CX0X10) ) ORI (4,010) | cvovvrvererervens | v 211,869 0| e 5,935 | 06/15/2036. | 1.....cvvvvnens
FHLMC REMIC Ser 3174 CI PZ 5.000%
31396T QY 2 |011 .. | 06/01/2018. | Paydown.........ccourvveirinrinciiinniienis [ e | s 503,872 | .......... 503,872 | .......... 501,243 501,944 | ..o | v 1,928 | oo [ 1,928 | oo | e 503,872 0. 10,721 | 01/15/2036. | 1.......ccvvvne
FNMA REMIC Ser 2007-74 Cl ZE  5.500%
31396W Q7 4 |08 .. | 06/01/2018. | Paydown..........ccoovvveirinrivciiieniinnns [ e | v 192,804 | .......... 192,804 | .......... 196,529 194,346 | oo | s (1,542) | coovveeivenins [ everienns (1,542) | oo | e 192,804 0 | e 4,579 | 08/25/2037. [ 1.....ccovvvenee
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FNMA REMIC Ser 2007-77 CI PE  6.000%
3139%6X FY 5 |08 . [ 06/01/2018. [ PaYAOWN...........covoerrereieriiienies [ eevieneiieneiiieeiiiens | o 493,553 | .......... 493,553 | .......... 506,200 495,585 (2,032) (2,032) | oo | i 493,553 0 .. 12,440 | 08/25/2037. | 1......cccooeuece
FHLMC REMIC Ser 2007-77 CI MD
31396X GH 1 |6.000% 1 .| 06/01/2018. | Paydown 335497 | ........ 335497 | ......... 367,624 337,250 | ..o [ s (1,753) | oo [ e (1,753) | oo | 335,497 (U I 8,500 |12/25/2036. | 1................
FNMA REMIC Ser 2007-77 CI DC
31396X HW 7 |6.000% 08 . [ 06/01/2018. | PaydOWN............cvvorireieriiinis [ cevieneiiieneiiiniiinns | v 304,529 | ......... 304,529 | ........ 314,140 308,157 | ..o [ s (3,628) | ..o [ e (3,628) | ..o | i 304,529 0 [ 7,741 | 08/25/2037. | 1....ccvvevev
FNMA REMIC Ser 2008-29 Cl ZA  4.500%
3139%6Y F7 2 |04 . [ 06/01/2018. | PaydOWN............cvverierieriiinis [ e | v 345,067 | .......... 345,067 | .......... 327,693 334,583 ...10,484 0 04/25/2038.
FHLMC REMIC Ser 3209 CI TZ 5.000%
31397A 6C 2 |08/1 . [ 06/01/2018. | PaydOWN............ccvvorveriieriiinis [ e | o 134,640 | ......... 134,640 | ......... 132,388 133,272 | oo | e 1,368 | i | e 1,368 0 2,917 | 08/15/2036.
FHLMC REMIC Ser 3203 CI LX 6.500%
31397A  QF 3 |08/1 .| 06/01/2018. | Paydown 24,562 | ........... 24,562 | ............ 26,067 ...25,239 (677) (L0 24,562 0 665 | 08/15/2036. | 1................
FHLMC REMIC Ser 3230 CINE  5.500%
313978 PV 7 101 . [ 06/01/2018. | PaydOwWN............ccoovrviriiriiinis [ e | o 296,210 | .......... 296,210 | .......... 302,504 298,665 (2,456) (2,456) | ..o | i 296,210 0 6,395 | 10/15/2036. | 1...........cc..
FHLMC REMIC Ser 3290 CI PE  5.500%
31397F Qv 7 |03/1 .| 06/01/2018. | Paydown 31,608 | ............ 31,608 | ............ 32,408 ..31,871 (263) [Z2GK) 1 I 31,608 0 [ 727 | 03/15/2037. | 1.....ccocvveeeee
FHLMC REMIC Ser 3287 CI GD 5.500%
31397G  5Y 2 |031 . [ 06/01/2018. [ PaydOWN............covvrviriiiriiinies [ e, | s 212,325 | ......... 212,325 | ......... 218,828 214,559 (2,234) (2,234) | oo | i 212,325 0 [ 4,660 |03/15/2037. [1................
FHLMC REMIC Ser 3345 CI N 6.000%
31397 RP 1 |07/ .| 06/01/2018. | PAYAOWN........cvurirrerrieirieieierineiiees | ereersssseeensnsiinies | erensene 615,149 | .......... 615,149 | .......... 628,605 618,154 (3,006) (3,006) | cvoovvevererrerireen | wrvrrrirennnd 615,149 0 [ 13,590 | 07/15/2037. | 1.c.ovvvvverennne
FHLMC REMIC Ser 3354 CI PH 5.500%
31397K AN 1 |08/1 .| 06/01/2018. [ PAYAOWN........cvurirerrieirieieierineiiees | evieressseeensssiinins | oresnenes 324793 | .......... 324793 | .......... 338,596 328,460 (3,667) [ HCIC 7 I ISR 324,793 0 [ 7,662 | 08/15/2037. | 1....cvvvvererne
FNMA REMIC Ser 2008-84 CIL  6.000%
31397M TV 9 |09/ .| 06/01/2018. [ PAYAOWN.......oourvrivrririiriniieiiniine | verrveisirseiensnssnenes | oveerines 79,001 | oo 79,001 | oo 82,753 80,298 [ .o | e (1,297) | coovvvrvveinns [ v (1,297) | cooveevererrnniinns | evrversrineins 79,001 (V1 2,124 | 09/25/2038. [ 1.....covvverne
FHLMC REMIC Ser 3473 CICH 5.500%
31397W QB 4 |07/ .| 06/01/2018. | PAYAOWN........cvurirrerriririereieriniiiees | erieressseerensssinninns | evesrens 151,532 | ..o 151,532 | oo 155,963 153,406 | oo | e (1,873) | cooeveveinins [ v (145 T I 151,532 (V1 3,472 | 07/15/2038. [ 1....ccvvvvnrne
FNMA REMIC Ser 2009-77 CI PX 5.000%
31398F EF 4 |10 . [ 06/01/2018. | PaydOWN.........vvvrerrirrieiieniinens [ e | e 453901 | .......... 453901 | .......... 465,816 455,775 | .o | e (1,874) | oo [ v (1) ) T 453,901 0 [ e 9,656 | 10/25/2039. | 1......ccvovuve.
FHLMC REMIC Ser 3561 CI PE  5.000%
31398) LB 7 |08/1 .1 06/01/2018. | PaydOwn..........ccvvverinriicinniieens [ e | e 641,341 | .......... 641,341 | .......... 661,583 647,132 (5,791) (5,791) | oo | e 641,341 0. 13,342 | 08/15/2039. | 1.....oocvvvneee
FHLMC REMIC Ser 3585 CI UB  4.500%
31398K 6C 9 [10/1 .| 06/01/2018. | PAYAOWN........courerierririieieieriniiiees | eriersssseerensnsiinins | erennenes 404,200 | .......... 404,200 | .......... 392,715 398,243 5,966 5,966 | .o | e 404,209 0 [ 7,565 | 10/15/2039. [ 1....cocvvrnrne
FHLMC REMIC Ser 3591 CI BL 4.500%
31398K KA 7 [10/1 .| 06/01/2018. | PAYAOWN........courerierrieiiereierineiiees | eveeresiscerensssiinins | erensen 500,037 | .......... 500,037 | .......... 489,411 495,401 | oo | s 4,636 | o | e 4,636 | .o | e 500,037 0 [ 9,236 | 10/15/2039. [ 1....ccevvverne
FNMA REMIC Ser 2010-114 CI BY
31398N  MH 4 |4.000% 1 .. | 06/01/2018. | Paydown 486,251 , ..(1,876) | .. 0 10/25/2040.
31403A WY 7 |FNMA Pool #743263 3.500% 10/25/18.... |.. | 06/01/2018. | Paydown ..17,960 188 188 0 10/25/2018.
31405 6P 5 |FNMA Pool #787578 6.000% 07/25/35.... | .. | 06/01/2018. | Paydown ...16,933 (330) (330) 0 348 |07/25/2035.
31406 Y8 0 |FNMA Pool #811735 4.000% 03/25/20.... |.. | 06/01/2018. | Paydown ...20,085 279 279 20,364 0 331 | 03/25/2020.
31411D  FZ 7 |FNMA Pool #904784 3.375% 12/25/36.... | .. | 06/01/2018. | Paydown 750 12 112 0 15 | 12/25/2036.
31412P  GX 3 |FNMA Pool #930914 4.000% 04/25/39.... | .. | 06/01/2018. | Paydown 191,611 511 511 0 3,264 | 04/25/2039.
314120  Z4 5 |FNMA Pool #935563 4.000% 09/25/39.... | .. | 06/01/2018. | Paydown ...16,621 (147) (147) 0 275 | 09/25/2039.
31414U 2A 5 |FNMA Pool #976969 6.000% 02/25/38.... |.. | 06/01/2018. | Paydown ...15,548 63 63 (U I 419 | 02/25/2038.
314140 XN 3 |FNMA Pool #976885 6.000% 04/25/38.... | .. | 06/01/2018. | Paydown..........c.cccouvvurniinrinciiiens [ rverrerinrieniiniiinns | cvvvennenn3, 144 | 3,144 | il 30161 | 3,159 (15) (15) 0 79 | 04/25/2038.
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31416H ZM 0 | FNMA Pool #AA0747 4.000% 03/25/39.... | .. | 06/01/2018. | Paydown 23,625 | oo 23,625 | ..o 23,292 ...23,310 315 315 23,625 03/25/2039. | 1....
31417C  5A 9 |FNMA Pool #AB6240 3.500% 09/25/42.... | .. | 06/01/2018. | PAYAOWN........cooourveererieriiieneiiens | cevevieeerienesienniins | cevvienes 149,618 | ........ 151,520 | oo | e (1,902) | oo [ e (1,902) 149,618 09/25/2042. | 1....
31417G D6 0 |FNMA Pool #AB9124 2.500% 04/25/28.... | .. | 06/01/2018. | PaydOwn.........cccccoevumrimiivciinniienns [ e | s 192,692 | .ccoveeee 192,692 193,153 (461) (461) | v | i 192,692 04/25/2028. | 1.....ovvvvvneee
31417G  FN 1 |FNMA Pool #AB9172 2.500% 04/25/28.... | .. | 06/01/2018. | Paydown ....260,153 ....260,153 259,324 829 829 ..260,153 04/25/2028. | 1....

31418A  JV 1 |FNMA Pool #MA1175 3.000% 08/25/42... | .. | 06/01/2018. | Paydown ...258,237 | ..........258,237 267,849 | ..oovvvvvrrrrinns [ s (9,811) [ oo [ (9,611) ..258,237 08/25/2042. | 1....

314188 AP 1 |FNMA Pool #MA1813 4.500% 03/25/44... | .. | 06/01/2018. | PaydOWN..........cocourvveimeiimiiiiniiins | eoereiienniiinniinnnnes | v 227503 | .......... 227,503 243426 | ..ooovvieicianns | s (15,923) | ..o [ ((ER7) L IS I 227,503 03/25/2044. | 1......cccoocenc

314188 B6 2 |FNMA Pool #MA1860 4.500% 04/25/44... | .. | 06/01/2018. | Paydown ....267,883 286,687 | ..ccoooververiens | v (18,804) | ..ovvvverciins [ e (18,804) ..267,883 04/25/2044. 1 1....

31419A DT 1 |FNMA Pool #AE0113 4.000% 07/25/40.... | .. | 06/01/2018. | Paydown v 110,411 110,566 (155) (155) 110,411 07/25/2040. | 1....

31419E X5 3 |FNMA Pool #AE4299 4.000% 09/25/40.... | .. | 06/01/2018. | PAYdOWN..........cooorveemvieerrirnriins | worererineneiesnnrennnes | e 156,411 L 156,411 157,787 | oo | v (1,376) | oo [ v (QITL) | T 156,411 09/25/2040. | 1.....covvvvenece

31419F SN 7 |FNMA Pool #AE5024 4.000% 12/25/40.... | .. | 06/01/2018. | Paydown ....279,485 279,394 91 12/25/2040. | 1....

31419L  EY 5 |FNMA Pool #AE9150 4.000% 12/25/40.... | .. | 06/01/2018. | Paydown ....208,769 219,098 | ..oovvvrvrrrrinns [ s (10,329) | ..o 12/25/2040. | 1....

626207 YF 5 |Municipal Elec Auth GA Rev Bld Amer Bd U, .. | 04/01/2018. | Call  100.0000 2,000 2,000 2,085 2,082 .0 ..2,082 04/01/2057.

626207 YM 0 |Municipal Elec Auth GA Rev Bld Amer Bd.. | .. | 04/01/2018. | Call ~ 100.0000.............cccoovwvrmves 31,000 | .o 31,000 | ............31,000 ...31,000 .0 ... 31,000 04/01/2057.

649085 AA 5 |New Valley Generation Il Ser 2001 5.57... .. | 05/01/2018. | Redemption  100.0000..........ccoce. | coverrmvermrmririnniirinns | ceverenes 332475 | ......cc.. 332,475 | ... 348,148 334,950 (2,475) (2,475) | .... 332,475 05/01/2020.

76116E  CJ 7 |Resolution Funding Corp Strips 0.000%... | .. | 04/15/2018. | Maturity 4,000,000 4,000,000 | ....... 2,316,531 | ......... 13,685,111 | oo | o 314,889 ..314,889 B [ 14,000,000 0 04/15/2018.

977100 AB 2 [Wisconsin St Gen Fd Rev Ser A 5.200% 0] .. | 05/01/2018. | Maturity.........ccccccouriisnniiinniinnnies | covcvonniisnniisnniianns | v 1,055,000 | ....... 1,055,000 | ....... 1,050,179 | .ccccveeeae 1,054,842 158 158 | ... I 1,055,000 0 | 27,430 |05/01/2018. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special A S, s ....100,966,365 |....100,966,365 | ..... 90,064,530 | ....... 101,471,713 | e 0 ... (205,270) | ..o 0 | (205,270) | ...cvvcvecnenen0 | i 100,966,447 | ................ 0 [ (2] — (82)] ..1,879,032 XXX XXX
Bonds - Industrial and Miscellaneous

PHNTM Holdings Inc Incremental Term Ln
000000 00 O |N .. | 06/29/2018. | Redemption ~ 100.0000...........cocr. [ vovmrererienrrnnireniinns | crrverirennnn3,091 | 3,091 | 3,061 | s 3,061 31 31 01/27/2023.
000000 00 O |AccruentLLC Incremental 1st Lien DD Nt.. | .. | 06/29/2018. | Redemption ~ 100.0000..........ccccovs | vorrrrrermrrrerirerrirnnns 54 54 07/28/2023.
000000 00 O |MSHC Inc TermLnNt3 6.500% 07/31/23.. | 06/29/2018. | Redemption ~ 100.0000.............co. | corsrrrrrrrevenersssnnnnnes 227 227 07/31/2023.
000000 00 0 |75 .. | 06/29/2018. | Redemption  100.0000. 25 25 07/31/2023.
000000 00 O |Command Alkon Inc 1st Lien Term Ln Nt 1 | .. | 06/29/2018. | Redemption ~ 100.0000 ..15,000 186 186 09/01/2023.
000000 00 O |HaiAcquistion Corp Term Ln Nt3 8.363.. | .. | 06/29/2018. | Redemption ~ 100.0000, ..15,000 353 353 10/31/2023.
000000 00 O |BeyondTrust Software Sol Inc Term Ln Nt.. | .. | 06/29/2018. | Redemption  100.0000 309 309 11/21/2023.
000000 00 O |BeyondTrust Software Sol Inc Term Ln Nt..|.. | 04/23/2018. | Tax Free Exchange.........cccoccveeeovs | vevvvveeencneniienens | vevveinens 14,146 .. 14133 13 13 11/21/2023.
Implementation Mgmt Assistance Delayed

000000 00 O |D .1 06/29/2018. | Redemption  100.0000...........ccoce. | coverrmrerrmiiiniiiinns | cererireceriren 807 | oo 807 | oo 797 10 10 | oo 807 0 1] 12/13/2023. | 1FE...........
Implementation Mgmt Assistance Delayed

000000 00 O |D .| 06/29/2018. | Tax Free EXChange..........ccoceovervees [ covemmeeimneiiinciiiens | o 441,941 | ... 447513 | .......... 441,920 21 21 | e [ e 441,941 0 819 | 12/13/2023. | 1FE............
Implementation Mgmt Assistance Delayed

000000 00 O |D . | 06/29/2018. | Tax Free Exchange. ...157,414 ....766,950 ....757,363 51 51 757414 0 12/13/2023.
Wrench Group LLC Delayed Draw Term Ln

000000 00 O |Nt .1 06/29/2018. | Redemption  100.0000...........ccoce. | coverrmrermrmieireiirinns | corevirereriens 718 | oo AT I T18 | e | oveeeiseneinenees | e | ceveeeseneinnes | e (U O 718 0 8 | 12/15/2023. | 2FE............
Wrench Group LLC Term Ln Nt 1 7.750%

000000 00 O |1 .. | 06/29/2018. | Redemption ~ 100.0000. 1,847 ..1,847 L1804 | 1,804 42 42 1,847 0 62 | 12/15/2023.

000000 00 O |GehlFoods Inc LLC Term Ln Nt 1 7.592%| .. | 04/30/2018. | Tax Free Exchange ..14,580 ..15,000 ..14,565 15 15 14,580 0 269 | 01/25/2024.

000000 00 O |GehlFoods IncLLC Term LnNt2 8.250%|.. | 05/01/2018. | Redemption ~ 100.0000, ..15,000 ..15,000 ..14,580 420 420 ....15,000 0 4| 01/25/2024.

OTG Management LLC Incremental Term
000000 00 O |[LnN .| 05/31/2018. | Tax Free Exchange..........cccccovueves | ceveemevevmieeisnciiiins | o 186,383 | .......... 207,037 | ......... 185,576 806 806 | ... | e 186,383 (U I 9,113 | 01/26/2024. | 3FE............
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000000 00 O |Professional Datasolutions Inc Term Ln N.. | .. | 06/29/2018. | Redemption ~ 100.0000 1,427 ..1,421 21 21 1427 | ... 0 21 | 04/05/2024.
000000 00 O |Professional Datasolutions Inc Delayed D.. | .. | 06/29/2018. | Redemption ~ 100.0000. 1423 | ............1,423 1 1. 1423 | ... 0 28 | 04/05/2024.
000000 00 O |Axalta Coating Systems New Term Ln B Nt| .. | 06/29/2018. | Redemption  100.0000 3,591 | .. 3,591 (18) (L)) - 3,591 |.... 0 21 | 06/01/2024.
Pathway Partners Vet Mgmt LLC Delayed
000000 00 O |Dr .. | 05/25/2018. | Tax Free Exchange . 21,648 | ........... 21,648 | ............ 21,848 | .o e [ || e 0 [ oo 21,648 | ... 0 92 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC Delayed
000000 00 O |Dr .. | 04/30/2018. | Tax Free Exchange . 27,7110 27,7110 27,710 | .... 0 99 | 10/10/2024.
Pathway Partners Vet Mgmt LLC New
000000 00 O |Delaye .. | 06/29/2018. | Tax Free EXChange..........cccoevvevees [ overrereneirnsiinnninnns | woveeirneens 19,484 | ..ccoooeee. 19,484 | ..coooeee 19484 | oo [ | v | e | e [0 IO ISV 19,484 | ... 0 58 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC Delayed
000000 00 O |Dr .. | 04/30/2018. | Tax Free EXChange.........cccccoveevveees [ covneeneeinniinnsiineiines | covviis 138,063 | .......... 138,063 | ..coooue. 138,083 | .ovoeencereivienirnein [ v | ceerinsissiisniens | v | e (1 IR ISV 138,063 |.... (U IO 401 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC Delayed
000000 00 O |Dr .. | 05/25/2018. | Tax Free Exchange 5412 | .. 5412 | oo B2 | coeeieeneineiieniins | eerienineinens | s | e | e (V1 IO 5412 |.... 0 9 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC Delayed
000000 00 O |Dr .. | 04/30/2018. | Tax Free Exchange . 21,648 | ..coooeee. 21,648 | ..coooue.. 21,848 | oo | e [ e | e | e (V10 IO 21,648 | ... 0 48 |10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New
000000 00 O |Delaye .. | 06/29/2018. | Redemption  100.0000. ..101 101 |.... 0 10/10/2024.
Pathway Partners Vet Mgmt LLC New
000000 00 O |TermL .. | 06/29/2018. | Redemption  100.0000. 6,712 | o 6,712 | v 6,648 64 64 | i 6,712 |.... 0 29 110/10/2024. | 4Z..............
Pathway Partners Vet Mgmt LLC New
000000 00 O |Delaye .. | 06/29/2018. | Tax Free EXChange..........cccoveeneees [ eorveermeeioneineriierinns | v 754,287 | .......... 754,287 | .......... T54,287 | .oooeerieeseineriienes | crveriineineeinns [ e | e | e (1 ORI ISV 754,287 | .... 0. 17,882 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC Delayed
000000 00 O |Dr .. | 05/25/2018. | Tax Free Exchange . 21,648 | ..cooonee. 21,648 | ...cooone.. 21,848 | oo | e | e | e | e (V18 IO 21,648 | ... 0 [ e 104 | 10/10/2024. | 3FE............
000759 CV 0 |American Business Fin Svcs Inc RMBS Ser| .. | 06/01/2018. | PAYAOWN..........ccoevrmremermerinrineine | veverneessssissrsensenes | ovvesneninns 72,751 | oo 81,512 | oo, 70,680 2 T0,880 [ oo | e [ e | s (1 IR ISV 70,680 | ..ovvvonerrrcrrins | e 2,071 | o 2,071 | oo 1,018 | 09/15/2033. | 5FM...........
00111@ AA 2 |AES Hawaii Inc Sr Sec Nt 6.870% 06/30/. | .. | 06/30/2018. | Redemption ~ 100.0000..........ccouv. | ovrrerrnrrrrerernnrinires | ceriveenes 334,850 | .......... 334,850 | .......... 326,240 332,212 2,638 2,638 | .o | e 334,850 |.... 0 [ 11,502 | 06/30/2022. |5.......ccovvvne
00164M DG 5 |ALM Loan Funding CLO Ser 2015-12A A1R| .. | 05/17/2018. | PAYAOWN........c.veurvmmeriererneeriniinins | eovevsersensesesensnns | evens 26,000,000 | ..... 26,000,000 | ..... 26,000,000 | ......... 25,999,845 155 185 | oo | e 26,000,000 |.... 0 .. 416,295 | 04/16/2027. | 1FE............
ALM Loan Funding CLO Ser 2015-12A
00164M DH 3 |[A2AR .. | 05/17/2018. | PAYAOWN.......covnvrrrrreirrirerineinens [ eoneersseineinerienins | e 14,000,000 | ..... 14,000,000 | ..... 14,000,000 | ......... 14,000,000 | .ooouvvrrereries [ ervrrrnrinerienins | e | e 0. B [ 14,000,000 | .... 0. 269,717 | 04/16/2027.
00253C HH 3 |65 .. | 06/01/2018. | Paydown . 28,249 | ... 28,249 | ............ 28,580 ...28,543 (294) (294)] ... 28,249 | ... 0 875 |04/25/2031.
Aames Mtg Tr RMBS Ser 2001-4 CI M1
00253C HK 6 |7.1 .. | 06/01/2018. | PAYAOWN........ouivrirrririneireiiinies [ eeeriesisseisessissiens | eoveeeseeens 16,774 | oo 18,797 | v 19,219 ..19,312 (15) (L1 ) I I 19,297 [ oviiviiniiienns | e (2,523) | .overnes (2,523) | oo 517 |01/25/2032. | 5FM...........
Aames Mtg Tr RMBS Ser 2002-1 CI M1
00253C HS 9 |55 o+ | 04/17/2018. | PAYAOWN.......vonivriirrireiieiiesinees [ e | oevessessssiessinnins | oevesseisnsinns 355 | oo 122 122 | o [ | e | e (V1 IR 122 | e [ i (2] ((17)] - 13 | 06/25/2032. | 1FM...........
ACE Securities Corp RMBS Ser 2007-HE1
00443L AB 4 |Cl .. | 06/25/2018. | PaydOown..........cccvvvinrinrivnriinniinens [ e | e 650 | ..o 650 | ..o 433 441 209 209 | 650 |.... 0 4 |01/25/2037. [ 1FM...........
ACE Securities Corp RMBS Ser 2007-HE1
00443L AC 2 |CI .. | 06/25/2018. | Paydown . 21,911 | 21,911 | 14,656 24907 | | s 7,004 | oo | e 7,004 | .o 21911 | ... 0 [ 153 | 01/25/2037. | 1FM...........
ACE Securities Corp RMBS Ser 2007-HE1
00443L AD 0 |CI .. | 06/25/2018. | Paydown . 23,371 | ... 23,371 | oo, 15,720 25,720 | | s Y 411572 I IR 7,652 | oo 23,371 |.... 0 [ 168 | 01/25/2037. | 1FM...........
ACE Securities Corp RMBS Ser 2007-HE1
00443L AE 8 |Cl .. | 06/25/2018. | Paydown . 21,911 | 21,911 | 14,851 215,094 | | 6,817 | o | e 8,817 | oo 21911 | ... 0 | 164 | 01/25/2037. | 1FM...........
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00449%# AJ 4 |Accruent LLC Incremental 1st Lien DD Nt.. | .. | 04/30/2018. | Tax Free Exchange ..11,575 3 07/28/2023.
00449# AK 1 |Accruent LLC Incremental 1st Lien TL 7...|.. | 04/30/2018. | Tax Free Exchange..........cccccoviver [ eovevrneverinicncrenes | cvvverernnnn8,016 | 8,108 | 8,005 | oo 8,011 5 07/28/2023.
00449# AK 1 |Accruent LLC Incremental 1st Lien TL Nt... | .. | 06/29/2018. | Redemption  100.0000 34 92 07/28/2023.
00764M BD 8 |Aegis ABS Trust RMBS Ser 2004-1 CI M1. | .. | 06/25/2018. | Paydown 163,282 | . 163,282 163,282 04/25/2034.
00764M BT 3 |Aegis ABS Trust RMBS Ser 2004-2 CI M1. | .. | 06/25/2018. | PAYdOWN.........ccovvueiiimiinriiiniiiiins | oreisniieeiienisnienns | v 573,623 | .......... 573,623 535,563 | ...ovrverrrriiens | e 38,060 |...cooovrernnns 06/25/2034.
01877K AB 9 |Alliance Pipeline LP SrNt 6.996% 12/3.... |.. | 06/30/2018. | Redemption ~ 100.0000..........ccooc. | wovvrvreremmrerimmierinnies | v 171,429 | .cooeeeee 171,429 156,287 | oo | v 15,142 12/31/2019.
02146P AF 2 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2018. [ PaydOwN...........cccoeuuriiiimricnrinninns | coviverierisniiniiinnies | cvveeiens 780,988 | ......... 780,988 759,669 08/25/2036.
02147B  AA 3 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2018. | Paydown . 58,779 | oo 76,089 ..61,710 04/25/2037.
02147J  AE 8 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2018. | Paydown ..221,821 183,839 02/25/2047.
02147L AN 3 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2018. | PaydOWN...........cccocourvvimiiinmiiiiini [ covienniinniiiniiiinns | v 242,831 289,538 05/25/2036.
02148) AJ 6 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2018. | Paydown LTABTT | 74,889 | ........... 63,435 ...63,435 01/25/2037.
02149H AW 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2018. | Paydown e 181,917 | 275,605 | ......... 234,253 230,252 | ..oovviinniiinns [ e 4,002 | ..o 03/25/2037.
023135 BA 3 |Amazon.com Inc SrNt 3.150% 08/22/27.. | .. | 06/08/2018. | Tax Free EXChange..........cccccovurves | covemrevirmrniirnnniiinnns | e 8,003,314 | ....... 8,000,000 | ....... 8,003,560 8,003,449 (135) 08/22/2027.
023135 BG 0 |Amazon.com Inc SrNt 4.050% 08/22/47.. | .. | 06/08/2018. | Tax Free Exchange..........ccccccouvves | covvmmriinneiiinniiinns | 29,169,051 | ..... 29,000,000 | .....29,170,258 | ......... 29,170,220 | e |+ ..29,169,051 08/22/2047.
023771 S4 1 | American Airlines Inc LBASS PTC Ser 16-3| .. | 04/15/2018. | Redemption ~ 100.0000..........cccco. | covermrvermmmririrnriranns | o 176,767 | .......... 176,767 | .......... 176,767 176,767 cerevnmnernnneen0 [ | e 176,767 10/15/2025.
American Home Mtg Inv Tr RMBS Ser
02660T BQ 5 |2004-3 .. [ 068/01/2018. | PaYdOWN..........ccvoerrieeciireriiienis [ cevierniieceeiineiieens | v 106,742 | .......... 106,742 | .......... 105,458 106,321 421 421 | s | e 106,742 |.... (U I 2,089 |10/25/2034. | 1FM...........
American Home Mtg Inv Tr RMBS Ser
02660T ER 0 |2005-2 .. [ 06/01/2018. | PaydOWN..........cvverrierrireniiienis [ e | e 125179 | ..cccceee. 125179 | .coceeee. 124,576 124,649 530 530 | .o | e 125179 |.... 0 [ 1,992 | 09/25/2035. | 1FM...........
American Home Mtg Inv Tr RMBS Ser
02660T GB 3 |2005-3 .. [ 06/01/2018. | PaYAOWN...........ocvvereiceieriiienies [ e | e 18,145 | ....cc..... 18,145 | .....cc..... 18,145 L84S [ [ [ | e 0 [ oo [ e 18,145 | ... 0 277 | 09/25/2035. | 3FM...........
American Home Mtg Inv Tr RMBS Ser
026935 AR 7 |2007-3 .. | 06/25/2018. | Paydown . 26,669 | ............ 26,669 | ............ 26,669 226,689 [ oo [ [ s | e (U O 26,669 |.... 0 266 | 09/25/2027. | 1FM...........
Ameriquest Mtg Sec Inc RMBS Ser 2003-5
030728 FY 6 |C .. [ 06/01/2018. | PaydOwN...........cooovrvererrirericienis [ cerveneiveniiieneiiiens | ceverennn. 57,785 | BT, 785 | i 57,782 ..57,619 165 0 996 |04/25/2033. | 1FM....
Ameriquest Mtg Sec Inc RMBS Ser 2003-5
03072S FZ 3 |C .. [ 06/01/2018. | PaydOWN...........cvoereeereireriiienies [ e | cevevrereiseneirnnens | eveeenennn 16,863 | i 10,769 43 10,769 | ..o | e (10,769) 04/25/2033. | 1FM....
Amresco Resdtl Sec Mtg Loan RMBS Ser
03215P BN 8 |199 .. | 06/01/2018. | Paydown 2,900 | .ooirrrrnnn2,900 | 2,886 | oo 2,885 15 2,900 |.... 0 79 | 03/25/2027.
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls Tr CTL 6.3. | .. | 06/15/2018. | Redemption ~ 100.0000 . 32,948 | ... ...33,032 (83) 32,948 |.... 0 871 | 02/15/2025.
Anchorage Park Svc GSA Fin Tr CTL Ser
03335# AA 4|20 .. | 06/15/2018. | Redemption ~ 100.0000.........cccvve. | vorrererrrmrvernnirernns | crrvrienns 175,802 | .......... 175,802 | .......... 179,592 176,959 | oo | e (1157) [ cooerevveinins [ v (T4 ) T IS 175,802 (V1 4,416 | 07/15/2023. [ 1...covvvrrnnee
Apidos CLO CLO Ser 2013-15A A1R
03764Q AN 2 |3.459% .. | 04/20/2018. | PaydOown.........ccvveveivinriveiiinniinens [ e | e 13,269,338 | ..... 13,269,338 | ..... 13,269,338 | ......... 13,269,338 | ..ooovvvrieeines [ [ e | i 0 [ v | v 13,269,338 |.... 0 ... 177,595 | 10/20/2025. | 1FE............
Apidos CLO CLO Ser 2013-15A A2AR
03764Q AQ 5 |3.859 .. | 04/20/2018. | PaydOown.........ccovriieieiinrinciieis [ rverieninnieniisnines | oo 3,000,000 | ....... 3,000,000 | ....... 3,000,000 3,000,000 | ..o [ e | e | e 0 [ oo | e 3,000,000 [ 46,218 | 10/20/2025. | 1FE............
Argent Securities Inc RMBS Ser 2003-WD
040104 BW O0(C ~  _|.|06/01/2018.|Paydown . 83,112 ...82,930 182 83,112 |.... 0 10/25/2033.
040104 PB 1 |C .. [ 06/25/2018. | PaydOWN............cvvereeceieriiienins [ e | v 416,434 380,732 35,701 416,434 | ... 0 11/25/2035.
ARES CLO Ltd CLO Ser 2014-31A CI A1R
040158 AJ 9 |3 .. [ 05/29/2018. | PaydOWN............ccooorirriiniienis [ e, | 48,500,000 | ..... 48,500,000 | ..... 48,500,000 | ......... 48,500,000 | .....ovvvrriinns [ o | e | e (U RPN 48,500,000 |.... 0. 711,817 | 08/28/2025. | 1FE............
ARES CLO Ltd CLO Ser 2014-31A A2R
040158 AL 4 |3.86 .. | 05/29/2018. | PaydOwN...........ccooovrveireiieniiiinis | o | e 9,000,000 | ....... 9,000,000 9,000,000 9,000,000 | ..oooovvevries | oo [ e | e 0 [ | e 9,000,000 | ... 0. 148,925 | 08/28/2025. | 1FE............
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g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
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Asset Backed Securities Corp RMBS Ser
04541G AS 1|20 .| 06/01/2018. | Paydown 32,277 | ... 32,277 | oo 33,538 ..32,189 89 89 | s 32,277 (U I 1,016 | 03/21/2029. | 1FM...........
Asset Backed Securities Corp RMBS Ser
04541G MC 3 |20 . | 06/25/2018. | Paydown ...192,515 ...180,122 182,485 | ..o | s 10,030 .10,030 .192,515 0 10/25/2034.
Asset Backed Funding Cert RMBS Ser
04542B CW 0 |2003- . [ 06/01/2018. | PaydOWN............covorveriicriiinis [ e | v 155428 | ... 155428 | ... 155,423 154,871 557 L1 A PRI IS 155,428 0 [ 3,101 | 10/25/2032. | 1FM...........
Asset Backed Funding Cert RMBS Ser
045428 MU 3 |2005- .| 06/01/2018. | Paydown 28,363 | ..ccoooonne 28,363 | ...coooooue 27,095 ...27,686 677 677 | oo 28,363 0 591 | 06/25/2035. | 1FM...........
B&G Foods Inc New Term Ln B Nt 1
05508T AT 9 |5.102 . | 04/12/2018. | Redemption  100.0000..........cccco. | covermmmrermmmieinniiinns | coveireiens 46,569 | ........... 46,569 | ........... 46,918 ..46,911 (342) (7 R I 46,569 (U I 489 |11/02/2022. | 3FE............
BJs Wholesale Club Inc CTL (HG Bowie
05549@ AA 3 |Rea .| 06/15/2018. | Redemption ~ 100.0000. 89,109 | ..ccooovven 89,109 | ..ccoooeven 89,968 ...89,389 (280) (210 89,109 0 2,582 | 05/15/2022.|5*Gl...........
Banc of America Funding Corp RMBS Ser
05946X DL 4 |20 .| 06/01/2018. | Paydown 42,703 ...42,790 (87) 87)].... 0 977 |10/25/2033.
Banc of America Funding Corp RMBS Ser
05946X Y7 2 |20 .. | 06/01/2018. | Paydown ....107,391 ....102,085 102,085 01/25/2036.
05948K RM 3 |Bank of America Alt Loan Tr RMBS Ser 200| .. | 06/01/2018. | Paydown o creeer.206,200 ....191,075 204,923 | ..o | s 1,277 | . 06/25/2019.
05948K XQ 7 |Bank of America Alt Loan Tr RMBS Ser 200] .. | 06/01/2018. | Paydown.............ccocouimviinmiiiiniiins | wovsreiieneiiisnniiisnnies | v 148,697 | ... 191,522 | ....ccoo.. 188,515 188,515 | .o | e [ | e LU OO 188,515 03/25/2035.
05948K XS 3 |Bank of America Alt Loan Tr RMBS Ser 200] .. | 06/01/2018. | Paydown ...143,372 ...179,637 179,637 179,637 03/25/2035.
05948K ZH 5 |Bank of America Alt Loan Tr RMBS Ser 200] .. | 06/01/2018. | Paydown ....243,633 ....262,963 ....254,630 254,630 05/25/2035.
Banc of America Funding Corp RMBS Ser
05952D AB 4 |20 .. | 06/20/2018. | Paydown LT I O IS 10,869 02/20/2047.
05952H AJ 8 |Bank of America Mtg Securities RMBS Ser | .. | 06/01/2018. | Paydown 127,749 98 03/25/2037.
05952H BR 9 |Bank of America Mtg Securities RMBS Ser | .. | 06/01/2018. | PAYOWN.........ccvvrrveiiiieieriniiens | errersnsneiessnineeres | vverersnns 49,350 | ..ovenee 81,211 | v 73,117 13,117 01/25/2037.
073249 BU 7 |Bayview Fin Acquisition Tr RMBS Ser 2004 | .. | 06/28/2018. [ PaYOWN.........c.ovvrreiermrireirnnnniieins | ereererensesrismnsinerinns | corenvenns 489,924 | .......... 489,924 | .......... 489,924 489,924 | ..o [ [ | 0 [ o | e 489,924 (V1 6,196 | 02/28/2044. | 1FM...........
Bear Stearns Comm Mtg Sec CMBS Ser
07383F Y2 8 |2004- . 1 06/01/2018. | PaydOwN.........cvvvvieiinriieiieniiens [ e | coveiis 715254 | ......... 715254 | .......... 719,186 714,517 736 736 | v | e 715,254 0. 15,266 | 11/11/2041. | 1FM...........
Bear Stearns ABS Inc RMBS Ser 2003-
07384Y MB 9 |AC5C .. | 06/01/2018. | PaydOown.........ccovvvviviiiiirinciieis [ e | e 18,324 | ..o 18,324 | ..ccoooeee 18,381 ...18,338 (14) (L) T IS 18,324 (O I 413 | 10/25/2033.
075887 BZ 1 |Becton Dickinson & Co SrNt 4.400% 01/. | .. | 05/01/2018. | Tax Free EXchange..........ccccccouvves | covemmeviienceiinciiinns | e 5225934 | ... 5,000,000 | ....... 5,255,993 5,255,290 | ..o | e (29,356) | ..oovvevriiies [ v (29,356) | ..o | e 5,225,934 0 ... 74,556 |01/15/2021.
075887 CA 5 |Becton Dickinson & Co SrNt 4.400% 01/. .. | 06/25/2018. | Call ~ 103.9281.......cccccoevvmmrivernne | vorermriieniicserveiiens | v 5,196,407 | ....... 5,000,000 5,225,934 )] - o (13,365) [ [ i RIVAVAGIS P +(212,569) | ..... (212,569) | .....294,185 | 01/15/2021.
075887 CD 9 |Becton Dickinson & Co SrNt 6.700% 12/. | .. | 05/01/2018. | Tax Free Exchange.........ccccccoueves | covemreriimrerinneiiinns | 28,913,772 | ... 28,300,000 | ..... 28,935,073 | ......... 28,934,554 | ....ccovvvenenn. )| ..(20,782) | .... 28,913,772 0 ... 642,567 | 12/01/2026.
Benson Power LLC Sr Sec Nt 7.700%
08261@ 3 (071 .106/29/2018. | Call  100.0000...........cooremveeernies [ cereremmriremmeiieniiiens | e 5,361,753 | ....... 5,361,753 | ....... 4,718,342 | .......... 4,773,145 20,875 20,875 | o | e 4,794,020 | .cooooovveecins | e 567,733 | ....... 567,733 | .... 103,305 | 07/15/2027. | 4FE...........
Benson Power LLC Sr Sec Nt 7.700%
08261@ AA 3 |07/ .. | 06/30/2018. | Redemption ~ 100.0000. 30,432 | oo 30,432 | oo 26,780 ..27,091 3,341 30,432 0 07/15/2027.
095560 AQ 1 |Blue Hill CLO Ltd CLO Ser 2013-1A CI AR. | .. | 04/16/2018. | PaydOWN.........cccovuueremriniiiriiiinnis | ovrisniiresienisniienns | e 19,268,577 | .....19,268,577 | .....19,268,577 19,268,577 19,268,577 0 01/15/2026.
095560 AS 7 |Blue Hill CLO Ltd CLO Ser 2013-1A CI B1R| .. | 04/16/2018. | PaydOWN............coooirvenrieiariiiianins [ coveeniisieviieneiiinns | o 10,000,000 | ..... 10,000,000 | ..... 10,000,000 | ......... 10,000,000 . 10,000,000 0. 156,133 | 01/15/2026.
10062@ 0 |Boston Cap Int Term Inc Fd LLC SrNt 6.. |.. | 06/15/2018. | Redemption ~ 100.0000..........cccoe. | orvvmmreemrirenirnrienns | coviiens 104,988 | .......... 104,988 | .......... 104,988 WOATB8 | e e [ | s (U ORI 104,988 0 2,931 | 06/30/2019. | 5.....cvvvvuve
Brunswick & Glynn Co Dev Auth CTL Rev
117017 1 |Le . | 04/15/2018. | Redemption ~ 100.0000. 66,098 | ........... 66,098 | ............ 66,098 86,008 [ oo [ [ e | e 0 [ oo [ e 66,098 (O I 2,389 [10/15/2022. | 1....ccvvvvneve
C-BASS Tr RMBS Ser 2003-CB6 CI AF6
12489W HD 9 [4.8 . [ 068/01/2018. | PAYAOWN. ... [ e | cevirnenens 41,480 | ..ooooev 41,480 | ..oooonve 41,480 S B1AB0 | [ [ | e 0 | oo | e 41,480 (U I 743 | 12/25/2033. | 1FM...........
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C-BASS Tr RMBS Ser 2003-CB6 Cl M1
12489W HE 7 [3.14 .. [ 06/25/2018. | PaydOWN...........coooreeerieeriiienins [ e | e 16,319 | oo 16,319 | oo 16,380 ...16,350 (31) ((<H) 1 PR IS 16,319 | ... 0 [ oo 163 | 12/25/2033. [ 1FM...........
C-BASS Tr RMBS Ser 2005-CB6 CI A4
12489W NP 5 |3.76 .. [ 06/01/2018. | PaydOWN............covverivriieriiinis [ e | v 109,820 | .......... 109,820 | .......... 110,116 109,603 217 217 | e | e 109,820 (U I 1,618 | 07/25/2035. | 1FM...........
CDC Mortgage Capital Trust RMBS Ser
12506Y BE 8 {2003 .. | 06/25/2018. | Paydown . 20,577 | ..... 20,577 | oo 13,785 ..13,785 6,792 6,792 | .o 20,577 |.... 0 238 | 10/25/2033. | 1FM...........
12519 AA 3 | CED California Sr Sec Nt 4.070% 06/30/.. | .. | 06/30/2018. | Redemption ~ 100.0000..........cccco. | vorrrermmrvcmirnnrireiirns | e 501,461 | .......... 501,461 | .......... 501,461 BOTABT | e [ v | e 0 [ oo | s 501,461 |.... 0 .. 10,205 | 06/30/2036. | 2................
Countrywide Home Loans RMBS Ser
12544A BM 6 |2006-20 .. | 06/01/2018. | Paydown . 54,723 | .o 56,615 | ..cooouee. 56,341 254552 | e | e 1,805 | .o [ v 1,805 | oo | e 56,356 | ...ovveerrriins [ e (1,634) | .......... (1,634) | ......... 1,883 | 02/25/2037. | 5FM...........
CIT Group Home Eq Loan Tr RMBS Ser
12558M  BL 5 |2003- .. | 06/01/2018. | Paydown 9,350 | .. 9,350 | oo 9,355 | oo 9,344 CJ [N IR 5 | 9,350 |.... (U I 173 [ 10/20/2032. | 1FM...........
12566Q AA 1 |Citimortgage Alternative Ln Tr RMBS Ser.. |.. | 06/01/2018. | Paydown............ccocvevumvennmeiiieniins | eovennvvenenieneiiennnes | e 49,318 | 173,733 | L 61,778 60,202 | oo | s 1575 | i 01/25/2037. | 1FM....
12566U AN 4 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 06/01/2018. | Paydown..........c..coovvemervememereniiins | worerevirenenrencirennies | overeren 54,862 | i 72,621 | o 57,430 ..56,706 724 02/25/2037. | 1FM...........
12644* AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage 7. .. | 06/15/2018. |[Redemption ~ 100.0000..........cccco. | coverermrrmmmrvinniiinns | werennnn 103,811 | 1 103,811 | i 103,811 103,811 | oo | oo [ | v (U O (U I 3,156 | 12/15/2026. | 1................
CTL Cap Tr CTLSer 2002-1 CIA1Great
12644@ BG 9 |Sprin .. | 05/15/2018. | Redemption ~ 100.0000..........cccco. | coverereremmererniirinns | e 1,902,529 | ...... 1,902,529 | ...... 1,904,777 | ........... 1,902,345 184 184 | e | e 1,902,529 |.... 0 ... 66,826 | 05/15/2018. [ 1................
CTL Cap Tr CTL Ser 2002-34 CI A
12644@ BQ 7 |Walgreen .. | 06/15/2018. | Redemption  100.0000. . 33,051 | oo 33,051 | oo 32,795 ...32,963 88 88 | .o 33,051 |.... 0 926 | 07/15/2022. | 2................
CTL Cap Tr CTL Walgreens 6.620%
12644@ BS 3 |01/15/ .. | 06/15/2018. | Redemption ~ 100.0000..........cccco. | covvrommiemmmiiiinniiinns | e 7213 | 7213 | 72,568 ...72,269 (156) [1<1C) 1 U IS 72,113 (U I 1,991 | 01/15/2023. | 2................
CTL Cap Tr CTL Ser 2004-9 Kohls
12644@ BX 2 |5.330% .. | 06/15/2018. | Redemption  100.0000. . 31,898 | .o 31,898 | ..ot 31,898 ...31,898 (U IR 709 | 01/15/2025.
12644@ CA 1 |CTL Cap TrCTL Ser 2004-17 Texas Instr.. | .. | 06/15/2018. | Redemption  100.0000............ccc. [ covvrvvevvvrrmsmssnsnnenns | e 439,403 | .......... 439,403 | .......... 432,200 435,627 3,776 0. 10,006 | 01/15/2026.
12644@ CC 7 |County .. | 06/05/2018. | Redemption ~ 100.0000.........cccvve. | vorrererrerrnrnrirerinns | crrveinnd 662,796 | .......... 662,796 | .......... 662,796 662,796 0 [ 16,307 | 04/05/2025.
CTL Cap Tr CTLSer 2006-5 CI A1 2
12644@ CH 6 |Oklahom .| 06/15/2018. | Redemption ~ 100.0000.........cccvvve | vorrererrrmrrnrnnirerinns | crrvrrnns 468,636 | .......... 468,636 | .......... 468,636 468,636 0 [ 11,743 | 10/15/2023.
CTL Cap Tr CTL Ser 2007-3 Alaska OCS
12644@ CM 5 |6 .. | 06/15/2018. | Redemption ~ 100.0000..........cccw. [ vorrvrmrimnirerirenirns | e 146,213 | ...c....e. 146,213 | ..coo.ue. 146,213 146,213 0 03/15/2023.
CVS Caremark CTL Wells Fargo Bk NW
12665 AA 9 (7.8 .. | 06/10/2018. | Redemption  100.0000, . 58,084 | ... 58,084 | ........... 58,084 258,084 | e [ [ | s 0 [ oo 58,084 |.... 0 [ 1,904 | 10/10/2031. | 2....ccouvvvrneee
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 4 |12 .. | 06/10/2018. | Redemption ~ 100.0000..........ccoce. [ vverererernremmniinninns | e 71,055 | ...cooouee. 71,085 | ...cooouee. 83,023 ...79,653 (8,598) (8,598) | .ovvverrirrinis | e 71,055 0 [ 1,788 | 12/10/2028. | 2FE............
CVS Health Corp LBASS PTC Nt 6.943%
126650 BQ 2 |01 .. | 06/10/2018. | Redemption  100.0000..........ccccw. [ vorrvrrrremmirerirerirns | o 465958 | ......... 465958 | ......... 432,818 444,083 | ..o | i 21,875 [ oo [ e 21,875 | s [ i 465,958 0. 13,490 | 01/10/2030. | 2FE............
CVS Health Corp LBASS PTC Nt 7.507%
126650 BS 8 |01 .. | 06/10/2018. | Redemption  100.0000..........cccco. [ vorrvrrriomrrrnriverirns | v 127,639 | ..ccooeeee 127,639 | .ccoveeee 139,597 140,548 | ...ovvvvvviiies | v (12,909) | ..ovvvviiiiens [ e (12,909) | ..ovvevererrrrins | v 127,639 (U I 4,775 | 01/10/2032. | 2FE............
CVS Health Corp ABS PTC Nt 4.704%
12665U AA 2 (011 .. | 06/10/2018. | Redemption  100.0000, . 39,680 | ............ 39,680 | ............ 39,680 039,680 [ oo | e [ | s 0 [ oo 39,680 |.... (U I 778 | 01/10/2036. | 2FE............
CWABS Inc RMBS Ser 2003-5 CI MF1
126671 R4 0 |5.403 .. [ 06/01/2018. | PaydOwN.........cvvririiiirinrinciiei [ e | e 48,222 | ............ 48,222 | ............ 48,222 ...48,163 59 1S TSRO ISR 48,222 | ... 0 992 |01/25/2034. [ 1FM...........
CWABS Inc RMBS Ser 2004-9 Cl AF6
126673 GA 4 |4.603 .. | 06/01/2018. | Paydown 8,535 | .. 8,535 | ..o 8,535 | ..o 8,510 25 25 | 8,535 |.... (U I 174 | 12/25/2034. | 1FM...........
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12667F 4S 1 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2018. | Paydown ....132,380 ...127,469 122,995 9,385 9,385 ..132,380 0 04/25/2035. | 3FM...
12667F 5L 5 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2018. | Paydown ....457,514 | ..........389,506 378,603 | ...covveerrriens [ e 10,903 | oo | s 10,903 389,506 | .....oocoovrrrans [ e 12,164 | ........ 12,164 04/25/2035. | 3FM...........
12667F MX 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. [ 06/01/2018. | PaydOwN...........covvvriverniereeniniinns | vrrernninrerennerinnns | veverereren26,8968 | coviviinnee 26,856 | .coevene 25,589 ...26,692 164 164 | o 26,856 0 08/25/2034. [ 1FM...........
12667F PG 4 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2018. | Paydown ..65,194 ..65,948 ..64,977 218 218 65,194 0 09/25/2034. | 1FM...
12667F TA 3 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2018. | Paydown 291 L OO T 1 292 0 08/25/2034. | 1FM...........
12667G D2 6 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2018. | Paydown.............ccocovereenimiiivnniins | wvemmiisnniienniienenes | everennnn80,601 | i 150,748 | .......... 137,918 134,584 3,333 KIRCK I IO IS 137,918 | oo | e (57,317) | ........ (57,317) 08/25/2035. | 4FM...........
12667G D3 4 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2018. | Paydown ....285,232 ....256,283 250,132 [ oo | e 6,152 | oo | e 6,152 .256,283 | ..o ....(103,887) | ...... (103,887) 08/25/2035. | 4FM...
12667G FD 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2018. | Paydown ...334,641 | .........336,785 334,819 (178) (178) ..334,641 0 05/25/2035. | 2FM...
12667G H7 1 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 05/01/2018. | PaydowN..........cccovrvemrvemmrreneniiins | woreeerimmneirennnrnnnnes | oreenennn 10,723 | 225426 | .......... 208,531 208,531 | .o [ e | v | e 0 [ oo | e 208,531 | ..covrveeerrii ...(197,807) | ...... (197,807) 07/25/2035. | 4FM...........
CWABS Inc RMBS Ser 2006-H Cl 2A1B
126686 AC 8 |2.22 . [ 06/15/2018. | PaYAOWN..........covevrrrierrieriiienies [ ceviereiiensiisnesienes | v 169,420 | .......... 169,420 | ......cc.... 58,653 258,653 [ . [ e 110,767 | oo | v 110,767 | coveocevecvires | v 169,420 (U I 1,854 | 11/15/2036. | 1FM...........
CWMBS Inc RMBS Ser 2005-85CB CI 2A3
12668B EH 2 |5. .. [ 06/01/2018. | PaYAOWN..........cocvverviereirereiienies [ ceviereiieeciiieeiieens | e 463,948 | .......... 513,853 | .......... 456,495 449,519 6,976 8,976 | oo | e 456,495 | ......oocviecis | e 7454 | ... 7454 | ... 14,981 | 02/25/2036. | 1FM...........
CWMBS Inc RMBS Ser 2006-4CB Cl 2A6
12668B QA 4 |55 .| 06/01/2018. | Paydown 91,694 | ..ccoooenu ITNT | 83,718 282517 [ [ e L0 OO 1,201 { e | e 83,718 | ..o [ v 7976 | ... 7,976 | ........ 2,455 | 04/25/2036. | 1FM...........
CWMBS Inc RMBS Ser 2006-6CB Cl 1A4
12668B RZ 8 |55 . [ 06/01/2018. | PaydOWN...........ccveerriereieriiienies [ e | v 106,807 | .......... 125979 | .......... 108,129 106,218 | .ovooeveecies | e 1,911 | s [ 1911 | e | e 108,129 | oo | e (1,322) | ... (1,322) | ......... 4,259 |05/25/2036. | 1FM...........
CWHL Inc RMBS Ser 2005-27 CI 1A3
126694 NS 3 |5.500 .| 06/01/2018. | Paydown 8,123 | oo 8,123 | oo 7,906 | .cocooorreannnen 7,99 129 129 | 8,123 0 203 | 12/25/2035. | 3FM...........
Countrywide Home Loans RMBS Ser
12669G R3 7 |2005-15 .| 06/01/2018. | Paydown 3797 | e 3,632 | oo 3,575 | v 3,597 [ oo [ [ e | e 0 [ oo | e 3597 | oo | e 201 | oo 201 | 98 | 08/25/2035. | 4FM...........
Countrywide Home Loans RMBS Ser
12669G TD 3 |2005-6 C .. [ 06/01/2018. | PaydOWN............cvvereiciiereiienies [ e | e 201,161 193174 | oo | s 7,986 | oo | e 7,986 | oo | e 201,161 0 04/25/2035. | 1FM...........
12702# AA 0 |Bakemark Holdings LLC Term Ln Nt 1 7.3|.. | 06/29/2018. | Redemption ~ 100.0000 6,535 | ..cccceccc.6,535 | 6,339 | 6,348 186 186 | .o 6,535 0 08/17/2023.
12702  AA 4 |CVS Lease-Bkd PTC Ser 2017 Priv PI Tr... | .. | 06/10/2018. | Redemption  100.0000. ...129,426 . . 129,426 | cooooeveviiies | e [ e | e 0 129,426 0 10/10/2039.
130789 T# 7 |California Wtr Svc Co 1st Mtg Bd Ser JJJ.. |.. | 05/01/2018. | Redemption ~ 100.0000..........ccouws | corrrerrrmrreirernrinnirns v 454,616 | .........454,616 | ..........459,250 454,944 (328) (328) .454,616 0 05/01/2018.
144287 AZ 4 |Carpenter Technology Corp MT Nt Ser B... | .. | 04/17/2018. | MALUFiY.........c..oorvevemreeriiieniiienis | coreeieeniieeeiieseiins | e 4,000,000 | ...... 4,000,000 | ....... 4,284,748 | ... 4,008,876 | ....oovvreirris | e (8,876) | ..o [ e (8,876) | ..o | e 4,000,000 0 04/17/2018.
14428T BE 0 |Carpenter Technology Corp MT Nt SerB... | .. | 05/18/2018. | MaULitY...........c..cvvvvmrercieversssions | coveessveessssioeeess | ovee 2,000,000 | ...... 2,000,000 | ...... 2,146,504 2,008,026 | .oovvcvevereces | cereeen [(072:)) O . (G072 | p— 2,000,000 0 05/18/2018.
Carrington Mtg Loan Tr RMBS Ser 2005-
144531 CL 2 |OPT .| 06/25/2018. | PAYAOWN........courvrerrieiinieieiiiniiees | reveerisssseiensninsees | evveees 1,394,975 | ....... 1,394,975 | ...... 1,180,498 | ...coovve 1,252,007 | .ooovveervnenres | v 142,968 | ...coovevvviene | e 142,968 | ...ooovvvvvvrvnn | v 1,394,975 0 [ 14,877 | 05/25/2035. | 1FM...........
C-BASS Tr RMBS Ser 2006-SL1 Cl A2
14983A AB 5 |3.86 .. | 06/25/2018. | Paydown.........cccooveveirinrivciinniienns [ e | e 173,465 | ......... 173,465 | ............ 38,411 L3BAT [ [ e 135,054 | oo | e 135,054 | oo | v 173,465 0 [ 1,317 | 09/25/2036. | 1FM...........
150190 AA 4 | Cedar Fair/Can/Magnum/MI Sr Nt 5.375%/| .. | 06/27/2018. | Tax Free EXChange............cccccccvueee | corvveevcrimnniinncinns | covenae 5,861,658 | ....... 5,695,000 5,877,638 5,477,089 | ...cocoovvrvrrrr | e (10,088) | ...oovvvvvcves [ v (10,068) | ....coooovverrries | e 5,861,658 0. 214,274 | 04/15/2027. | 3FE............
Centex Home Equity Loan Tr RMBS Ser
152314 DP 2 |2001 .| 06/01/2018. | Paydown 23,646 | ..... 23,646 | ............ 23,644 ...23,600 45 45 | s 23,646 0 622 | 07/25/2032. | 4FM...........
Centex Home Equity Loan Tr RMBS Ser
152314  DQ 0 |2001 .| 06/01/2018. | Paydown 9,876 9,876 | ..coovrvennn 9,875 | oo 9,856 20 20 [ 9,876 0 261 | 07/25/2032. | 2FM...........
Centex Home Equity Loan Tr RMBS Ser
152314 DS 6 |2001 . [ 06/01/2018. [ PaYAOWN. ... [ e | coveviensisnnsinnnns | e 95,730 | .coovvvennee 76,306 | ..ocoovvin 6,210 | ....... 70,098 [ ..ooovvercriiinnns | eevenneiieniiins [ v 70,096 | ..ooovverreienes | s 76,306 | ....ovvoarrans [ o (76,306) | ........ (76,306) | ......... 2,912 | 07/25/2032. | 1FM...........
Centex Home Equity Loan Tr RMBS Ser
152314 EM 8 |2002 . [ 05/01/2018. [ PaydOWN............ccvververiieriiinins [ e | v 17975 | ......... 17975 | ...ccco.ee. 84,838 84,838 33,137 33,137 | [ s 117,975 (U I 2,120 | 01/25/2032. | 1FM...........
Centex Home Equity Loan Tr RMBS Ser
152314  FZ 8 |2002 . | 04/01/2018. | PaydOWN............ccvvorieriieriiinis [ e, | v 844,206 | ........ 844,206 | ......... 844,192 841,380 2,826 2,826 | .o | e 844,206 0 ... 14,661 | 11/25/2028. | 1FM...........
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16725* AC 4 |Chicago Bridge and Iron Co SrNt 8.150... .. | 05/10/2018. | Call ~ 103.8118.......ccccovvivirverrns | oo | e 3,615,764 | ...... 3,483,000 | ....... 3,483,000 3,483,000 | ..ovevurvirenies | e | s | e 0 ...3,483,000 0 ... 227,478 | 12/27/2022.
172973 P60 |Citicorp Mtg Secs Inc RMBS Ser 2005-1 Cl | .. | 06/01/2018. | PaydOWN............rveureeiemiireniiiens | coreveeeesissesineniies | cevveeees 178,126 | .......... 178,126 | .......... 179,017 177,557 570 570 178,126 0 3,804 | 02/25/2035.
172973 W5 4 | Citicorp Mtg Secs Inc RMBS Ser 2005-4 Cl | .. | 06/01/2018. | Paydown 59,818 | .ocvvvennns 59,818 | .ocvvvvnnns 56,098 ...59,431 386 386 | .o 59,818 (U I 1,143 | 07/25/2035.
17306U CE 6 |Citifinancial Mtg Sec Inc RMBS Ser 2004-.. | .. | 06/01/2018. | Paydown 9,520 9,520 ...9,520 ...9,510 10 10 9,520 0 [ 179 | 04/25/2034.
17307G FN 3 |R .. | 06/01/2018. | Paydown 4,778 | oo 4,778 | .o 4,425 ...4,643 135 135 4,778 0 72 | 05/25/2034.
17307G  H3 5 |Citigroup Mtg Loan Trust RMBS Ser 2005-8| .. | 06/01/2018. | PaydOown.............ccocvuimveiimiiiiniiins | eoereiiinniiinniiisnnies | v 539,362 | .......... 539,362 | .......... 524,064 529,188 | ...ccovvivrriianns | e 10,174 | oo | s 10,174 | oo | e 539,362 0 ... 11,264 | 09/25/2035.
Citigroup Comm Mtg Tr CMBS Ser 2008-
17313K AH 4 |C7C .. [ 06/01/2018. | PaydOWN............ccooorveiriiiiriiinis [ e | v 107,422 | ......... 107,422 | .......... 100,339 107,422 | oo | e [ e | v LU OO 107,422 (U I 3,060 | 12/10/2049.
18976G  AQ 9 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 06/01/2018. | PaydOwN...........ccccevuvriinricnriinniins | coviveiienisniiniiinnies | v 259,940 | .......... 358,990 | ......... 315,137 306,139 8,998 8,998 | ...oovvieriniies | i 315,137 | [ s (55,197) | ........ (55,197) | ....... 12,446 | 06/25/2037.
199575 AW 1 | Ohio Pwr Co SrNt 6.050% 05/01/18........ .. 1 05/01/2018. | MAtUFItY.......coeveeeeereieeereeicireinns [ erreenereeneereisneerenns | s 10,000,000 | ..... 10,000,000 | ....... 9,977,400 9,999,001 999 999 .10,000,000 0. 302,500 |05/01/2018.
20049 AA 5 |Command Alkon Inc 1st Lien Term Ln Nt 1 |.. | 06/01/2018. | Tax Free EXChange.........ccccccouevecnes | wvmrevemmerirmnerrnnnies | e 14,814 | ...ccco.... 15,000 | .o 14,793 ...14,802 12 12 14,814 0 504 | 09/01/2023.
Cointmortgage Home Eq Loan Tr RMBS
21075W  BF 1 |Ser1 .. [ 06/01/2018. | PaYAOWN..........cocveerviiereeeriiienies [ ceviereiinieiieeeiiines | cerevieeenined 480 | oo 480 | oo 480 324 155 1 LT 480 0 08/15/2025. | 1FM...........
210805 DH 7 |Continental Airlines Inc LBASS EETC Ser.. | .. | 06/15/2018. | Paydown 7,359 | oo 7,359 | oo 5,725 | oo 6,694 666 666 |....ccoovvrirrinns 7,359 0 12/15/2022.
212015 AR 2 |Continental Resources Inc Sr Nt 4.375%. |.. | 05/25/2018. | Tax Free EXchange.........cccccovecves | covemmeviienneiinciiines | e 4,581,851 | ....... 4,680,000 | ....... 4,579,700 2,151 2,151 4,581,851 0 01/15/2028.
22357@ AA 9 |Cox Tower Il PTC CTL 5.409% 01/02/40. | .. | 06/02/2018. | Redemption ~ 100.0000 56,457 | ........... 56,457 | ............ 56,457 256457 [ [ [ | 0 56,457 0 01/02/2040. | 2....
22410@ AA 4 |Cox Enterprises Inc CTL 5.720% 06/30/2. | .. | 06/30/2018. | Redemption ~ 100.0000..........cccoee | corvvermmrirmmmvirmmniirns | cevveenns 172,231 | . 172,231 | . 172,231 170,888 | .ovooeviecies | e 1,342 | i [ 1,342 | e | e 172,231 0 06/30/2027. | 2.....coevveeneee
CS First Boston Mtg Sec Corp RMBS Ser
22540V XC 1 |20 . [ 06/25/2018. | PaYAOWN..........ocvverririieriiienies [ e | cevienenens 43,588 | ............ 43,588 | ............ 43,588 L3588 [ [ [ | e 0 [ oo [ e 43,588 (U I 606 | 08/25/2032. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
22541Q 3 6|20 .| 06/01/2018. | Paydown 198,031 (123) (123) 0 12/25/2033.
CS First Boston Mtg Sec Corp RMBS Ser
22541 TQ 1 |20 .| 06/01/2018. | Paydown 90,399 | .oovenenan 90,399 | .oovvvennn 91,515 ...90,567 (167) (G174 ) ORI IS 90,399 (U I 2,659 |08/25/2034. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225418 ZB 7 |20 .| 06/01/2018. | Paydown 28,144 | ...l 28,144 | ... 28,940 ..28,219 (75) (14| 28,144 (U I 701 | 09/25/2034. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 2G 2 |20 .| 06/01/2018. | Paydown 3,668 | oo 3,668 | ..ccoovuennn 3,562 | .o 3,619 2 | s | e 2 | 3,621 47 A7 81 | 08/25/2025. | 3FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 5Q 7 |20 .| 06/01/2018. | Paydown 95,000 | ........... 95,000 | ..oovvenen 87,989 87,989 | ..o [ e 701 | s | e 701 | e | e 95,000 (U I 2,069 |10/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 AX 6 |20 .| 06/01/2018. | Paydown ...104,638 104,737 (99) (99) 0 2,697 |02/25/2035.
CS First Boston Mtg Sec Corp RMBS Ser
225458 EV 6 |20 . [ 06/01/2018. | PaydOWN...........coeoreeeriieriiienies [ e | v 291,856 | ......... 291,856 | .......... 287,261 287,261 | ..o | e 4595 | s [ 4,595 | .o [ e 291,856 (U I 7,133 | 03/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 FD 5 |20 .| 06/01/2018. | Paydown 1,894 | s 1,894 | s 1,940 | oo 1,903 9) ((5)) 1,894 0 43 | 02/25/2025. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 FG 8 |20 .| 06/01/2018. | Paydown 87,198 | ..coooenun 87,198 | ..coooeonn 88,929 87,349 (151) (151) | oo 87,198 (U I 1,895 | 02/25/2020. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 UA 4 |20 .| 06/01/2018. | Paydown 88,597 | ..... 88,597 | ..covvennn 88,417 ...88,265 332 332 | s 88,597 (U I 2,063 |07/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 UL 0 |20 .| 06/01/2018. | Paydown ...188,213 ....185,037 187,476 737 737 0 07/25/2035.
CS First Boston Mtg Sec Corp RMBS Ser
225458 XJ 2 |20 .| 06/01/2018. | Paydown 33,606 | ............ 33,606 | ............ 32,955 ..33,414 192 192 | 33,606 0 611 | 07/25/2035. | 1FM...........
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CS First Boston Mtg Sec Corp RMBS Ser
225458 XW 3 |20 . [ 06/01/2018. | PaydOWN............vverrereieriienies [ ceviereiieeniiineiiinns | cvieeeees 308,481 | .......... 308,481 | .......... 305,240 305,240 3,241 3241 | i | e 308,481 0 6,204 | 07/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
2254W0 GX 7 |20 .| 06/01/2018. | Paydown 54,665 | ........... 54,665 | ............ 54,306 ...54,458 207 207 | 54,665 (U I 1,243 | 10/25/2034. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
2254W0 NS 0 |20 .. | 06/01/2018. | Paydown 36,905 | ..coooennn 36,905 | ...ooo.ouu 35,741 ...36,599 1" LI OO IS 36,610 | .coovveervans [ e 296 | .o 296 | .o 813 | 12/25/2020. | 4FM...........
22942M  BF 2 | Credit Suisse Mtg Capital RMBS Ser 2006- | .. | 06/01/2018. | Paydown............cccuniivmiinriieeiiinins | oniiseiiveiirenisnienns | evvienns 153,030 | .ccvvenee 153,030 | .ccvveeee 153,532 153,310 | covoririinniees [ [ e | i (U PPN ISR 153,310 | ovvorcveerrinns | corviiens (VL) — (280) | ......... 3,755 | 10/25/2026. | 2F M...........
CSOLAR IV South LLC Sr Sec Nt 5.371%
22059# AA 9 |0 .. | 06/30/2018. | Redemption  100.0000.........ccccow. [ vorrvrmmrrmnirerirenrns | v 187,409 | .......... 187,409 | .......... 187,409 185,886 | ...ovvvvevviinns | e 1,523 | i [ e 1,523 | v | e, 187,409 0 [ 5,033 | 09/30/2038. | 2FE............
22962 AA 8 |CTL Cap Tr Ahold CTL Ser 2014-09 4.490| .. | 06/15/2018. | Redemption ~ 100.0000..........cccc. | wovvrvvermmeersmmiiennnes | covreienas 171,118 | s 171,118 | 171,118 AT118 | s | e [ | e LU OO 171,118 0 3,203 | 04/15/2029. | 2................
CSOLAR IV West. LLC Sr Sec Nt 3.850%
22964 AC 2 |0 .| 06/30/2018. | Redemption ~ 100.0000..........cccco. | covermmreimmriiniiirinns | o 169,824 | ......... 169,824 | .......... 169,824 169,824 | .ovooovvccciies | e [ | e LU OO 169,824 0 3,269 |03/31/2041.| 2FE............
Countrywide Home Equity Ln RMBS Ser
23243N AH 1 |2006 .. [ 05/01/2018. | PaydOwN...........ccooorviiriiinriiinis [ e | o 12,375 | . 12,375 | oo 5,004 | i 5,004 | [ v | e i | 5,094 s [ 7,281 | oo 7,281 |.. 07/25/2034. | 1FM..
23245L  AB 6 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 06/01/2018. | Paydown 97,078 | ......... 148,357 | .......... 121,057 121,057 | oo | e [ e | o0 e | e 121,087 | | e (23,979) | ........ (23,979) | . 02/25/2037. | 4FM..
233244 AH 5 |DOT Headquarters Il L-B Fin Tr CTL Mtg S| .. | 06/07/2018. | Redemption ~ 100.0000..........cccco. | coveremvrermmmiirinniiinns | coverenes 548,109 | .......... 548,109 | .......... 548,109 548,109 0 12/07/2021. | 1.
DRB Holdings LLC Term Ln Nt 1 7.852%
23361 AA 3 |1 .| 06/29/2018. | Redemption  100.0000..........cccce. | coveremmrermmmiiinniiiinns | o 10,076 | ............ 10,076 | oo 9,823 | .o 9,831 244 284 | | e 10,076 0 546 | 10/06/2023. | 2FE............
Delta Funding Home Eq Ln Tr RMBS Ser
24763L FN 5 {199 . | 04/01/2018. | Paydown 2,723 2,723 | oo 2,723 | o 2,716 8 (OO P [ 2,723 0 34 | 08/15/2030. [ 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2003-
251510 AW 3 |2XS .| 06/01/2018. | Paydown 3,282 3,282 | 3,281 | oo 3,277 2 O I 5 [ 3,282 0 82 | 09/25/2033. | 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-2
251510 DS 9 |C . [ 06/01/2018. | PaydOWN............ccvvvrviriiriiinis [ e, | o 178,297 | .......... 178,297 | .......... 181,222 178,214 84 84 | i | s 178,297 (U I 3,674 | 03/25/2020. | 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-3
251510 EE 9 |C .| 06/01/2018. | Paydown 33,871 | oo 33,871 | oo 33,342 ...33,595 276 276 | s 33,871 (U IO 783 | 05/25/2035. | 2FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-3
251510 EH 2 |C .| 08/01/2018. [ PAYAOWN.......courvrivrrirriiirnieiiniine | verrveisisssiensnsseees | vveensnes 41,938 | oo 41,938 | oo 41,616 ..41,678 260 260 [ oo | e 41,938 0 942 | 06/25/2035. | 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-3
251510 ER 0 |C .| 06/01/2018. | Paydown 57,683 | ..........57,683 | ..cooconuv 56,908 ..57,164 519 57,683 0 06/25/2035. | 1FM..
Deutsche Alt-A Sec Inc RMBS Ser 2005-4
251510 FX 6 |C .. | 06/01/2018. | Paydown . 51,898 | ...........55,604 | .......... 52,170 ..52,170 52,170 (VI P31 E— (272) | ..o 1,205 |09/25/2035. | 1FM.
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl| .. | 06/01/2018. | PaydOWN.............coovrveerreieriiiinnns [ covereiieneeiiineiiiens | oo 14,905 | ......... 14,905 | ........... 14,900 ...15,151 (246) | evvoncvvvvinens | eerererereenens(246) | o | s 14,905 0 325 |12/25/2033. | 1FM..
251563 DM Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl| .. | 06/01/2018. | Paydown 9,920 | .ooeren9,920 | i 9,918 ..10,128 (207) (V2070 I 9,920 0 224 | 01/25/2034. [ 1FM...........
Deutsche Mtg Sec Inc RMBS Ser 2005-
25157F AK 0 |WF1C .. [ 06/01/2018. | PaydOwN.........ccvvririiiiinrinciieis [ rverierissiniiisnines | e 1,524,282 | ....... 1,524,282 | ....... 1,516,167 | ........... 1,519,178 5104 | oo | e 5,104 | i | 1,524,282 0. 21,371 | 06/26/2035.
256746 AB 4 |Dollar Tree Inc Sr Nt 5.750% 03/01/23..... | .. | 05/05/2018. | Call = 104.3130......ccrmrvvrvvvecriiires [ | e 10,431,300 | ... 10,000,000 | ... 10,450,656 | .........10,307,226 ..10,273,822 ...(273,822) | ...... (273,822) | .....821,022 | 03/01/2023.
26244E AN 0 |AIR .. | 06/07/2018. | Paydown..........cccvvveiiinrivciinniinens [ e | e 27,500,000 | ..... 27,500,000 | ..... 27,500,000 | ......... 27,500,000 27,500,000 0 ... 497,079 | 10/15/2026.
26244E AQ 3 |Dryden SrLn Fd CLO Ser 2014-34A CIBR | .. | 06/07/2018. | PaydOWN..........c.coovvuimviinmiiinniiins | wverevienniisnniisnnies | oo 20,000,000 | ..... 20,000,000 | ..... 20,000,000 | ......... 20,000,000 | .cvoourverrniins | e [ e | e (U OO 20,000,000 0 ... 424,800 | 10/15/2026.
EMC Mtg Loan Tr RMBS Ser 2006-A Cl A
268668 FD 7 |2 .. | 06/25/2018. | Paydown 32,879 | v, 32,879 | oo 26,064 ...26,064 6,815 32,879 0 321 | 12/25/2042. | 1FM..
278865 BB 5 |EcolabInc SrNt 3.250% 12/01/27............ .. | 04/18/2018. | Tax Free EXChange.........cccocvveevees [ covimmvvirneerinnniiiens | e 9,091,505 | ....... 9,100,000 | ....... 9,091,191 9,091,255 249 | s [ 289 [ | 9,091,505 0 .. 115,835 | 12/01/2027. | 2FE............
Equity One ABS Inc RMBS Ser 2002-1 CI
204754 AS 5 |M1 . 106/01/2018. | Paydown..........cccovviniiiciinriiciinns [ e | o 16,170 | oo 16,170 | oo 16,170 ...16,149 21 21 | e | e 16,170 0 228 | 08/25/2032. | 1FM...........
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30282# AA 0 |First Watch Restaurants Term Ln Nt 3 8.. | .. | 04/02/2018. | Redemption ~ 100.0000..........ccccu. | orrvererirerinremmienns | coveniiveiienes 274 | e, 274 ..274 274 274 08/21/2023.
30282# AA 0 |First Watch Restaurants Term Ln Nt 2 8.. | .. | 04/02/2018. | Redemption ~ 100.0000, 5,029 5,029 | .. 4,905 | oo 4,909 120 5,029 08/21/2023.
32007U BW 8 |First Data Corp TermLn DNt 1 4.341%...].. | 06/26/2018. | Redemption ~ 100.0000.........ccoce. | vvvrverirmrirmmnicsniinns | wovevirens 73,139 | v 73,139 | v, 73,735 ...73,675 (536) [ cvvevrrrererris | errrireenrerne(536) [ oo | s 73,139 07/10/2022.
32027N° WN 7 |First Franklin Mtg Ln RMBS Ser 2005-FF10] .. | 06/25/2018. | Paydown 253,047 | . 253,047 | ..........241,966 250,639 2,407 2,407 253,047 | ... 11/25/2035.
32051G  TC 9 |First Horizon Alt Mtg Sec Tr RMBS Ser 20. | .. | 06/01/2018. | Paydown 69,402 | ........... 69,199 | ... 64,630 2B4,630 [ e | [ | s 0 | oo | e 64,630 |...cccovviniiinnn 09/25/2035.
First Horizon Mtg PT Tr RMBS Ser 2007-
32052W AC 3 |FA . [ 06/01/2018. | PaydOWN............ccovorveecriecriienees [ e, | o 108,932 | .......... 113,828 | ...ccoooec 85,956 ...85,101 855 855 | ..o 85,956 22,976 22,976 | ........ 3,310 | 08/25/2037. | 2FM...........
First Plus Home Ln Owner Tr RMBS Ser
337925 ES 6 199 .. | 06/01/2018. | Paydown 47% | o 47% | o 4,900 | .ocooorrin 2,277 2,51 6 2517 | o 4,79 0 [ 122 [ 12/10/2024. | 4FM...........
35921@ 8 | Frontline Technologies Gr LL Term Ln Nt... | .. | 06/29/2018. | Redemption  100.0000...........ccco. | covvvermererimmieinnirns | coveriinens 10,272 | oo 10,272 | oo 9,898 | ..o 9,911 361 361 | e | e 10,272 (U I 471 |09/18/2023. | 3FE............
GATX Rail Corp ABS PTC Ser 2000-1
361452 3 18.10 . | 04/18/2018. | Redemption 0.0000.......ccccmmve [ o | e 15,882 | oo [ o | s [ s | e 15,882 | .ovvvriiiens | e IR OIS I 15,882 0 [ 7,740 | 01/13/2020. | 2FE............
GE Cap Mtg Serv Inc RMBS Ser 1999-HE2
36157R  3X 1 [Cl .| 06/01/2018. | Paydown 25175 | oo 25175 | oo 27,600 226,291 | [ s (1,116) | oo [ e (1,116) | oo 25,175 0 [ o 784 | 07/25/2029. | 4FM...........
GE Cap Mtg Serv Inc RMBS Ser 1999-HE1
36157R D8 5 [Cl .| 06/01/2018. | Paydown 69 69 69 B9 | i [ | | (U OO ISP 69 0 2 | 04/25/2029. | 1FM...........
GMAC Mtg Corp Loan Tr RMBS Ser 2006-
361856 ER 4 |HE1 . [ 06/25/2018. | PaydOwN...........ccooorviiriinciiinis [ e | e 150,906 | .......... 150,906 | ............ 70,388 270,388 [ [ [ | e (U RO ISP 70,388 | ..o [ s 80,518 | ......... 80,518 | ......... 1,281 | 11/25/2036. | 1FM...........
GS Mortgage Securities Trust CMBS Ser
36197X AL 8 |20 . [ 06/01/2018. | PaydOWN............ocovvrvirririiiinis [ o | o 247541 | ......... 247541 | ........ 254,951 250,304 (2,763) (2,763) | oo | i 247,541 0 3,314 | 06/10/2046. | 1FM...........
GRMT Mtg Loan Tr RMBS Ser 2001-1A Cl
36226M AE 3 |AS .| 06/01/2018. | Paydown 30,534 | oo 30,534 | v 30,535 30,534 [ e | | | (01 R 30,534 0 928 | 07/20/2031. [ 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F 3Q 7 |200 .| 06/01/2018. | Paydown 29,924 | ... 29,924 | v 29,923 29,815 109 109 | o 29,924 0 674 | 04/25/2034. [ 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F 5F 9 |200 .| 06/01/2018. | Paydown 4,574 13 13 4,574 0 98 |06/25/2034. [ 1FM..
GS Mortgage Securities Corp RMBS Ser
36228F C5 3 |200 .1 06/01/2018. | Paydown 38447 | oo 38,447 | 38,445 ...38,423 24 24 38,447 0 643 | 11/25/2033. | 1FM..
GS Mortgage Securities Corp RMBS Ser
36228F XK 7 {200 . | 06/25/2018. | Paydown 33,517 | oo 33,517 | oo 24,596 ...24,596 8,921 8,921 | oo 33,517 0 359 | 10/25/2033. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F ZK 5 {200 . | 06/25/2018. | Paydown 90,678 | ..covnuve. 90,678 | ..coonuve. 90,678 290,678 | oo e [ e | s (U1 ORI 90,678 0 898 | 11/25/2033. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F ZL 3 {200 . [ 06/25/2018. | PaydOWN..........ccooriiiciinriiciinns [ e | v 16,585 | ..coovenee 16,585 | ..covveneee 16,585 L4894 | | 1,691 | s [ 1,691 | | i 16,585 0 398 | 11/25/2033. | 1FM...........
GSAA Home Equity Tr RMBS Ser 2005-6F
362341 ES 4 |CI .. | 06/01/2018. | Paydown 7733 | s 7733 | e T744 | s 7,719 14 14 | 7,733 (U I 193 | 07/25/2035. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D 6Q 1 |200 . [ 06/01/2018. | PaydOWN............ocoovmrereiincriinnies [ e | o 122,433 | ..o 122,433 | oo 121,515 121,828 605 605 | ..o | i 122,433 0 [ 2,187 | 06/25/2035. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D 7B 3 |200 . [ 06/01/2018. | PaydOwN...........ccooomverrriincriinniis [ e | o 259,437 | .......... 259,437 | .......... 250,235 253,756 5,680 5,680 | .o [ s 259,437 0 [ 5,530 |06/25/2035. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D 7Q 0 |200 .| 06/01/2018. | Paydown 252,311 | .......... 252,311 | .....c.... 240,427 245928 | .....coovviviriei | e 6,383 | oo | i 6,383 | .o | s 252,311 (U I 4,658 |06/25/2035. | 1FM...........
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GS Mortgage Securities Corp RMBS Ser
36242D ND 1 |200 .. | 06/01/2018. | Paydown 9,363 | .. 9,363 | oo 9,363 | oot 9,336 27 27 | 9,363 |.... (U I 419 | 08/25/2034. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D UX 9 |200 .. | 06/01/2018. | Paydown ....144,367 144,703 (336) (336) 0 02/25/2035.
GS Mortgage Sec Corp RMBS Ser 2006-
36297N  AC 9 |S3Cl .. | 06/25/2018. | Paydown 40,700 | ...........40,700 | ..............3,650 | ..o 3,650 | ..o [ e 37,050 | .o | s 37,050 0 11 | 05/25/2036.
37946# AA 3 |Global Franchise Group LLC Term Ln Nt 1. .. | 06/29/2018. | Redemption ~ 100.0000 v 18,802 | o R 78,112 690 690 |.... 0| e 2,155 | 12/18/2019.
38119# AA 2 | Golden Spread Elec Cooperative 1st Mtg B | .. | 05/06/2018. | Redemption ~ 100.0000..........cccco. | coverorvverimmreinniiinns | covienensd 609,640 | .......... 609,640 | .......... 609,640 809,640 | ....ovouciiiinis | e | e | e LU OO IO 609,640 |.... 0 ... 17,383 | 05/06/2025. | 1FE............
Greenpoint Mtg Funding Tr RMBS Ser
39530M  AA 7 |2007- .. [ 06/25/2018. | PaydOWN...........ccoooriviriiieriiinis [ o | v 394,151 | .......... 394,151 | ... 367,907 367,907 26,244 26,244 | ..o [ s 394,151 |.... 0 [ 2,838 | 06/25/2037. | 1FM...........
40406# AD 4 |HaiAcquistion Corp Term Ln Nt 1 9.250.. |.. | 05/07/2018. | Tax Free EXChange.........ccc.ccoucvenee | wvmrvvemmrrirmmevinnnnies | v 14,647 | ...cccooe.. 15,000 | .o 14,623 ..14,631 16 LT OO ISV 14,647 | ... 0 [ 600 | 10/31/2023. | 2FE............
Harborview Mtg Loan Tr RMBS Ser 2007-4
41164y AB 7 |C .. [ 06/19/2018. | PaydOWN..........cocveervieriieniiienis [ o | e 437,462 | .......... 437,462 | .......... 426,389 427,100 | .o | e 10,362 | .vveocviienns | e 10,362 | ..o | e 437,462 | ... (U I 3,327 | 07/19/2047.
412830 AB 9 |Harley-Davidson Inc Co Gtd Nt 6.800% O | .. | 06/15/2018. | Maturity...........cccocceuvuemmriimnmiiinnins [ covvemiiiiieiiinniiinns | 37,155,000 | ..... 37,155,000 | ....42,584,879 | .........37,576,828 |......ccccouiies | e (421,828) | oo | e (421,828) B I 37,155,000 |.... 0 |..1,263,270 |06/15/2018.
41902@ AA 9 |Sigma Electric Manufact Corp Term Ln A2 | .. | 06/29/2018. | Redemption ~ 100.0000, 9,563 | .. 9,563 188 188 |.... 9,563 |.... (U I 417 | 10/31/2023.
431282 AF 9 |Highwoods Realty Ltd Sr Nt 7.500% 04/1. | .. | 04/15/2018. | MatUFity...........cocoorvvvmmieinriiinniiins | e | oo 2,000,000 | ....... 2,000,000 195 195 | 2,000,000 |.... 0 ... 75,000 |04/15/2018.
Indymac Resident ABS Tr RMBS Ser
43709B AE 9 |2006-C .. [ 06/25/2018. | PaydOwn...........ccooovmvviimriiiriiiinis [ o | o 892,650 | .......... 892,650 | .......... 827,723 827,723 | .o | v 64,927 | ..o | e 64,927 | ..oovvvriienns | i 892,650 |.... (U I 7,027 | 08/25/2036. | 1FM...........
Homestar Mtg Acceptance Corp RMBS Ser
437690 AL 4 |20 .. | 06/25/2018. | Paydown v 153,385 | .........153,385 145,860 0 06/25/2034. | 1FM...
446413  AK 2 |Huntington Ingalls Industries SrNt 3........ .. | 06/14/2018. | Tax Free Exchange..........ccccccovecves [ covirmrevirnniiinnciiinns | e 8,514,067 | ....... 8,500,000 8,514,642 0 12/01/2027. .
44919*  AC 2 |1595 Express LLC SrNt 3.310% 12/31/31 | .. | 06/30/2018. | Redemption ~ 100.0000...........cccc. | corvvvrmmrermmmiiimnniiias | cevvins 307,184 | .......... 307,184 307,184 0 12/31/2031. | 1FE....
44969C BF 6 |Quintiles IMS New Term Ln BNt 1 4.308. | .. | 06/11/2018. | Redemption ~ 100.0000..........cccco. | coverrreremmmrirmmeiriins | oo 2,343,358 | ....... 2,343,358 2,351,976 | oo | e (8,618) | oo 2,343,358 | ... 0 03/06/2024.
IMPAC CMB Tr RMBS Ser 2005-5 Cl A2
45254N PV 3 |25 .. | 06/25/2018. | Paydown . 26,044 | ............ 26,044 | ........... 25,495 ...25,495 549 549 | .o 26,044 | ... 0 239 | 08/25/2035. | 1FM...........
IMPAC Secd Assets CMN Owner Tr RMBS
45254T NY 6 |Ser .. | 06/01/2018. | Paydown . 27,767 | oo 27,767 | oo 27,764 ..27,684 82 £ 27,767 |.... 0 [ 468 | 03/25/2034. | 1FM...........
IMPAC Secd Assets CMN Owner Tr RMBS
45254T PM 0 |Ser .. [ 06/01/2018. | PaydOWN............cvvoreeerieeriienins [ e | e 16,756 | ......cc.... 16,756 | ..oocve... 16,756 ..16,715 41 A | e | e 16,756 | ... 0 277 | 08/25/2034. | 1FM...........
Implementation Mgmt Assistance Term Ln
45320 AA 6 [N .. | 06/29/2018. | Redemption ~ 100.0000. 2,360 | .. 2,360 | oo 2,256 | .o 2,257 103 103 | 2,360 |.... 0 77 [12/13/2023. | 1FE............
Indymac Home Eq Mtg Ln ABS Tr RMBS
456606 AG 7 |Ser2 .. [ 068/01/2018. | PaYAOWN...........ocvoeieiceeeniiienins [ e | coveviesesienssinnens | vereninns 10,673 | oo 7483 | s 1,067 | .......... 5,081 | oo 1,035 | i [ 8,116 | oo | e 783 | oo | e (7,183) | ......... (7,183) | ccvoevev 113 | 06/25/2031. [ 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L HT 9 |A3 .. [ 06/01/2018. | PaydOWN............cvverrvcrieriiienins [ e | v 149,230 | .......... 149,230 | .......... 149,183 148,938 292 292 | e | e 149,230 0 3,371 | 04/25/2035. | 3FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L PE 3 |A6C .. | 05/01/2018. | Paydown 2,323 | o 42,214 | .. 11,155 | oo 1,539 | ........ 18,232 | oo [CHC ) O 9,817 | oo | e 1,155 | e | s (8,832) | .......... (8,832) | .....occ 1,478 | 06/25/2035. | 6FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L SS9 |A8C .. | 06/01/2018. | Paydown . 86,907 | ......... 104,041 | ......... 100,470 ...97,959 2,511 2511 | s | e 100,470 | oo | oo (13,563) | ....... (13,563) | ......... 3,484 | 07/25/2035. | 4FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L XA 2 |AR1 .. | 06/01/2018. | Paydown . 80,818 | ..... 95,227 | oo 76,500 ...73,857 2,643 2,643 | oo | e 76,500 | ..o [ o 4318 | .......... 4318 | ... 2,323 | 10/25/2035. | 1FM...........
45660N UM 5 |Residential Asset Sec Tr RMBS Ser 2003-A| .. | 05/01/2018. | PAYAOWN...........ccoovrveeemierimeiiinnies | cevierniinneiieneiieens | cevireenens 42,294 | ........... 42,294 | ... 39,827 240465 | | e 1,829 | s [ s 1,829 | oo | e 42,294 | ... (U I 1,467 | 09/25/2033. | 5FM...........
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Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45661K AG 5 |AR1 .. | 06/01/2018. | PAYAOWN.......coourvrrrrrrererierierinees [ e | eoverns 389,912 | .......... 399,958 | ......... 279,916 276,407 3,509 3,509 | oo | e 279,916 | ..ovvvrcvrcriies | e 109,996 | ....... 109,996 | ......... 7,703 | 06/25/2036. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45662B AD 1 |AR1 .. | 06/01/2018. | PaYAOWN.......coourvrrrirrerrrirerierinees [ e | eeeere 334,643 | .......... 334,643 | .......... 316,662 316,662 | ..o | e 17,981 | oo | s 17,981 [ v | e 334,643 0 3,908 | 08/25/2036. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45662D AA 3 |AR2 .. | 06/25/2018. | PaYAOWN........oovvvrrerrirrrierieriinens [ e | eoveeris 135,561 | .cvvvenee 135,561 | .ovvvenee 105,854 105,854 | .oooovveevvecrnes [ v [ e | e (0 IR ISR 105,854 | ..o [ v 29,707 | ......... 29,707 | oo 1,089 | 11/25/2036. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45662) AC 6 |R1 .. | 06/01/2018. | Paydown 148,920 | .......... 329,099 281,273 270,487 .(132,353) | ...... (132,353) | .........7,162 | 12/25/2035.
456866 AL 6 |Ingersoll-Rand Co Deb 7.200% 06/01/25. |.. | 06/01/2018. | Redemption ~ 100.0000 150,000 | ...cooouee 150,000 147,764 149,250 ...150,000 | .... 0].....5400 | 06/01/2025.
465685 AN 5 |ITC Holdings Corp Sr Nt 3.350% 11/15/2. | .. | 06/22/2018. | Tax Free EXChange..........ccccveuvrnes | verierermrernseirnninenes | vonee 29,980,675 | ..... 30,000,000 | ..... 29,979,600 | ......... 29,979,832 | ..ovvviveriiecns | 843 | 843 | | 29,980,675 |.... 0 .. 608,583 | 11/15/2027.
JP Morgan Mtg Tr RMBS Ser 2004-S1 Cl
466247 EN 9 |1A4 .. | 06/01/2018. | PaYAOWN........oourvvrrerrerrrirerieninens [ e | eovveries 122,083 | .......... 122,083 | ..ccoooue. 117,571 121,545 518 518 | v | v 122,063 0 2,291 | 09/25/2034. | 1FM...........
JP Morgan Mtg Tr RMBS Ser 2005-S1 CI
466247 MU 4 |2A3 .. [ 06/01/2018. | PaYAOWN.......courvrrvririrrirriieriienns [ rveriererseesssinnines | coerereeens 18,003 | ..covvvnee 18,003 | ..covvvnee 18,153 ...18,043 (40) (0) ORI ISR 18,003 |.... (U I 413 | 01/25/2035. | 1FM...........
JP Morgan Mtg Tr RMBS Ser 2005-S2 CI
466247 VP 5 |4A2 .. [ 06/01/2018. | PaYdOWN........oovvvririrrirriicriinriinins [ e | e 114,331 | e 114,331 | e 105,935 112,612 | o | v 1719 | v 1,719 [ e | e 114,331 0 2,360 | 09/25/2020. | 4FM...........
JP Morgan Mtg Tr RMBS Ser 2005-A8 CI
466247 YS 6 |2A6 .. | 06/01/2018. | Paydown . 38,093 | .o 38,093 | ..o 37,462 ..37,720 372 372 | s 38,093 |.... 0 577 | 11/25/2035. [ 1FM...........
JP Morgan Alt Loan Tr RMBS Ser 2005-S1
46627TM AA 5 |C .. | 06/01/2018. | Paydown . 59,971 | v 60,059 | ..o 54,495 2 BAA95 | i e [ | s [V EPOOPPOPORTON IOV 54,495 | ..o | s 5476 | .o 5476 | ......... 2,312 | 12/25/2035. | 5FM...........
JP Morgan Alt Loan Tr RMBS Ser 2005-S1
46627TM AP 2 |C .. | 06/01/2018. | Paydown . 26,053 | ..o 30,171 | oo 26,527 26,527 [ oo | e [ e | s [V EPOUPPOPORTON ISVPORRRPN 26,527 | v [ v (474) | ccvvrn (474) | oo 690 |12/25/2035. [ 1FM...........
JP Morgan Alt Loan Tr RMBS Ser 2006-S1
46627TM EH 6 |C .. | 06/01/2018. [ PAYOWN......covrvrvrririeiericiininnes | verrnerisisssisensnsneees | oveernnnes 49,824 | ............ 70,894 | oo 58,767 wBBTBT [ i | e | s | e 0 [ oo | e 58,767 | ..cvvevverrcnie [ e (8,943) | ..oevee. (8,943) [ .ooovvne 2,042 | 03/25/2036. | 2FM...........
JP Morgan Mtg Tr RMBS Ser 2006-A7 Cl
46629D AK 1 |2A2 .. | 06/01/2018. [ PAYOWN......oovrrvririrriciiniiiiens | vevererenserisssssiennns | cvrvnveens 135,713 | oo 38,622 | .o 27,140 w2T40 [ | | | 0 [ oo | e 27,140 | oo | 108,574 | ....... 108,574 | ......... 3,092 | 01/25/2037. | 1FM...........
JP Morgan Alt Loan Tr RMBS Ser 2006-A4
46629E AH 6 [C .. | 06/01/2018. [ PAYAOWN......coocvrrvririrricisniiieis | vevereresserisssssiennns | corvnienns 702,221 | .......... 189,290 | .......... 171,812 161,050 | oo [ v 10,762 | oo [ e 10,762 | oo | v 171,812 | e | 530,408 | ....... 530,408 | ....... 15,370 | 09/25/2036. | 1FM...........
JP Morgan Chase Comm Mtg Secs CMBS
46640 AS 6 |Ser2 .. | 06/01/2018. [ PAYAOWN......coovrrvriririieiiniiiieis | veverereniersisssiennns | cvrvnveens 110,905 | .......... 110,905 | .......... 114,588 112,465 | oo | e [QEEIC0) 1 RN P [ 1C10) 1 O ISR 110,905 |.... 0 [ 1,560 [01/15/2046. | 1FM...........
476556 CK 9 |Jersey Central Pwr & Lt Co SrNt 4.800... [.. | 06/15/2018. [ MAtUMItY........cocooererrerceiirirerireriiens | verierineesseissinenes | e 15,000,000 | ..... 15,000,000 | ..... 14,932,050 | ......... 14,995,419 | covovvvverrennne | e A.581 | s [ v 4581 | oo | s 15,000,000 |.... 0. 360,000 |06/15/2018. | 2FE............
LB-UBS Comm Mtg Tr CMBS Ser 2008-C1
50180L AC 4 |CIA +. | 06/11/2018. | PAYAOWN.......coouvrrrrrrircrierierenens [ e | covenen 445721 | .......... 445721 | .......... 457,763 445,635 86 86 | oo | e 445721 | ... 0. 10,062 | 04/15/2041. | 1FM...........
Legg Mason Mtg Cap Corp LBASS Ser
52465# BP 9 |2003-C .. | 06/01/2018. | Redemption ~ 100.0000.........ccccuwr [ worreremmmmrmnerierirns | covernnes 355,158 | .......... 355,158 | .......... 335,817 349,112 6,046 8,046 | .o | e 355,158 |.... 0 | e 7,137 | 03/01/2023. | 1...cvorvrnnen
Legg Mason Mtg Cap Corp CTL 7.400%
52467T@ AA 3 [12/ .. | 06/15/2018. | Redemption ~ 100.0000.........cccuwr [ vorrerermmrrnerierirns | eovernn 111,215 | v 111,215 | v 116,423 112,384 | oo [ e (1,168) [ coovereerveine [ e (R3] S IS 111,215 |.... 0 | e 3,409 | 12/15/2021. | 1.cvorcvrnnens
Legg Mason Mtg Cap Corp CTL 7.750%
52467@ AH 801/ |.]06/15/2018. Redemption  100.0000 . 51,399 | oo 51,399 | .o 53,907 ...51,904 (504) (G0 51,399 |.... 0 | e 1,637 [ 01/15/2021. | 4........cc..c..
52467@ BC 8 |Cl .. | 06/15/2018. | Redemption  100.0000..........cccco. [ vorrvrrriommrrnriverirns | v 186,986 | .......... 186,986 | .......... 208,996 188,419 | oo [ v (1,433) [ oo [ (K ) | RS I 186,986 |.... 0| e 6,394 | 11/15/2018.| 5*Gl...........
Lehman Structured Sec Corp RMBS Ser
52518R CD 6 |2005 .. | 06/26/2018. | PAYAOWN........oovvvrirrririsrirciiinies [ eeeriesirseisessinsiens | coveverenens 16,374 | oo 16,393 | oo 8,018 | oo 8,018 | oo [ [ e | e 0 [ oo | e 8,018 | .o | e 8,357 | coovvns 8,357 | .. 129 | 09/26/2045. | 1FM...........
Limerock CLO CLO Ser 2014-2A CI AR
532621 AN 9 |3.6 .. | 04/18/2018. | Paydown.........cccoevvieuiniiinrinciieis [ rveiieninnisniicsniens | v 3,301,089 | ....... 3,301,089 | ....... 3,301,089 3,301,089 | ..o | e | e | e 0 [ oo | e 3,301,089 (1 47,428 | 04/18/2026. | 1FE............
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Long Beach Mtg Loan Tr RMBS Ser 2004-
542514 GW 8 |5C .. | 06/25/2018. | PAYAOWN........oourvrrrerrirerierierinees [ e | covverns 385,055 | .......... 385,055 | .......... 360,026 367,236 | ..oereerieriiens | e 1 ST I 17,819 | s | e 385,055 |.... 0 3,504 | 09/25/2034. | 1FM...........
Master Seasoned Securities Tr RMBS Ser
55265W CA 9 |2 .. 06/01/2018. | Paydown 6,955 | .. 6,955 ..7,139 (183) (183) ... 6,955 |.... 0 161 | 08/25/2032. | 2FM...
MASTR Alternative Loans Tr RMBS Ser
552758 AC 4 |2007 .. | 06/01/2018. | Paydown . 25,178 ..25,115 (8) 8)].... 25,107 |.... 72 10/25/2036. | 2FM...
55368* AD 2 [MSHCInc Term LnNt 1 6.609% 07/31/23|.. | 06/29/2018. | Tax Free EXChange........cccoouvrevvvveee | covevvvninsnsnsnnininiins | o, 10,111 ...10,093 17 17 |.... 07/31/2023.
55368* AF 7 |65 .. | 06/29/2018. | Tax Free Exchange 5,670 | .cooevrerern5,696 | oviierennn 5,667 | e 5,668 2 | e | e 2 | 5670 |.... 07/31/2023.
576434 2D 5 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2018. | PAYAOWN..........ccourirrrenrinrirneiiniins | ereeserseniesirseienes | oeveneees 475,799 | ........ o 396,698 | ... e | e | s 0 396,698 | ...coovreerienns | s 79,101 03/25/2036.
576434 A2 0 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2018. | Paydown . 56,473 | ovvernen 56,473 | .ovvornes 57,037 ...56,561 (89) 56,473 |.... 0 01/25/2035.
576434 J5 4 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2018. | PAYAOWN..........ccourereremrinrirneeiniins | ereenerseniesisseesenes | covvieees 166,243 | .......... 166,243 167,409 | oo [ v (1,166) [ ..ooverncrreinne 166,243 |.... 0 03/25/2035.
576434 N2 6 |Master Asset Securitization Tr RMBS Ser.. | .. | 05/01/2018. | PAYAOWN..........ccuurveerenrinriireniinins | orrinerienienesnennns | cvvvirenes 112,173 . 112,173 111,005 | oo | v 1,168 | e 112,173 0 04/25/2035.
576434 UH 5 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2018. | Paydown . 39,834 ...39,834 39,834 08/25/2034.
576434 WD 2 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2018. | Paydown . 85,276 ...84,973 303 303 [ 85,276 09/25/2034.
576434 YM 0 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2018. | Paydown v D34454 | L S 519,450 | ..vvvverireririens | e 15,004 | oo | s 15,004 ..534,454 12/25/2034.
57643M FN 9 |Master Asset Securitization Tr RMBS Ser.. | .. | 06/01/2018. | PAYAOWN..........c.vvvemremrveerirnrinnins | veverneesssissrinesirenes | oveieeiens 11,09 | oo 11,09 | oo 10,761 ...10,934 160 160 |.... ...11,094 07/25/2034.
577778 AT 0 |May Dept Stores Co Amortiz Deb 9.500% | .. | 04/15/2018. | Redemption ~ 100.0000 . 25,000 | .ocoonneen 25,000 | .ocooneeen 30,822 ...25,978 (978) [C1£) ) I 25,000 04/15/2021.
585055 AN 6 |Medtronic Inc Sr Nt 5.600% 03/15/19....... .. [ 04/27/2018. | Call  102.5720........cccccvvremrvierris | crvrereiieniiiessiienns | i 5,744,032 | ...... 5,600,000 5,665,464 5,609,946 (2,574) (2,574) | .... ..5,607,372 03/15/2019.
58528# CX 3 |MeijerInc Sr Secd Nt Ser C 7.710% 10/... .. | 04/01/2018. | Redemption ~ 100.0000..........cevve. | orrerrerrereererneeanns | covvrneees 298,502 | ......... 298,502 | ......... 298,502 298,502 | ..orvurrrerieees | cevrrnerrenieeines | e | e 0. 298,502 10/01/2020.
589929 PJ 1 |Merrill Lynch Mtg Investors RMBS Ser 199 | .. | 06/01/2018. | Paydown 6,440 | ....c........6,440 | oo 6,501 | i 6,435 L J (OO IR 5 | oo 6,440 08/25/2027.
589929 XZ 6 |Merrill Lynch Mtg Investors RMBS Ser 200 | .. | 06/01/2018. | Paydown . 55,461 ...55,239 34 34 55,272 09/25/2032.
59073@ AA 4 |Mesquite Power Priv Pl 4.640% 12/31/39. | .. | 06/30/2018. | Redemption ~ 100.0000. 1,594 | e 1,594 | L 1,594 | 1,594 | o | e [ v | s 0. 1,594 12/31/2039.
59549W AB 9 |Mid State Tr LBASS Ser 11 CIM1 5.598%| .. | 05/15/2018. | Paydown . 23,376 23,376 | oo | e [ | o0 s 23,376 07/15/2038.
60367 AA 9 |Ministry Brands LLC Delayed Draw TL Nt 1] .. | 06/29/2018. | Redemption  100.0000 9,841 | .. 9,841 | oo 9,841 | 2,642 9,841 08/22/2022.
60367* AA 9 |Ministry Brands LLC Delayed Draw TL Nt 9| .. | 06/29/2018. | Tax Free EXChange..........ccoccverrnee | cevverimeerneernneinnenns | cevveenns 358,144 | .......... 358,144 | .. . 358,144 08/22/2022.
615369 AL 9 |Moodys Corp SrNt 3.250% 01/15/28....... .. | 04/19/2018. | Tax Free EXChaNge........cccvvrvvvens | vevvvernvirerivnisereninns | o 22,197,482 | ... 22,300,000 | ..... 22,197,299 | ......... 18,353,297 615 615 | 22,197,482 |.... 01/15/2028. .
617446 6Q 7 |Morgan Stanley Dean Witter Sr Nt Ser F.... | .. | 04/01/2018. | MAUFitY..........coourreerererernenrnnineins | evrrnersenieeeseninns | veens 10,000,000 | ..... 10,000,000 0,009,616 B 10,000,000 |.... 0 ... 331,250 |04/01/2018. | 1FE....
Morgan Stanley Cap | RMBS Ser 2004-
61744C HP 4 [NC8C .. | 06/25/2018. | Paydown v 252,869 | e 252,869 | .......... 237,065 240,673 | ..oveverrerriens | v 12,196 | ovvoneveriiens | s 12,196 | v | ceve 252,869 0 2,643 | 09/25/2034. | 1FM...........
Morgan Stanley Cap | Tr CMBS Ser 2006-
617451 CT 4 |T2 .. | 06/01/2018. | PAYAOWN.......couivrevrcrirrireircrieins [ everirenisseesseisssnes | eoererneens 71,655 | ovvennees 71,655 | .ovvennee. 70,143 w1855 [ o | e [ e | s (1 IR ISR 71,655 |.... 0 | e 1,573 | 10/12/2052. | 1FM...........
Morgan Stanley Cap | CMBS Ser 2011-C1
617458 AG 9 |Cl .. | 06/01/2018. | PAYAOWN.......coourvrrrerrircrierierenens [ e | eovenn 434,501 | .......... 434,501 | .......... 455,626 438,799 | .o | e (4,298) [ ..oovvrrerveins [ e (G 1<) RS ISR 434,501 |.... 0 | e 9,391 | 09/15/2047. | 1FM...........
Morgan Stanley Cap | CMBS Ser 2005-T19
61745M 5K 5 |C .. | 06/01/2018. | PAYAOWN.......coourvrrrrrrercrierierenees [ e | eevenn 510,752 509,913 839 839 | i | e 510,752 |.... 0 06/12/2047. | 1FM...........
61745M VW 0 |Morgan Stanley Cap | RMBS Ser 2004-1 Cl| .. | 04/01/2018. | PAYAOWN........ccoevivriveriiiriieinnins | cervrirerssissiennsinees | coveeresineenes 776 TT6 | oo | e | e | veerenesieienend (01 I 776 |.... 0 11/25/2018. [ 1FM...........
61745M WN 9 | Morgan Stanley Cap | RMBS Ser 2004-1 Cl| .. | 06/01/2018. | Paydown 4,396 | .oooerernd,396 | i 4,188 | s 4,320 76 76 4,396 |.... 0 11/25/2033. | 1FM...
61756U AH 4 [1Q16 .. | 06/01/2018. | Paydown.........ccccevvviiinricciinniienis [ e | i 242,121 230,182 | .ovvveerierirnens | v 11,939 | oo | e 11,939 242,121 | ... 0 12/12/2049. | 4FM...
Morgan Stanley BAML Tr CMBS Ser 2013-
61761Q AC 7 |C8 .. | 06/01/2018. | Paydown 601,158 e (6,832)|. 0 12/15/2048.
628530 AX 5 |MylanInc SrNt 2.600% 06/24/18............. .. 1 04/28/2018. | Call ~ 100.0750.........courermrrrerrener | eorveermrrirrirverrennns | 04,503,375 | .......4,500,000 | .......4,491,820 | ........... 4,499,056 634 634 | .o | 4,499,691 [ | i 309 | s 309 06/24/2018.
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NARA Caves Lease Tr CTL  5.300%
63080# AA 5 |09/15/2 .. | 06/15/2018. | Call ~ 100.0000...........cccvrvrrererer . 82,004 | ........... 82,004 | ............ 82,004 82,004 | oo e [ s | s (V1 IR 82,004 |.... 0 | e 1,812 [ 09/15/2028. | 1.......cvvvvnee
63651P  AA 2 |National Inst Health Twinbrook CTL B BId.. | .. | 06/15/2018. | Redemption ~ 100.0000..........cccco. | covverirmrimmiiiriicnni | cvveriens 205,047 | .......... 205,047 | .......... 208,959 205,472 (425) (425) | covvoervieerinns | v 205,047 |.... 0| e 4,984 [01/15/2019. [ 1....ovvvrrenee
63655@ AA 2 |National Intergovernmental Co New Term L| .. | 05/23/2018. | Redemption ~ 100.0000.........ccccow. | worvermmrnmrmnerirerirns | woverenncd 681,197 | .......... 681,197 | .......... 670,979 671,545 9,652 9,652 681,197 0 22,040 | 09/19/2022.
63655@ AC 8 |National Intergovernmental Co Reallocate.. | .. | 05/23/2018. | Redemption  100.0000...........ccoco. | vvereerirnrieniicniiinns | o 1,376,398 | ....... 1,376,398 | ....... 1,355,752 | ....ccc.... 1,356,840 | ....oovvcvrcnnrs | e 19,558 | ..o | s 19,558 ...1,376,398 0. 38,387 | 09/19/2022.
New Century Home Equity Ln Tr RMBS
64352V EF 4 |Ser2 .. | 06/01/2018. | Paydown ...932 ...932 ..932 929 3 932 |.... 0 19 | 11/25/2033.
New Residential Mtg Ln Tr RMBS Ser
64828Y AQ 4 |2014- .. | 06/01/2018. | Paydown . 82,704 | ............ 82,704 | ...coouee.. 84,797 2 BAT00 [ | e (1,996) [ ..oovvvcerreins [ e (1,996) | .ooovvrrercirnens | e 82,704 0| e 1,277 | 05/25/2054. | 1FE............
New Castle Mortgage Sec Trust RMBS Ser
65106A AM 5 |2 .. | 04/25/2018. | PAYAOWN........oorvvirrieirciieriinees [ e | coenee 209,858 | ......... 209,858 | ......... 179,429 206,207 3,651 3,651 | oo | e 209,858 0| e 1,350 |03/25/2036. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2003-
65535V BZ 0 |A3C .. | 06/01/2018. | Paydown 5,009 | .. 5,009 | .coovrernns 5,014 | oo 4,933 76 ¥ (T I 5,009 |.... (U IO 138 | 08/25/2033. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 .. | 06/01/2018. | Paydown 6,295 | .oovrinn. 6,295 | .oovveenne 6,295 | .ooovririn 6,292 K TN IO 3 | e 6,295 |.... 0 [ i 129 | 03/25/2034. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V DC 9 |AP2 .. | 06/01/2018. | Paydown 9,353 58 58 9,353 | ... 0 07/25/2034.
Nomura Asset Sec Corp RMBS Ser 2004-
65535V GH 5 |AP3 .. | 06/01/2018. | Paydown 5,069 | .oovreeenns 5,069 | .oovvreenne 5,361 | oo 5,101 (31) (KX ) - 5,069 |.... 0 | 101 | 10/25/2034. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2005-
65535V HH 4 |AP1 .. | 06/01/2018. | Paydown 5,052 | ...... 5,052 | covovrrrns 5,026 | oo 5,033 18 18 [ s 5,052 |.... (U IO 103 | 02/25/2035. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2006-
65535V US 5 |AR2 .. | 06/25/2018. | Paydown 7,897 | v 7,897 | v 3,829 | s 3,829 | s | e 4,068 | ....oocooevrine 7,897 |.... 0 61 | 04/25/2036.
67059T AA 3 |Nustar Logistics Co Gtd Nt 8.650% 04/1... | .. | 04/15/2018. | MAtUMItY.........ccvvveerererermreninirininens [ e | coenes 5,000,000 | ....... 5,000,000 | ....... 5,370,450 5,018,671 | coveevvvrrverres | v (18,671) [ ..o OO 5,000,000 |.... 0. 216,250 | 04/15/2018.
67104C AA 5 |Oak Hill Credit Partners CLO Ser 2013-8A. | .. | 04/20/2018. | PaYdOWN..........ccvmrvreeremiieineriienes | everiererseesssnssnsines | vvenns 2,201,058 | ....... 2,201,058 2,201,058 2,201,058 2,201,058 |.... 0. 29,681 |04/20/2025.
OHA Loan Funding LTD CLO Ser 2013-1A
67706H AL 2 [Cl .. | 0412312018, | PAYAOWN.......courvrrercerririseirerinies [ erveriesesseessnisennes | veenns 5,762,513 | ....... 5,762,513 | ..... 5,762,513 5,762,513 ..5,762,513 |.... 0 07/23/2025.
67773# AE 0 |Ohio Valley Electric Corp SrNt 5.900%.... | .. | 06/15/2018. | Redemption ~ 100.0000.........cccccee | corererirmrirnmniiriiinnis | cvvreriene 277,111 | e 277,111 | o 279,042 278,087 (977) . 277111 | ... 0 02/15/2026.
67773# AF 7 |Ohio Valley Electric Corp SrNt 5.900%.... | .. | 06/15/2018. | Redemption ~ 100.0000..........cccres | covurermerrerirmrenenns | cevererenend 69,789 | ..o 69,789 | ..ccoonnee. 69,789 89,789 | e e e | o0 [ | e 69,789 |.... 0 02/15/2026.
67773# AG 5 |Ohio Valley Electric Corp SrNt 5.900%.... | .. | 06/15/2018. | Redemption ~ 100.0000.........ccccrvs | vovvrrrermrrrerivmnnrens | wovervirnes 70,343 | oo 70,343 | oo 70,343 ...10,343 coe | e 70,343 | ... 0 02/15/2026.
68389X AC 9 |Oracle Corp SrNt 5.750% 04/15/18......... .. | 04/15/2018. | MALUFItY. .....vvveerreeeieerirerieeernenes [ e | e 24,500,000 | ..... 24,500,000 | ..... 25,875,825 | ......... 24,553,750 | ..ovveerieriiies | e (GRNEI0) ] E— . veee | weren.24,500,000 | ... 0 04/15/2018.
690768 BF 2 | Owens-IL Inc Deb 7.800% 05/15/18......... o+ | 05/15/2018. [ MAUFIY.......cvoevircricieisrieienins | ervveerenssiesisssennns | e 1,500,000 | ....... 1,500,000 | ....... 1,499,730 | .covvnvne 1,499,989 T ] e e T | | e 1,500,000 |.... 0 05/15/2018.
PSMC Trust RMBS Ser 2018-1A CI A3
69371V AC 1 |3.50 .. | 06/01/2018. | PaydOown.........cvvreviiriirineiinriinens [ e | v 313451 | ... 313,451 | ... 313,059 | oo [ [ rerreenn892 s 392 | s | e 313,451 |.... 0| e 1,945 | 02/25/2048.
70069F AY 3 |Park Place Securities Inc RMBS Ser 2004- | .. | 06/25/2018. | PAYAOWN...........courerererrrmrneereniieins | ovevsersersensrseesnns | vvveenes 983,276 | .......... 983,276 | .......... 968,834 972,289 983,276 |.... 0. 10,955 | 10/25/2034.
70069F HV 2 |Park Place Securities Inc RMBS Ser 2005- | .. | 06/25/2018. | Paydown...........ccccvvuniinniiiniiinniins | verernreieniissiveiienns | cvves 1,213,554 | ....... 1,213,554 | ....... 1,046,690 | ........... 1,114,374 | 1,120,979 | .... 92,575 92,575 | ....... 12,567 | 05/25/2035.
Pathway Partners Vet Mgmt LLC Delayed
70325 AC 4 |Dr .. | 04/27/2018. | Redemption ~ 100.0000..........cceev. [ worererererneernrineines | cereeeinens (UK 14 — (UK 14 — (4.817) | oo, (748) | covoevvrrineiees [ v [ e | e (0 IO IS (4,817) ] ... 0 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC Delayed
70325 AC 4 |Dr .. | 05/25/2018. | Tax Free Exchange..........ccccccoveee [ eovniinniicniicnniiciinns | v 705,579 | .......... 705,579 | .......... 705,579 280,440 | i | [ | s (U ORI 705,579 0 .. 10,095 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC Term Ln
70325E AC 4 |Nt .. | 04/27/2018. | Redemption  100.0000. 4817 | s 4817 | e 4,751 66 (51 I 4817 | ... 0 23 110/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC Term Ln
70325E AC 4 |Nt .. | 05/25/2018. | Tax Free EXChange..........cccoceveeees | overveeeneernseinneiinns | vvenne 1,891,459 | ....... 1,917,076 | ....... 1,890,702 756 LT R I 1,891,459 0. 27,737 | 10/10/2024. | 3FE............
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718172 AA 7 |Philip Morris Intl Inc Sr Nt 5.650% 05....... .. | 05/16/2018. | MALUFItY.......coooorevrrvieiiierieniiei [ e | e 35,000,000 | ..... 35,000,000 | ..... 37,809,213 | ......... 35,153,289 | ..coocvvrvcriens | v (153,289) | cooovvvviiins | e (153,289) | ...vovverrieriins | i 35,000,000 0 .. 988,750 |05/16/2018. | 1FE............
Pinnacle Park CLO Ltd CLO Ser 2014-1A
723498 AJ 3 |Cl .. | 04/16/2018. | PaydOwn.........coveveirinrivciinniienns [ e | e 49,000,000 | ..... 49,000,000 | ... 49,000,000 | ......... 49,000,000 | ....ooovvrrirriis | e | e | e 0 [ oo | i 49,000,000 |.... 0 ... 693,214 | 04/15/2026.
73664# AA 8 |Portland Natural Gas Trans Sys Sr Sec Nt. |.. | 05/10/2018. | Call  101.3183.....cc.vvvmeriieenrins | oververirerirenerseeinns | v 604,317 | .......... 596,455 | ......... 600,837 596,791 (141) | cevereererirnens | e (1) | s | v 596,650 | ...ocvvrcrrrerires | s (195) | cevvvvevrnes (195)] ....... 20,571 [12/31/2018.
Preferred Term Sec Ltd LBASS Mezz Nt
74040T AC 7 |PTP .. | 06/25/2018. | Redemption  100.0000. . 523 |. L523 .. 173 0 11 | 12/23/2031.
740400 AA 8 |Preferred Term Sec Ltd LBASS IX Residual| .. | 04/03/2018. | Call =~ 41.5088..........c.ccccovmrivines [ e | e 444944 | ... 1,071,925 [ oo v | e [ | | s [ [ |, 1,071,925 | ... 1,071,925 | ....(626,982) | 04/03/2033.
74040X AC 8 |Preferred Term Sec Ltd LBASS Mezz Nt Cl | .. | 04/03/2018. [ Call ~ 100.0000..........cvermverrerrrnns | eorvmrmmerirerereeerneens | eoeees 7,500,000 | ....... 7,500,000 | ....... 5,846,693 | ........... 3,285,750 |....2,560,943 | ...ccovvvirvrrnens | ververrnriincns | 0000i2,560,943 | oo | 200000n.5,846,693 | oo ..1,653,307 |..... 1,653,307 | ..... 125,130 | 04/03/2033.
74041W  AA 3 |Preferred Term Sec Ltd VI LBASS Sec Nt.. | .. | 06/25/2018. | Redemption  100.0000...........cccc. | ovvreerirnrieniicnniinns | v 7,083,034 | ... 7,083,033 | ....... 5,312,274 5,568,730 | ..oocovvvcrieris [ 1,514,303 ....7,083,034 0. 114,957 | 09/24/2033.
74042C AA 6 |Preferred Term Sec Ltd LBASS Sr Nt Cl A- | .. | 06/22/2018. | PaydOWN..........coceverrenirreriieriinens [ e | cevveres 595,599 | .......... 595,599 | .......... 510,560 523,960 71,639 | oo | v 71,639 | | e 595,599 0 8,309 | 03/22/2038.
T4042E  AC 8 |Preferred Term Sec Ltd LBASS Mezz Nt Cl | .. | 06/25/2018. | Paydown 6,215 .4,595 6,215 |.... 0 06/23/2035.
T4042E AD 6 |Preferred Term Sec Ltd LBASS Mezz Nt Cl | .. | 06/25/2018. | PaydOWN..........ccceeveervnernennininnne | eoreververirenirneennnins | cereverereni22,083 | civiiirr0i22,083 | s 22,083 |.... 0 06/23/2035.
74042H AA 5 |Preferred Term Sec Ltd LBASS XIX Fit Rt.. | .. | 06/22/2018. | Paydown 11,379 5,739 0 12/22/2035.
74042H AC 1 |Preferred Term Sec Ltd LBASS XIX Nt CI B| .. | 06/22/2018. | Paydown ..15,955 ...15,955 0 12/22/2035.
74042) AA 1 |Preferred Term Sec Ltd LBASS XXI Nt Ser | .. | 06/22/2018. | Redemption ~ 100.0000..........cocvv. | ovvvrerrrerirererneeenns | cererennn 227,204 | e 227,204 227,204 0 03/22/2038.
74042M  AA 4 |Preferred Term Sec Ltd LBASS XXII Nt Cl. | .. | 06/22/2018. | Paydown ...49,248 0 09/22/2036.
74042T AC 5 |Preferred Term Sec Ltd LBASS Nt CI A-2 P| .. | 06/22/2018. | Paydown ...30,451 3,512 0 12/22/2037.
74042W AB 0 |Preferred Term Sec Ltd LBASS Nt CI A-2 P| .. | 06/25/2018. | Paydown ...21,491 2,660 0 09/23/2035.
Preferred Term Sec Ltd LBASS Nt CI B
74042W AC 8 |PTP .. | 06/25/2018. | PaYAOWN........ouvvurrriririirineiiiein [ everierirneeinsinnines | coererneens 41594 | ............ 41594 | ............ 41,781 ...41,599 (5) [65) 1 OO PN 41,594 | ... 0 542 |09/23/2035. | 3AM............
Preferred Term Sec Ltd LBASS Nt CI C
74042W AD 6 |PTP .. | 06/25/2018. | Paydown vererernnn 20,588 | 20,688 | 9,240 | i 4,243 | 4997 | ... 11,348 | oo | s 16,345 20,588 |.... 0 330 |09/23/2035.
74043A  AD 3 |Preferred Term Sec Ltd LBASS XXIII Nt Cl | .. | 06/22/2018. | Paydown 3,667 | ...... . 122 3,667 |.... 0 40 | 12/22/2036.
741382 AA 3 |P .. | 06/26/2018. | PaydOWN.........cvvvivirriiineriieriinens [ e | v 103,373 | oo 103,373 | e 59,196 259,196 | oo | i AAATT [ s [ v BAATT | e | v 103,373 |.... (U IR 728 |09/26/2034. [ 1AM...........
Preferred Term Sec Ltd XIX LBASS
74138N  AA 7 |ComboN .. | 06/23/2018. | PaYAOWN......oouivrrriiriiriirireiieis [ e | e 12,764 | .o 12,764 | oo 5,302 | oo 3,010 | coovreneee 2,292 | o, TABT | o | i 9,753 | oo | e 12,764 | ... 0 66 |12/22/2036. [6"...............
Preferred Term Sec Ltd LBASS Combo Nt
T4138P AA 2 |PT .. | 06/23/2018. | Paydown . 24452 | ... 24,452 | .o 9,842 | .o 6,463 | .......... 3,379 | e 14,611 | o [ e 17,990 | .o 24,452 | ... 0 [ e 157 | 09/23/2035. | 6*...............
Prime Mortgage Tr RMBS Ser 2003-2 CI
74160M BP 6 [1A1 .. | 06/01/2018. | Paydown 3,852 | .. 3,852 | e 3,587 | o 3,826 27 27 | s 3,852 |.... 0 81 |10/25/2033. [ 1FM...........
Provident Funding Mtg Loan Tr RMBS Ser
743873 AY 7 |2 .. | 06/25/2018. [ PAYAOWN......coocvrrveirirriciiniiieis | veveveresisrisssssiennns | evrenines 257,891 | .......... 257,891 | .......... 257,569 257,671 221 221 | | e 257,891 0 2,371 | 05/25/2035. | 1FM...........
RB Investment Associates CTL 7.220%
74927# AA 9 |12 .. | 06/15/2018. | Redemption ~ 100.0000..........ccoce. [ voverererernrmrrmniinninns | oo 41,850 | ............ 41,850 | ............ 41,850 WB18E0 [ e | e [ | s (O ORISR 41,850 0| e 1,260 |09/15/2028. | 2................
RBSGC Mtg RMBS PTC Ser 2005-A Cl
749270 AW 8 [2A1 5 .. | 06/01/2018. | Paydown.........ccooreverinrirciiinniienns [ e | v 457,903 | .......... 473271 | ... 474,750 473,036 9) 04/25/2035. | 4FM...........
749581 AJ 3 |Residential Funding Mtg Sec | RMBS Ser 2| .. | 06/01/2018. | PAYAOWN..........ccoeverrereemerirnrinenne | veverseessseisersnesienes | ovevsseinns 78,020 | .......... 106,220 | .......... 106,485 106,281 (1) 01/25/2037. | 4FM...........
74966U AP 5 |RPIFinance Trust Term Ln6 Nt 1 3.896.. | .. | 06/29/2018. | Redemption ~ 100.0000..........cccco. | vvvrverirmrinmiicnniinns | e 79,902 | ..........79,902 | ............ 79,441 ..79,377 525 03/27/2023. | 2FE............
75114R  AD 7 |Residential Accredit Loans Inc RMBS Ser.. | .. | 06/25/2018. | Paydown . 90,822 | ............89,862 | ............ 65,631 ...65,631 04/25/2036. | 1FM...........
75115L  AA 5 |Residential Accredit Loans Inc RMBS Ser.. | .. | 06/25/2018. | Paydown 229,982 | ... 229,982 | ... 197,103 197,103 32,878 08/25/2037. [ 1FM...........
Renaissance Home Equity Ln Tr RMBS
759700 AB 2 |Ser2 .. | 06/25/2018. | Paydown . 53,669 | ........... 53,669 | ........... 37,024 | ..o 15,256 | ........ 21,769 | ......... 16,645 | ..o | s 38,414 | .o 53,669 |.... 0 395 | 04/25/2037. | 1FM...........
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Renaissance Acceptance Mtg Crp RMBS
759950 AD 0 |Ser .. | 06/25/2018. | PAYAOWN........oouvvrrrrrrererrerierinees [ e | covveis 159,913 | ovvvnnee 159,913 | ovvvnnee 159,913 159,913 | covoeevrrvernes v [ e | e (0 IO ISR 159,913 |.... 0 | e 2,066 | 06/25/2032. | 1FM...........
Renaissance Home Equity Ln Tr RMBS
759950 EL 8 |Ser2 .. | 06/01/2018. | Paydown ..72,382 ...72,186 195 195 ...12,382 02/25/2035.
Renaissance Home Equity Ln Tr RMBS
759950 FE 3 |Ser2 .. | 06/01/2018. | Paydown . 35,157 ...32,859 2,298 2,298 35,157 05/25/2035.
760985 2G 5 |Residential Asset Mtg Prod Inc RMBS Ser. | .. | 06/25/2018. | Paydown . 50,926 050,926 [ [ e | e 0 .. 50,926 10/25/2031.
760985 RZ 6 |Residential Asset Mtg Prod Inc RMBS Ser. | .. | 06/01/2018. | PAYAOWN..........cuurerererereineeieriieins | oveeeserierirenersessenns | cveverenes 751,438 320,284 | ..o e [ e | s (0 PPN ISR 320,284 02/25/2033.
760985 US 8 |Residential Asset Mtg Prod Inc RMBS Ser. | .. | 06/01/2018. | Paydown 8,057 ....8,057 7,688 | 7,827 230 230 8,057 03/25/2033.
76110H 3B 3 |Residential Accredit Loans Inc RMBS Ser.. | .. | 06/01/2018. | PaydOWN.........ccccreverrenirmeriinriinens [ e | covvevnes 120,040 | .. . 115,835 115,835 | ovovvevrreerines [ v | e | e 0. 115,835 04/25/2035.
76110H X9 5 |Residential Accredit Loans Inc RMBS Ser.. | .. | 06/01/2018. | PaYdOWN.........ccccrivureneineiinriinnes [ eorneirneiinneiseiiienines | coveviens 175,528 | ..cooouee 217,669 | .......... 220,59 218,647 (11) (S OO ISV 218,636 03/25/2035.
Residential Asset Secs Corp RMBS Ser
76110W MC 7 |200 .. | 06/01/2018. | Paydown 5,057 | .. 5,057 | corovrirens 5,056 | covovrerriinnns 5,038 19 19 [ s 5,057 |.... (I IO 138 | 09/25/2031. | 1FM...........
Residential Asset Secs Corp RMBS Ser
76110W MF 0 |200 o+ [ 06/01/2018. | PAYAOWN.......courerrirrcerneieirneriienes [ erveriesisneesseinsises | cevsessessseessessns | soveeeneeens 65,104 | ..coovee. 34,609 ...31,563 3,047 3,047 | oo | s 34,609 ..o [ e (34,609) | ........ (34,609) | ......... 1,896 |09/25/2031.|6FM...........
Residential Asset Secs Corp RMBS Ser
76110W RQ 1 {200 .. | 06/01/2018. | Paydown . 21,452 | v, 21,452 | oo, 21,440 ...21,398 54 54 21,452 | ... 0 347 |05/25/2033.
76112B SN 1 |Residential Asset Mtg Products RMBS Ser | .. | 06/01/2018. | PaydOWN............ccoovivneviirinriniinns | corierirererneeisninenes | cverneenns 134,960 | ......... I 134,191 769 769 | ... 134,960 |.... 0 | e 2,781 | 09/25/2034.
76112B SV 3 |Residential Asset Mtg Products RMBS Ser | .. | 06/01/2018. [ PAYAOWN...........ccoemrvrrermrineineinns | cerreriseeesneesssisenns | eeerneenns 212,333 | ...cco.e. 212,333 | ...ce.e. 205,308 211,320 | oo | s 1,013 | s [ 1,013 [ e | e 212,333 |.... 0 | e 4,372 | 09/25/2034.
76112F AG 6 |Residential Asset Sec Tr RMBS Ser 2006-A| .. | 06/01/2018. | PAYAOWN.........coorvvmremeirerinrineine | vererneessseisessessenes | evesssennsd 46,680 | ............ 56,370 | .ocvonnee. 39,608 039,608 [ oo | e | s | s 0 | oerreeeeenenens | e 39,608 | ..ovvererrcerans | cereens 7,071 | s 7,071 | e 1,341 | 06/25/2036. | 3FM...........
761143 AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A| .. | 06/01/2018. | PAYAOWN.........ccoorvvmremrirerinrineine | veverseissssisssssessenes | oeeessnsins 19,751 | coveerrns 41124 | e 30,095 130,095 [ i | e [ e | s (1 IO ISV 30,095 | ..orereerriies [ e (10,343) | ........ (10,343) | ......... 1,249 |09/25/2037. | 4FM...........
76114H AK 1 |Residential Asset Sec Tr RMBS Ser 2007-A| .. | 06/01/2018. | Paydown . 52,671 ...51,692 05/25/2037.
RACERS Tr ABS Ser 1998-CCE-1 CI A1
76126C DE 9166 |.|05/15/2018. Redemption  100.0000 ....176,101 .. 172,632 175,881 221 05/15/2018.
76126C GB 2 |A1 .. | 05/15/2018. | Redemption ~ 100.0000..........ccvvr. | vrrrererrmrrernrrninns v 208,918 | .......... 193,962 208,095 823 .. 05/15/2018.
762009 BJ 6 |Residential Funding Mtg Sec | RMBS Ser 2| .. | 06/01/2018. | PAYAOWN..........ccourvreremevrneerrcniinins | vvevnernerirereseennes | cvevenennn 138,890 | i 136,293 | ..ccovenee 117,979 17,943 | oo v [ e | v (1 IR ISR 117,943 | .... 20,947 20,947 3,295 | 06/25/2037.
SC Commercial Mtg Pass Through CTL
78402C AA 1 |Ser2 .. | 06/01/2018. | Redemption ~ 100.0000.........cccuwe [ voreermrremmrmrerirenires | eovernnes 213,059 | .......... 213,059 | .......... 223,561 216,928 | ..oovverieiiins | e (3,869) [ ..oovvrrrrnrine [ e (3,869) | cvvvverrerrirees | eevererireens 213,059 |.... 0 11/01/2026. | 2................
78411E AC 2 |SCSG EA Acquisition Co Inc Initial Term.... | .. | 04/03/2018. | Redemption  100.0000 4,920 | ovierernd,920 | i 4,896 | s 4,897 24 24 ... 4,920 |.... 0 09/01/2023.
78411E AC 2 |SCSG EA Acquisition Co Inc Initial Term.... | .. | 04/03/2018. | Tax Free Exchange 219,244 39 39 .219,283 | ... 0 09/01/2023.
Salomon Bros Mtg Sec VII Inc RMBS Ser
79548K ZJ 0 |19 .. | 06/01/2018. | PAYAOWN.......coorvrrererrircirerierinees [ eoreeeneesnssiserinenies | cevieees 839 | oo 839 | oo 846 835 I TR IS I 837 |.... 2 2 30 | 06/25/2028. | 1FM...........
805564 NM 9 |Saxon Asset Securities Tr RMBS Ser 2003-| .. | 06/01/2018. | PAYAOWN..........cuurvmereermreeieniieins | oveessersereensssessnns | veveenes 135,712 | v 135,712 | v 135,705 135,330 382 <72 RIS IS 135,712 0 2,355 | 06/25/2032. | 1FM...........
81441P  CF 6 |Security Natl Mtg Loan Tr RMBS Ser 2005- | .. | 06/01/2018. | PaydOwN............ccccovurriimminrinniins | coviveiienisniiiniiinnies | e 140,887 | .......... 140,887 | .......... 140,840 140,451 436 436 | .o | e 140,887 0| e 3,611 | 02/25/2035. | 1FM...........
Sequoia Mortgage Tr RMBS Ser 2007-1 Cl
81744H AD 5 |2 .. | 06/01/2018. | Paydown.........cccoevveiiinricciinniiinis [ e | i 262,683 233,732 | oo [ e | e | e 0 233,732 |.... 28,951 28,951 02/20/2047.
81760H AE 2 |ServiceMaster Co Term Ln C Nt 1 4.530%| .. | 06/29/2018. | Redemption  100.0000, 7,500 ...7,484 16 16 7,500 |.... 0 11/07/2023.
83416W AA 1 |Solar Star Funding LLC SrNt 5.375% 06. | .. | 06/30/2018. | Redemption ~ 100.0000.........ccccco. | cornrurmrvicnninniieninns | covriis 147,736 V47,736 | oo | e [ e | v 0 147,736 |.... 0 06/30/2035.
Soundview Home Eq Loan Tr RMBS Ser
83611P AP 6 |2001- .. | 06/01/2018. | PAYAOWN........ourvrrercireireircriieies | eeerieeirseissssissinns | eoeeeneeens 19,722 | v 19,722 | o 19,962 ...19,649 73 YT IR IO 19,722 |.... 0 549 |03/25/2030. | 1FM...........
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84603M XU 5 |Sovereign Bank Sub Bk Nt 8.750% 05/30/ | .. | 05/30/2018. | Maturity............cccoveerimrirniiiiniicnnins | onvinnrirenienisnienns | e 48,710,000 | ..... 48,710,000 | ..... 57,081,849 | ......... 49,291,690 |...coovvevvvies | e (581,690) | cvvvovevriiins | e (581,690) | ... | e 48,710,000 0 |..2,131,063 | 05/30/2018. | 2FE.
84611@ AB 9 |Sovos Compliance LLC Additional Term Ln | .. | 06/29/2018. | Redemption  100.0000. 21,287 | oo 21,287 | oo 20,854 ...20,880 406 406 21,287 0 698 |03/01/2022. |4....
Sovos Compliance LLC New Additional
84611@ AC 7 |Term . | 06/29/2018. | Redemption  100.0000. 3,962 3,962 | oo 3,935 | i 3,937 25 25 | o 3,962 (U I 136 | 03/01/2022. [4................
84751P  LP 2 |Specialty Underw & Residen Fin RMBS Ser| .. | 06/01/2018. | Paydown 56,280 W AB2,313 | | e 18,935 4,968 56,280 0 02/25/2037.
84755T AA 5 |Spectra Energy Capital Co Gtd Nt 6.200.. | .. | 04/15/2018. | MatUrity...........c.oovrveumrvirnmmeiinniiiins | woreeneieeniiseeiiiennnns | e 10,000,000 | .....10,000,000 | .....11,567,600 | ......... 10,068,256 .10,000,000 0 04/15/2018.
85231C AB 1 is Fed Office Bldg Tr CTL GSA Gtd.. | .. | 06/15/2018. | Redemption  100.0000........cecc | covsorsivmsscrnsons | e 119,201 119,201 119,201 0 01/13/2019.
863576 AC 8 .. | 06/01/2018. | Paydown ..19,034 ..19,034 19,174 ...19,054 ...19,034 0 04/25/2035.
863579 CD 8 .. | 06/01/2018. | Paydown ..14,265 ..14,265 ..14,388 ..14,243 23 14,265 10/25/2034.
863579 VS 4 .. | 06/01/2018. | Paydown 450,984 08/25/2035.
86359B 5U 1 .. | 06/01/2018. | Paydown 03/25/2035.
86359B G3 9 .. | 06/01/2018. | Paydown 38 10/25/2034.
86359B JU 6 .. | 06/01/2018. | Paydown 2 03/25/2034.
86359B WR 8 .. | 06/01/2018. | Paydown 64,900 137 07/25/2034.
86359B XL 0 .. | 06/01/2018. | Paydown 9,193 53 08/25/2034.
86359B ZG 9 .. | 06/01/2018. | Paydown 20,908 69 09/25/2034.
863590 FQ 5 .. | 06/01/2018. | PaYAOWN........ouvvvrrriririririciiiein [ rverierirneesnsinnines | eoerireeens 72,779 (200) 06/25/2035.
863590 GQ 4 |2005- .. | 06/01/2018. | Paydown 56,020 | ...ceeerr.56,087 | ooiernnn56,251 | ciiiiiin5B8,009 | s [ | e | e 0 . 11 12/25/2034.
86361Q AG 9 |Structured Adj Mtg Rt Ln RMBS Ser 2006-1| .. | 06/01/2018. | PaydOWN............ccocoivimmmsnnrrviiviiins | vovsssnnsenssssiinissinns | v 596,370 | ..........722,848 | .........502,310 | ....c.ceecc.B02,310 | oo [ e | i (V0 TPOURPPORROORTON ISR 502,310 | .ovvevrrnrinens | s 94,060 11/25/2036.
86363A AA 5 |2006- i .. | 06/25/2018. | PAYAOWN.......courvrrererrrireirerieies [ erverieserseesssiinsines | eoesesneens 44698 | ............ 44,698 ....8,860 35,838 | .ooocvvereni | e 35,838 0 [ 106 | 01/25/2037.
86738* AA 6 |Sigma Electric Manufact Corp Term Ln A-1].. | 06/29/2018. | Redemption  100.0000 5,438 5,438 107 107 5438 0 237 | 10/31/2023.
TIAA Real Estate CDO Ltd CMBS Ser
87246A AE 8 |2007-C .. | 06/10/2018. | Paydown.........covreveirinrireiinriinens [ e | e 553,529 ....553,529 553,301 228 553,529 08/15/2039. | 1FM...
88031R AA 6 |Tenaska Alabama Il Partners LP Sr Sec Nt | .. | 06/30/2018. | Redemption ~ 100.0000. 223,013 | ..........223,013 . 223,013 223,013 03/30/2023.
887315 AY 5 | Time Warner Companies Inc Sec Nt 6.875| .. | 06/15/2018. | Maturity...........cccccovvuververvmrerveninns | vevenreiesnicsniiverirenes | 201,600,000 | ..o 1,500,000 | ....... 1,483,590 1,499,326 674 ...1,500,000 06/15/2018.
893570 BY 6 |Transcontinental Gas P L Corp SrNt 6.... |.. | 06/15/2018. | Maturity. 5,000,000 3,882,515 4,929,521 | ..o | e 70,479 .15,000,000 06/15/2018.
89655V AA 0 |Trinity Rail Leasing | LLC LBASS Ser 200.. | .. | 04/17/2018. | Paydown (4) 4) (4) 10/12/2026.
89703F AE 9 |Tronair Parent Inc 2nd Lien Term Ln Nt 1... | .. | 06/13/2018. | Direct 6,790,000 | ....... 7,000,000 | ....... 6,755,000 6,779,943 8,952 | o | 8,952 | i | 106,788,896 | oo 09/08/2024.
90216# AA 5 | Oakbrook Properties LLC CTL 8.620% 09/ .. | 06/15/2018. | Redemption ~ 100.0000 ... 117,855 ...117,855 ...117,855 117,855 09/15/2018.
UBS-Barclays Comm Mort Tr CMBS Ser
90270R BF 0 [2012- .. | 06/01/2018. | Paydown ...235,732 231,834 3,898 3,898 235,732 0 12/10/2045.
90933 AA 9 |United Airlines LBASS Ser 2016-2 B PTT... | .. | 04/07/2018. | Redemption ~ 100.0000 ...642,361 | .........642,361 ....642,361 B42,387 | .o | e | v | e 0 642,361 0 10/07/2025.
91530# AA 2 |UPenn Building Lease Fin Trust CTL 5.6..|.. | 06/15/2018. | Redemption ~ 100.0000..........cccoee | vorervernerrernnrncirenns | wovrerenns 132,920 | .......... 132,920 | .......... 132,920 132,920 | cooveiieieieiieies [ e | e | e 0 [ oo | e 132,920 0 10/15/2024. | 1..ovvrveene
United States Govt SS Ls FinTr CTL GSA
91737# AA 3 |G .. | 06/15/2018. | Redemption ~ 100.0000...........ccocc. [ veverermrmrnmiemriicniinns | oo 1,297,388 | ....... 1,297,388 | ....... 1,293,556 | ........... 1,297,018 370 K (0 ORI I 1,297,388 0 11/15/2018. [ 1.
91740# AA 8 |United States of America BIA-2 CTL Alber. | .. | 06/15/2018. | Redemption  100.0000 ....479,796 479,796 479,796 0 10/15/2025.
91741@ AA 9 |US Govt Ft Collins Tr GSA CTL APHIS Ls. | .. | 06/15/2018. | Redemption  100.0000. 181,824 181,824 ..181,824 0 12/15/2026.
91821*  AA 4 |Veteran Affairs Crown Point CTL Ls Fin T.. | .. | 06/15/2018. | Redemption ~ 100.0000 v 142,112 142,112 . 142,112 0 3,330 | 07/15/2031. | 1....
91847* AA 4 |VAEvansville INCTL Ls Fin Tr 4.950%... | .. | 06/14/2018. | Redemption ~ 100.0000.........ccccoee | corrmrrrerermeemmernenns | weereennn227,751 | i 227,751 227,751 | oo | e | e | e 0 [ oo | e 227,751 0 | e 4,700 [10/14/2031. [ 1...ovvvrerenee
VA Wash Diener Bldg US Gov CTL Nt
91849@ AB 8 |4.17 .| 06/15/2018. | Redemption ~ 100.0000.........cccee. | corrrrmerrmmrierineins | cevreernnens 45,036 | .oooennn 45,036 | .ooorennn 45,036 85,036 | o | e | s | s (1 ORI ISV 45,036 0 | 792 | 04/15/2032. [ 1.....cvoenee
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92343V EJ 9 |Verizon Communications Inc Sr Nt 6.800. | .. | 05/10/2018. | Tax Free Exchange...........ccccecvees | vovvvrvververvnciinnins | 24,635,256 | .......5,000,000 | ....... 4,627,419 weoe [ e 6,978 | oo | e 4,635,256 0. 136,944 | 05/01/2029.
92343V EL 4 |Verizon Communications Inc SrNt 7.875. |.. | 05/10/2018. | Tax Free Exchange...........cccocccoes | wovsrvvvenercrnncrrnnenns | ..40,510,803 | .....29,241,000 | ...... 40,744,613 B (207,281) | ..o | e 40,510,803 0. 927,488 |07/01/2032.
927804 FF 6 |Virginia Elec & Pwr Co SrNt 5.400% 04.. | .. | 04/30/2018. | Maturity. 5,859,679 5,602,805 | ...oooorriiinnis | e (7,805) | ..o [ v (7,805) 5,685,000 0. 153,495 | 04/30/2018.
928432 A* 4 |Visual Edge Technology Inc Term Ln Nt 2.. | .. | 06/29/2018. | Redemption ~ 100.0000. 240 240 0 277 | 08/30/2022.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw | .. | 06/29/2018. | Redemption ~ 100.0000 85 (VI I 106 | 08/30/2022.
92851@ AA 3 |Vivendi SPC Tr CTL 6.630% 04/15/22..... .. | 06/15/2018. | Redemption  100.0000. ...52,905 0 | e 1,463 | 04/15/2022.
92917G  AC 7 |Vrio1LLC/Vrio 2 Inc Sr Sec Nt 6.25...... .. | 06/08/2018. | Call ~ 101.0000..........c.ccceervvrrirec 0. 12,563 | 04/04/2023.
Washington Mutual Mtg RMBS Ser 2003-
92922F EB 0 |AR10 .1 06/01/2018. | Paydown..........cccovvenriniiiciiiniiieens [ e | i 220,677 | .......... 220,677 | .......... 217,418 219,808 869 869 | ..o | e 220,677 0 [ 3,238 | 10/25/2033. | 1FM...........
Washington Mutual Mtg RMBS Ser 2004-
92922F RF 7 |CB1 . 106/01/2018. | Paydown..........ccovvvenrinniiciiieniieens [ e | e 174,460 | .......... 174,460 | .......... 166,609 171,039 3,421 06/25/2034. | 1FM...
Washington Mutual Mtg RMBS Ser 2007-
929260 AD 3 |HY2 .. | 06/01/2018. | Paydown v 584,903 | .562,482 531,664 11/25/2036.
92979@ AA 0 |Wacker Chemical Corp SrNt Ser A 3.000 | .. | 04/23/2018. | MAtUFitY.........cocoovrvevnmierinriiinniiinnis | o | s 20,000,000 | ..... 20,000,000 | .....20,095,980 | ......... 20,008,324 | ...ocoovviiinriins | e (6,324) | ...oovvvne 04/23/2018.
Washington Mtg PTC RMBS Ser 2007-HY3
933634 AJ 6 |Cl . [ 06/01/2018. | PaydOWN............cvvvrririiiriiinis [ e | v 414237 | .......... 415488 | .......... 345,671 345,671 03/25/2037. | 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363P AA 8 |AR14 .| 06/01/2018. | Paydown 26,332 | ... 25,695 | oo 23,577 ..23,577 11/25/2036. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
939336 2H 5 |Ser20 . [ 06/01/2018. | PaydOWN............cvvvrviriiciiinis [ e | e 448,178 | .......... 448,178 | .......... 451,330 449,192 | v | e (1,013) | oo 03/25/2035. | 3FM...........
Washington Mutual MSC Mtg PT RMBS
939336 2U 6 |Ser20 .| 06/01/2018. | Paydown .. 13,118 LA | 13,232 ..13,139 (21) 03/25/2035. | 4FM..
Washington Mutual MSC Mtg PT RMBS
939336 3H 4 |Ser20 .| 06/01/2018. | PAYAOWN. ......cvurvrerrieirieieierinniiees | erieressseeensssiinines | ereeren 521,963 | .......... 582,808 | .......... 582,369 582,369 | ..o [ [ | cevninnnenn0 | | 582,369 [ | (60,40) | ........ (60,406) | ....... 13,127 | 04/25/2035. | 4FM..
Washington Mutual MSC Mtg PT RMBS
939336 4Y 6 |Ser20 .| 06/01/2018. | PAYAOWN........cvurerrerriciriereieriniiiees | eriersniseeensssiininns | orensenes 432,686 | .......... 468,053 | .......... 464,345 464,345 | ..o [ [ | 0 [ o | e 464,345 | ..o | e (31,659) | ........ (31,659) | ....... 10,786 | 05/25/2035. | 3FM...........
Washington Mutual MSC Mtg PT RMBS
939336 6F 5 |Ser20 .| 06/01/2018. | PAYAOWN. ......cvurirerrieiieieieriniiiees | ereeressseerensssieninns | erensenes 287,041 | .......... 388,957 | ..coccoue 390,290 389,755 (18) (UL T ISR 389,737 | .o ...(102,696) | ...... (102,696) | ......... 9,926 | 06/25/2035. | 4FM...........
Washington Mutual MSC Mtg PT RMBS
939336 6U 2 |Ser20 .| 06/01/2018. | Paydown 65,803 | .o 72,191 | v 72,383 12,137 (1) () ] N S 72,136 | v | e (6,333) | .vereen [(REK) I - 1,695 |06/25/2035. | 3FM...........
Washington Mutual Alt Ln Tr RMBS Ser
939344 AR 8 {200 .1 06/01/2018. | Paydown 56,037 | ......... 113,702 | oo 89,488 289,488 | e [ e [ | s [V IO ISR 89,488 | ...coovvvvvrians [ e (33,450) | ....... (33,450) | ......... 2,852 | 05/25/2036. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
93934F BQ 4 |Ser20 . [ 08/01/2018. | PaYAOWN. ... [ eevieniisessissesieens | cvieeeens 180,375 | ... 194,652 | ... 173,226 173,226 | covveevveerinns | e [ e | oo (U OO 173226 | oo | e 7,449 | e 7,149 | ... 4,719 | 08/25/2035. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
93934F CM 2 |Ser20 .1 06/01/2018. | PaydOWN..........cvvriiiciieriiciiens [ e | v 16,225 | ..ccoveneee 18,086 | ...ccovvvee 18,233 ...18,169 (1) () OO 18,168 | ..o | s (1,944) | .......... (1,944) | ..o 383 | 10/25/2035. | 3FM...........
Washington Mutual MSC Mtg PT RMBS
93934F HW 5 |Ser20 .1 06/01/2018. | Paydown 24133 | e 29,624 | ........... 29,231 ...29,300 2 | i | e 2 | e | e 29,302 | oo [ v (5,169) | ....c..... (5,169) | cvvvvuvs 813 | 01/25/2036. | 4FM...........
Washington Mutual MSC Mtg PT RMBS
93934F KZ 4 |Ser20 .1 06/01/2018. | PaydOwn.........ccovvivnrinriceiierienns [ e | v 288,615 | .......... 322,661 | .......... 270,148 270,148 | ..o e v | s (U IOPOOPPOROORTON ISV 270,148 | .oovvevervrans | e 18,467 | ......... 18,467 | ......... 7,762 | 02/25/2036. | 1FM...........
Washington Mutual Alt Ln Tr RMBS Ser
93935G  AG 4 |200 .| 06/01/2018. | PAYAOWN. ... | cevieeeiineniieseiienns | cevieeenens 12,440 | .....c..... 15,262 | c.ooveeeen. 14,727 WAAT22 | [ e | 0 [ oo | s 14722 | e | s (2,281) | ..o (2,281) | oo 615 | 11/25/2034. | 1FM...........
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
4 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss)| (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
Washington Mutual Alt Ln Tr RMBS Ser
93935H AJ 6 [200 . [ 06/01/2018. | PAYAOWN.......coouverrerrircrierieeinens [ e | eeveenies 164,045 | .......... 164,045 | .......... 101,659 101,659 | ovoeveereres | e 62,386 | ...ocvrvriiin | s 62,386 | ..ocvrrerirririees | s 164,045 0 | e 1,665 | 09/25/2036. | 3FM...........
WellesStreetLP USPostalCtf GSA CTL
949483 AB 7 |Parti .| 05/15/2018. | Redemption ~ 100.0000.........cccuws | worrermrremrrrerirerirns | woernen 654,020 | ......... 654,020 | ......... 654,020 654,020 | ..o [ e | e | e (V0 IOPOURRPORIRTON ISR 654,020 0. 23,479 [ 11/15/2019. [ 1.
Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4 |20 .1 06/01/2018. | Redemption ~ 100.0000.........ccceer | cormrreemreeriererneenns | ceveveriens 16,590 | coovrreneee 16,590 | coovrrenee 16,590 216,590 [ o | e [ s | s (1 EROOPRTRTON ISR 16,590 (U I 460 | 08/01/2027. | 2.....c.cvvvvnee
Wells Fargo Bank Northwest NA CTL
94978%# AU 1 |[MWRAL .| 06/15/2018. | Redemption ~ 100.0000..........ccvv. | coverrrrrrmmrerimeriinns | cereneens 106,818 | .......... 106,818 | .......... 111,837 109,801 (2,984) 0 3,287 | 05/15/2032.
Wells Fargo Bank Northwest NA CTL CVS
94978# AX 5 |Co .. | 06/10/2018. | Redemption  100.0000. 26,471 ...26,471 26,471 0 940 | 10/10/2024.
94978# BC 0 |Wells Fargo Bank Northwest NA CTL 6.59| .. | 06/01/2018. | Redemption ~ 100.0000..........ccce. | wormrrvermeverenneirnnnnes | v 185,904 185,904 185,904 0 [ 5,167 | 11/01/2022.
Wells Fargo Home Equity Tr RMBS Ser
94980G AK 7 |2004 .1 06/01/2018. | Paydown 33,981 | oo 33,981 | oo 33,187 ...33,823 158 L 33,981 0 [ 696 |04/25/2034. [ 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
949810 AJ 7|2 . [ 06/01/2018. | PAYAOWN.......coonivrrrireiierierieees [ e | coeneina 481,713 | .......... 481,713 | .......... 414,725 469,630 | ..o | e 12,083 | oo | s 12,083 [ oo | e 481,713 0| e 8,021 | 10/25/2035. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94982B AC 4 |2 . [ 06/01/2018. | PAYAOWN.......coonvrrirrireiierienirnens [ coneiresinnsinerienins | cveneinns 155,187 | .cvveenee 155,187 | ovveeeee 159,891 155,553 (366) (61315 IR ISR 155,187 0 | e 2,602 | 06/25/2035. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94982F AE 1 |2 .. | 06/01/2018. | PAYAOWN.......coorvrrrrrireinerieninees [ eoereneeiinsiseisenies | coeeis 175,580 | .ccvvenee 175,580 | .ovvennee 175,306 174,954 627 (577 (0 RN ISV 175,580 0 | e 3,840 | 04/25/2035. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94982G AC 3|2 .| 06/01/2018. | Paydown L7934 | 7,934 18,203 ..17,884 51 51 0 380 |05/25/2035. | 1FM..
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94983B AM 1 |2 .. | 06/01/2018. | PAYAOWN.......coorvvrernrieirerieninees [ eorrrineeinsiseisenins | coeeins 369,139 | .......... 369,139 | .......... 350,913 365,807 3,332 0 04/25/2036.
96928# AC 7 |William Blair CTL CTL PTC Ser2004-1 7. |.. | 06/25/2018.|Redemption ~ 100.0000..........cccree | worvrvernerrernnrsvrenns | cvveenns 145458 | .......... 145458 | .......... 163,824 148,943 (3,485) 0 01/25/2023.
96928* EA 1 | William Blair CTL CTL PTC Ser2011-G 6 |.. | 06/15/2018. | Redemption ~ 100.0000 35,513 | oo 35,513 | oo 35,513 ...35,513 0 01/15/2032.
984121 BW 2 | Xerox Corp SrNt 6.350% 05/15/18.......... o+ | 05/15/2018. [ MAEUFIY.......cveevrircricerissieienins | erveeerensesisissniennns | e 7,686,000 | ....... 7,686,000 | ....... 8,382,321 | ...t 7,723,638 | ..o | e (37,838) [ v | errrereene(BT,838) [ e | v 7,686,000 0 05/15/2018.
U1065P AA 9 |Braskem SA SrNt 7.125% 07/22/41........ L[ 06/11/2018. | DIFECE.........cveecrecrveerieeeeseieseissiens | coveriesressiesiiesies | voesiieens 591,838 | .......... 565,000 | .......... 588,200 587,754 587,526 | ...cvvvrrrerians | e 4312 | e 4312 | ... 35,895 | 07/22/2041.
008916 AG 3 |Agrium Inc SrNt 7.125% 05/23/36. .. | 04/10/2018. | Tax Free Exchange. ......5,660,081 | ....... 4,500,000 | .......5,798,250 5,670,893 5,660,081 0. 122,016 | 05/23/2036.
008916  AH 1 |Agrium Inc SrNt 6.750% 01/15/19. .. | 04/10/2018. | Tax Free Exchange..........ccccoccvecees | coviverveimncirinciiinns | e 58,321,862 | ..... 57,735,000 | ..... 63,246,275 | ......... 58,527,286 | .....cccovverrrenn. 58,321,862 0 |..2,868,708 | 01/15/2019.
008916 AJ 7 |Agrium Inc SrNt 6.125% 01/15/41. .. | 04/10/2018. | Tax Free EXChange.........ccoocvvuerees | eovieevrimesvinenirnens | e 19,948,761 | ..... 20,000,000 | ..... 19,941,550 | ......... 19,948,461 19,948,761 0 .. 901,736 | 01/15/2041.
008916  AK 4 |Agrium Inc SrNt 3.150% 10/01/22........... | .. | 04/10/2018. | Tax Free EXchange.........ccccccouvves | covivmmeriimmneiiinciiinns | e 6,968,527 | ....... 6,950,000 | ....... 6,988,146 6,969,570 | ..cooovvriirrins | e (1,043) [ oo e (1043) [ | e 6,968,527 0. 114,936 | 10/01/2022.
066800 AE 3 |Banro Corporation 2nd Lien Nt 10.000% 0 | A | 05/23/2018. | Taxable EXChange..........cccovvrervres | worveererrnnienereniinrinns | voveens 1175774 | ....... 1,725,000 | ....... 1,345,500 | ...ooouoe 1,345,500 | .ovovvvcvviieires e | e | vvneeennend0 e | e 1,345,500 | ..ovvrvrirrinnne ...(169,726) | ...... (169,726) | ...... (43,125) | 03/01/2021. | 5*Gl....
73755L AD 9 |Potash Corp Saskatchewan Inc Nt Ser C... | .. | 04/10/2018. | Tax Free EXChange..........ccovveveens | ovrvvernerirmeenceenns | veene 30,329,069 | ..... 29,150,000 | ..... 30,510,602 | .........30,339,525 |. ..(10,455) | .. ..30,329,069 0 .. 613,668 | 12/01/2036.
73755L  AF 4 |Potash Corp Saskatchewan Inc Sr Nt 6.5. .. | 04/10/2018. | Tax Free EXChange........cccovvvrevrvrne | wrrveerermneverirnniverinns | v 4,625,904 | ....... 4,500,000 | ....... 5,358,395 | ........... 4,656,488 | .....cvovvrerees | 00eeeen(30,584) | o | reeeenn(30,584) | o | e 4,625,904 0f... 117,813 | 05/15/2019.
73755L AK 3 |Potash Corp Saskatchewan Inc SrNt 5.6. | A| 04/10/2018. | Tax Free EXChange.........ccovevvernie | veverneervensernerirenes | cove 8,222,102 | ....... 7,650,000 8,276,303 8,225,795 8,222,102 0. 154,195 | 12/01/2040.
73755L AL 1 |Potash Corp Saskatchewan Inc Sr Nt 3.6.|A | 04/10/2018. | Tax Free EXChange........cccocvomueves [ covirmmrvirmsevirneniinnns | o 18,105,291 | ..... 18,200,000 | ... 18,051,542 | ......... 18,101,430 | v | e 3,861 | i | e 3,881 | s | s 18,105,291 (I 375,691 | 03/15/2024.
034863 AD 2 |Anglo American Capital Co Gtd Nt 4.450.. | C| 05/03/2018. | Call  103.6390.........ccouurmerrmrirne | verermeermrrnerirenirenes | crves 7,254,730 | ....... 7,000,000 6,998,320 6,999,465 | ...oovvvvirrninns | errrnrrrrnnniB2 [ |82 i | 006,999,527 | | s A73 | 473 | ... 441,630 | 09/27/2020.
05462G  AJ 3 |Axtel SABde CV SrNt 6.375% 11/14/24. | D | 05/11/2018. | Direct, ..194,000 | . .200,000 200,000 200,000 11/14/2024.
12657@ AA 7 |Calittum | CTL Nt 4.130% 04/01/27.......... C| 04/01/2018. | Redemption  100.0000 304,612 | .......... 304,612 | .......... 304,612 304,612 0 6,290 | 04/01/2027.
232553 AA 5 |Cydsa SAB de CV SrNt 6.250% 10/04/27 | D | 04/16/2018. | DIfECL...........ovveemrveeerrermerrereniirnens [ cevierneineeiinneiienes | e 469,063 | ......... 475,000 | .......... 469,003 469,110 131 [ | e 13T i | 89,241 | i | (GE)] — (179) | ....... 15,998 | 10/04/2027.
49835L AB 7 |Klabin Finance SA SrNt 4.875% 09/19/2. | D| 04/03/2018. | DIFECL...........cveeurveemreeemreereneiienees | eoreerireneeiesnieinnnes | e 457,188 | .......... 475,000 | .......... 472,217 472,279 57 | oo [ eevvnrerireneenn DT | i | oo 72,336 | i [ (15,149) | ........ (15,149) | ....... 12,607 | 09/19/2027.
500472 AF 2 |Koninklijke Philips Electronic Sr Nt 3....... C|04/26/2018. [ Call  102.5150........cvuemrrirerriirns | worrrrrieeneisrerirennies | e 32,219,439 | ... 31,429,000 | ..... 32,267,366 | ......... 31,823,177 | oo | v (27,768) | ..o [ evreenrens(27,768) | e | 031,795,409 [ oo ....(366,409) | ...... (366,409) | ..1,513,961 | 03/15/2022.
71647N AP 4 |Petrobras Global Finance Sr Nt 8.375%... | D| 04/06/2018.|Call ~ 111.3750 (1,114) ] (1,000) | v (1,095) | oo (620) (447) (A47) | oo (1,067) | .... 67 67 05/23/2021.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
4 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
76720A AF 3 |Rio Tinto Finance USA PLC SrNt 2.875%|D|04/19/2018. [Call  100.1154.........coovvmmrirmerrenne | eorrrrimeriierireeisnins | s 5,005,768 | ....... 5,000,000 | ....... 4,895,500 | ........... 4,947,281 3,144 344 | s | s 4,950,426 | ..oovovriiriens [ i 49,574 | ........ 49,574 | ... 100,803 | 08/21/2022. | 1FE............
Rohm & Haas Co Amortzg Deb 9.800%
775371 AG 2 |04/1 C| 04/15/2018. | Redemption ~ 100.0000..........cccce. | orvvemreerirmnierienis | covviens 328,750 | ......... 328,750 | ......... 334,183 329,423 (B73) | cevvrvevrcnn | eerverirenene(B73) | s | e 328,750 |...... 0 .. 16,109 | 04/15/2020.
83363R AA 5 |Sociedad Concesionaria Auto SrNt 6.22..|C|06/15/2018. | Redemption ~ 100.0000.........cccoow. | worrerrrenermnerirenirns | woerrenes 350,000 | ......... 350,000 | ......... 350,000 350,000 350,000 |...... 0. 10,890 | 12/15/2026.
87927V AU 2 |Telecom ltalia Cap Gtd Nt 6.999% 06/04. | C | 06/04/2018. [ Maturity...........cccoomririiiniiniiiciiens | cevivevinriiniicssiinis | oo 16,000,000 | ..... 16,000,000 | ..... 16,216,920 | ......... 16,012,397 | oo | e (12,397) | oo rr.....16,000,000 |...... 0 ... 559,920 | 06/04/2018.
92857TW AS 9 |Vodafone Group PLC SrNt 5.450% 06/10/ C | 06/16/2018. | Call ~ 102.7240.........ccccovmrrrmerrunes | wormeermrrrrnerrerireninns | e 32,871,680 | ..... 32,000,000 | ..... 31,917,120 | ......... 31,985,145 | ..o | e 4578 | oo [ B8 [ i | e 31,989,723 | ..o [ v 10,277 | wovveeee 10,277 | ..1,796,969 | 06/10/2019.
G4588# BA 8 |Intermediate Capital Group Plc Sr Nt Ser... | D| 05/08/2018. | Maturity............cccccocueiiniiiniiiniiins | onvineiieneniisnienns | oo 25,000,000 | ..... 25,000,000 | ..... 25,007,050 | ......... 25,000,625 (625) .25,000,000 |...... 0 .. 643,750 | 05/08/2018.
G7770# AA 0 |Sage Group plc Nt Ser D 2.600% 05/20/1 | D| 05/20/2018. | MAUFiY..........ccorevvereeerierierirrcnines | vererneesenisenisenirenes | cvvees 5,000,000 | ....... 5,000,000 5,004,574 5,000,375 (375) ..5,000,000 |...... 0 65,000 |05/20/2018.
H4777*  AA 3 | SBM Deep Panuke SA Prvt PI SrNt 3.500| C| 06/15/2018. | Redemption ~ 100.0000..........ccccc. | vevereerernriiniicniinns | v 2,342,222 | ....... 2,342,222 2,353,566 2,348,996 | ...ovvvvereins | i (ALY E— 2,342,222 |..... 12/15/2021.
L33634 AP 8 |Evraz Group SA SrNt 6.500% 04/22/20... D | 04/18/2018. | DIfECL..........vverrremeremrrrmerirneereeinns | reverirererseesreiserines | vveene 1,129,063 | ....... 1,125,000 | .......1,196,963 | ........... 1,183,009 [ ..o | e (7,108) [ voooverrrerenene LA175904 | 04/22/2020.
L8038* AA 4 |SBM Baleia Priv PINt 5.500% 09/15/27... | C| 06/15/2018. | Redemption ~ 100.0000..........cocev. | ovrererrerrererneerinne | ovveneeen 240,000 | .......... 240,000 240,000 09/15/2027.
M2R15V AA 5 |Albaraka Turk Katilim BA Sr Nt 6.250%.... | D| 06/27/2018. | Direct coeven. 853,187 ....860,000 862,032 06/30/2019.
P8704L AA 6 |Sixsigma Networks Mexico Sr Nt 8.250%. | D| 06/01/2018. | Call  106.1880. cieenenD17,136 | ..........487,000 473,649 11/07/2021.
3899999. Total - Bonds - Industrial and Miscellangous............cccovuvveriens 1,114,748,377 |.1,099,597,824 ....1,085,361,536 |....2,700,272 . . 30,797,328 XXX
8399997. Total - Bonds = Part 4.........oouuiiiiiiiniiniisiississsssisssnesniss ..|.1,218,337,526 |.1,203,162,768 |.1,226,285,779 | ....1,189,091,035 |....2,700,272 | ....... 826,943 | ....... 4,968 | ....... 3,522,247 ...1,213,094,495 .2,995,633 |..... 2,995,633 | 32,759,076 XXX
8399999. Total - Bonds .1.1,218,337,526 |.1,203,162,768 |.1,226,285,779 | ....1,189,091,035 |...2,700,272 | ....... 826,943 | ....... 4,968 | ....... 3,522,247 ...1,213,094,495 ..2,995,633 |..... 2,995,633 | 32,759,076 XXX
Preferred Stocks - Industrial and Miscellaneous
Grupo Bimbo SAB De CV Sub Pfrd
40052V AF 1 |5.950% D] 04/18/2018. | DireCt.........cccveerrierrsrreseresereerresnnns | 02...200,000.000 | .........201,660 | ..ooovoorrioeroorionns | 000000i200,000 | cooivvoivonieeicenieens | eeeeniiesieenieens | evenriesieeniieniies | evveenieeniiienies | cvvenrienneeneen | eveeriesiieiieen | eeeeee0n200,000 | cvevvviiiiiieans | 001,660 | o 1,660 | o 99 XXX P3LFE........
8499999. Total - Preferred Stocks - Industrial and Miscellaneous................ 0 XXX XXX
8999997. Total - Preferred Stocks - Part 4 0 XXX XXX
8999999. Total - Preferred StoCKS......vvviiririirieririssiisnissinns 0 XXX XXX
C on Stocks - Industrial and Miscellaneous
066800 95 4 | Banro Corporation Com (CAD).....ccoweece [..] 06115/2018.  Direct ) ) v ) .. ). XXX Lo
9099999. Total - Common Stocks - Industrial and Miscellaneous. XXX ) 0 ) E—{ )| ... ). XXX XXX
9799997. Total - Common Stocks - Part 4 XXX ) 0 ) ( ) ) XXX XXX
9799999. Total - Common Stocks. XXX ) 0 ] )] )| ... . XXX XXX
9899999. Total - Preferred and Common Stocks......... XXX . . ) 0 (2,152) | oo . .82 | (6,070)] ..........(5,988) | ... 99 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks............ XXX .1,226,493,427 | ....1,189,101,294 |....2,698,120 | ....... 826,943 | ........ 4,968 | ... 3,520,095 | .....c...... (459)] ....1,213,302,225 | .............. 82 |..2,989,563 |..... 2,989,645 | 32,759,175 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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Statement as of June 30, 2018 of the NATIONWIDE LlFE |NSURANCE COMPANY
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current | to Carrying Credit | Effectiveness
Schedule|  of Date of | Number Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or 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.JA.C.V. | )/Accretion ltems Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
Equity/l
S&P500 Index CALL Spread (SPX) Options....... VAGLB Hedge - Equity Indexed Annuity... ndex | Wells Fargo & Co . KB1H1DSPRFMYMCUFXTO9 | 10/11/2017|09/28/2018 | ...31,223 | ...78,661,373 | ...2,519.3600 | ..... 1,622,022 232,582 003
Equity/l
S&P500 Index CALL Spread (SPX) Options....... VAGLB Hedge - Equity Indexed Annuity............. | N/A........ ndex | Societe Generale............... 02RNE8IBXP4ROTD8PUA41... [01/22/2018 | 12/31/2018 ......... 361 | ....... 916,910 | ...2,538.6500 66,381 59,964 59,964 | .........(6,418) 003
Equity/l
S&P500 Index CALL Spread (SPX) Options....... VAGLB Hedge - Equity Indexed Annuity............. [ N/A......... ndex | Societe Generale............... O2RNEB8IBXP4ROTD8PU41... [01/22/2018|12/31/2018 | ...36,439 | ..97,424,584 | ..2,673.6100 | .....ccoooivrmmmurs | wooe 2,295,678 | ...ovoovvvviririne | e 1,977,857 1,977,857 | .. (317,821) 003,
Equity/l
S&P500 Index CALL Spread (SPX) Options....... VAGLB Hedge - Equity Indexed Annuity............. | N/A........ ndex | Societe Generale............... 02RNE8IBXP4ROTD8PUA41... [04/26/2018|03/29/2019 .......... 46 | ..o 127,873 | ...2,770.2100 3,385 3,830 3,830 | oo 445 003
Equity/l
S&P500 Index CALL Spread (SPX) Options....... VAGLB Hedge - Equity Indexed Annuity............. | N/A......... ndex | Societe Generale............... O2RNEB8IBXPAROTD8PU41... |04/26/2018|03/29/2019| .......... | 189,674 | ...2,658.3600 9,676 | ..o | e 10,905 | .| v 10,905 | .......... 1,230 003.
Equity/l
S&P500 Index CALL Spread (SPX) Options....... VAGLB Hedge - Equity Indexed Annuity... ndex | Societe Generale.... ._O2RNEBIBXP4ROTD8PU41... | 04/26/2018)03/29/2019) ...29,990 | ...79,199,903 | ...2,640.8700 | ...oocoovvvvvcvviiicnns | woeee 1,581,977 1,741,455 .....159,478 003
0089999. Total-Purchased Options-Hedging Other-Call OPtONS @NA WEITANES. .........vvuusiiererisieiessssisisissesssssesssesssssssssasss essessssassssesssssesssesssess s s £t EE bR E s ek seeE bbbkttt nns s enntsssstnnsnnnsssnssssnssssnsnns | snnes |D22,022 | svees 3,957,098 6,012,144 69,495 0 0 0 0 XXX XXX
Purchased Options - Hedging Other - Put Options
Equity/l | Morgan Stanley & Co Intl
S&P 500 Index Options - PUT Options............... S&P Equity Hedge N/A......... ndex |Ltd 4PQUHN3JPFGFNF3BB653.. [01/29/2018|11/01/2018| .174,500 | 421,068,500 | ...2,413.0000 | ........cccccevemmmres | wocn 6,489,655 | ...ovrviirriiinns | e 4,779,764 e 4T79,764 | ..(1,709,891) 003,
Equity/l
S&P 500 Index Options - PUT Options............... S&P Equity Hedge NA........ ndex | Societe Generale............... 02RNEB8IBXP4ROTD8PUA41... [01/26/2018(11/01/2018| .175,179 | .422,705,962 | ...2,413.0000 | ........cccoercveveic | v 6,370,159 | ..o | v 4,620,580 ....4,620,580 | ..(1,749,580) 003
Equity/l
S&P 500 Index Options - PUT Options............... S&P Equity Hedge N/A......... ndex | Credit Suisse Intl............... E58DKGMJYYYJLNSC3868... |01/29/2018 | 11/01/2018| ...87,344 | .210,761,072 | ...2,413.0000 | ...cccoowrrrrrrrrrccrec | woume 3,367,985 | ..ovrrvicieciiiinns | e 2,413,083 2,413,083 | .. (954,902) 003,
Equity/l
S&P 500 Index Options - PUT Options . | S&P Equity Hedge. ndex | Goldman Sachs Intl Ltd.... W22LROWP2IHZNBB6K528.. |01/25/2018|11/01/2018| .175,863 | .424,357,757 | ..2,413.0000 | ..oovcvvvvvvrrrrvvccncs | wocad 6,741,608 4,745,098 ...4,745,098 | ..(1,996,510) 003
Equity/l
S&P 500 Index Options - PUT Options............... S&P Equity Hedge N/A......... ndex | Goldman Sachs Intl Ltd..... W22LROWP2IHZNBB6K528.. | 01/26/2018|11/01/2018 | 174,810 | 421,816,265 | ..2,413.0000 | ....ccoooorrrrrrrrrres | e 6,388,427 | ..ooooirerrriciens | e 4,716,680 1,716,680 | ..(1,671,748) 003,
0099999. Total-Purchased Options-Hedging Other-Put Options. 0]..29357,834 | ... 0]... 21,275,205 |XX] ... 21,275,205 | ..(8,082,630) 0 0 0 0 XXX XXX
0149999. Total-PUrChased OPtiONS-HEAGING QNN ... ...ttt s sttt st es et sensse e44 et Es oL At 8808484 E8 4041 EE A1 404 EE £ 48k 8 oAkt E s f4e4E4eeE R LE AL oL A1 04 A AL b4kttt ettt ns s stsenssns | anis 1,622,022 | ..33,314,932 | .oocoirennnn 0]... 27,287,349 [XX] ..... 27,287,349 | ..(8,013,135) 0 0 0 0 XXX XXX
0369999. Total-Purchased Options-Call OPtONS NG WAITANES. ... .ouuiueseiiusisisisieessissesiessstsseesssssess st ss st ses st seesssee feeess et Ee LSR8 4041448804414 EE k048R 4208 enes 444 1eeEE 140 EE oAk 44804kttt ettt ennssenns | avses 1,622,022 | ... 3,957,098 | ....ccceereen 0 | oo 6,012,144 [XX] .......6,012,144 | ........ 69,495 0 0 0 0 XXX XXX
0379999. Total-Purchased Options-Put Option 0 [ ..29,357,834 ..21,275,205 |XX| .....21,275,205 | ..(8,082,630) 0 0 0 0] XXX XXX
Lot I eV Tt StoTo 0o 0] 3OO0 000000000000 00000000 00000000000 000000000000 0000000000000 0000000000000 0000000000000 00000 OO0 COE 00 OO0 D000 DO D000 DO 0000000000000 D000 0000000000000 000000000000 oSS oSS STSTSSSISTSSSSSSTSTSTOTSISTSSTOOITY [PV 1,622,022 | ..33,314,932 | o0 | .o 27,287,349 |XX| ....27,287,349 | ..(8,013,135) 0 0 0 0] XXX XXX
Swaps - Hedging Effective - Interest Rate
USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap. | Mortgage Loan -- 00-1101197............cccccccccvececer Bl.... Interest | Credit Suisse Inl............... E58DKGMJYYYJLNBC3868... |09/21/2006|03/01/2022| ................ | ..... 6,750,000 | BM (5.3135)| ceovvvvcvvervcrcecreees | cererereneeeneneneeenes | v (115,404) | coovvveieieicieic <e...(569,621) ceone 84,667 .1100/100......
0859999. Total-Swaps-Hedging Effective-Interest Rate 0 0] ... (115,404) | wovvoerrn 0 [XX] ........(569,621) 0 0 0 0 ....64667 | XXX XXX
Swaps - Hedging Effective - Foreign E
Pay Fixed GBP Receive Fixed USD Currency Curren 4.601 USD
Swap AFS Bond -- GO566*ABS.............cccocceeesericrecrccs D1 cy Barclays Bank PLC.......... G5GSEF7VJP5I70UK5573.... |05/30/2013|06/30/2025 ................ ..10,921,680 | (4.101 GBP) 56,295 | ....... 1,412,640 e 1,044,001 | oo 00000220320 | oo | e | e 144,537 .11007/100......
Pay Fixed GBP Receive Fixed USD Currency Curren 4.601 USD
Swap AFS Bond -- GO566ABS...........coovvverererirnnenes D1 cy Barclays Bank PLC........... G5GSEF7VJP5I70UK5573.... [05/30/2013|06/30/2025 | ................ ..10,011,540 (4101 GBP)| oo | woreeremisseeeiisnns | e 51,604 | ... 1,294,920 | .| ..coo... 957,001 [ oo 1000201,960 | oo | e | e 132,492 .100/100......
Pay Fixed GBP Receive Fixed USD Currency Curren 4601 USD
Swap AFS Bond - GO566*ABS.............ccccesecsssiercrrecs D1 cy Barclays Bank PLC.......... G5GSEF7VJP5I70UK5573.... |05/30/2013|06/30/2025 ................ 210,011,540 | (4101 GBP)| ooovveeveevvevievinies [ eovvivvivniniiiiininins | v 51,604 | ... 1,294,920 | .| .o 957,001 | ..o 0000201,960 | oo | e | e 132,492 .1100/100......
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Statement as of June 30, 2018 of the

NATIONWIDE LIFE 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 Cost of | Initial Cost of C Unrealized | Total Foreign|  Current | to Carrying Credit | Effectiveness
Schedule|  of Date of | Number Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or 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.JA.C.V. | )/Accretion ltems Exposure Entity end (b)
Pay Fixed GBP Receive Fixed USD Currency Curren 4.601USD
Swap AFS Bond -- GO566*ABS............ccccoceecsrsicrrrrrae D1 cy Barclays Bank PLC.......... G5GSEF7VJP5I70UK5573.... |05/30/2013|06/30/2025 ................ 210,011,540 | (4101 GBP)| woooveeeeeeveeeeevcnees [ eovveneimnminiminnnnnns | cvveveee 51,604 | ... 1,294,920 |...| .o 957,001 | ..occovcvccciereens 0000201,960 | oo | e | e 132,492 .1100/100......
Pay Fixed EUR Receive Fixed USD Currency Curren 4.615USD
Swap AFS Bond -~ L8367H#ABO..........ocooccrerccrrcrercccrs D1 cy JPMorgan Chase & Co...... 7TH6GLXDRUGQFU57RNES7. [06/25/2014 |07/24/2024| ................ ...14,993,000 [T I ={V1:3] IR IR IS 148,555 | ...... 2,140,600 11,288,979 | o 200353100 | oo | e | e 184,713 .11007/100......
5.08 USD
(British Pound
Pay Floating GBP Receive Fixed USD Currency Curren 6 Month
Swap AFS Bond -- GO566*AC3..........coovvvvrreiirrrennenns D1 cy Barclays Bank PLC........... G5GSEF7VJP5I7OUK5573.... [06/27/2014]06/29/2029 | ................ ..23,828,000 | LIBOR GBP)| .ccoourvereuerrienas | wveevemrsseeeiisnne | e 357,665 | ....... 5,338,200 wenB21T73 | e ...428,400 395,241 100/100......
Pay Fixed EUR Receive Fixed USD Currency Curren 4.165 USD
Swap AFS Bond -~ LB3BT#AAT........ovevcccccccccccrccccccs D1 cy JPMorgan Chase & Co...... 7TH6GLXDRUGQFU57RNES7. [06/25/2014 |07/24/2021 | ................ ...19,082,000 [PATA={V1:3] IR [N IS 182,561 | ...... 2,724,400 e 170,597 | oo o A49400 | oo | e | e 167,131 .1100/100......
Pay Fixed EUR Receive Fixed USD Currency Curren 3.545 USD
Swap AFS Bond - Q1297#AES8. .|y Citibank NA. E570DZWZ7FF32TWEFAT76. |09/17/2014 | 11/12/2022 ... ...24,624,000 (1.65 EUR) 253,745 ....2,424,400 ....609,900 257,453
Pay Fixed EUR Receive Fixed USD Currency Curren 6.48 USD (5.5
Swap AFS Bond -~ 70645JAN2...........cccvvvvvvrrrrrnrrririnenes D1 cy Deutsche Bank AG............ TLTWFZYICNSX8D621K86.... |02/15/2005 | 02/24/2025 | ......cocvoocves | e 2,602,000 EUR)| ..oooovevvvmvivimnnnnns [ eovvmsnissmmsiisininnns | e 17,563 | ......... 265,200 | ... | oo 9,861 [ ..oouvuvervuvrirs | v 64,200 33,576 100/100......
Pay Fixed EUR Receive Fixed USD Currency Curren 6.48 USD (5.5
Swap AFS Bond - 70645JAN2............ccoevmeurrrvvivirrannnes D1 cy Deutsche Bank AG............ TLTWFZYICNSX8D621K86.... [ 02/15/2005|02/24/2025 | ................ .....2,602,000 |S{U]39 ) [FSUUURIR ISR ISR 17,563 | .......... 265,200 [ ... | ccoorvrenennn 9,861 | oo | e 64,200 33,576 100/100......
Pay Fixed EUR Receive Fixed USD Currency Curren 6.669 USD
Swap AFS Bond -~ 70645JAN2............ccovvvvvvrrrrnnrriirnens D1 cy Deutsche Bank AG............ TLTWFZYICNSX8D621K86.... |03/03/2005 |02/24/2025 | ......cocvoveves | e 5,248,000 [(HC1 ={V1:9] T IR IO 41511 | .......... 574,400 | .| . 132,844 | oo 2128400 | o [ i —aaL .11007100......
Pay Fixed EUR Receive Fixed USD Currency Curren 6.669 USD
Swap AFS Bond - 70645JAN2............ccoeuevurrrvvivirrannnes D1 cy Deutsche Bank AG............ TLTWFZYICNSX8D621K86.... | 03/03/2005|02/24/2025 | ................ ....1,872,000 (5.5EUR) 62,266 | .......... 861,600 | .| wooernene 199,266 | ...oovvvvcerireneen 192,600 | oo | e | e 101,578 .1100/100......
Pay Fixed EUR Receive Fixed USD Currency Curren 5.85 USD
Swap AFS Bond -~ DB563#AA...........coovcverercrcrcriscrcncns D1 cy Deutsche Bank AG............ TLTWFZYICNSX8D621K86.... [03/31/2011|05/06/2021 | ................ 47,508,350 | (5.736 EUR)| .....cooovovvvvvvvennns [ v | v 248,408 | ... 8,364,950 0000 5,521,085 | oo 2075350 | s | e | 401,144 .11007100......
Pay Fixed GBP Receive Fixed USD Currency Curren 4.886 USD
Swap AFS Bond -- G1745*AM3........coomerevrereriirenneenns D1 cy Citibank NA..........cccoovvvennee E570DZWZ7FF32TWEFAT76. |04/10/2014|06/15/2029 ................ ...15,093,000 (4.51 GBP)| c.oooeruvnrrriieiinns | o | v 100,122 | ....... 3,206,700 e AT 16 [ 215,400 | o | e | e 249,915 .1100/100......
Pay Fixed AUD Receive Fixed USD Currency Curren 4.545USD
Swap AFS Bond - Q7794#AFO..........ocoovcvcrercrircrcriscncns D1 cy JPMorgan Chase & Co...... 7TH6GLXDRUGQFU57RNE97. [06/11/2014|08/14/2029 ................ ...20,636,000 (6.28 AUD) (52,705) | ....... 4,345,000 2,744,814 888,800 | ......ooooevevvvienns [ covevririniiniinins | oo 344,249 .1100/100......
Pay Fixed GBP Receive Fixed USD Currency Curren 3.89 USD
Swap AFS Bond - G2956@AP...........c.cceeererererererenene D1 cy JPMorgan Chase & Co...... 7TH6GLXDRUGQFU57RNE97. [06/25/2015|09/23/2025 | ................ ...15,750,000 [RECT€1=12)] IR IR I 67448 | ....... 2,543,000 U I <1 < T O, 10000306,000 | covvvverrerneeerenees | e | e 211,871 .11007/100......
Pay Fixed DKK Receive Fixed USD Currency Curren 3.935USD
Swap AFS Bond -- K3752#AH1........oooovovoieieicieicrnicienens D1 cy JPMorgan Chase & Co...... 7TH6GLXDRUGQFU57RNE97. [06/09/2015|08/27/2025 | ................ ...24,858,757 (2.35 DKK)| -.ooovevevereeermminens [ omvmmmmmmmmmnmneninnns | e 176,044 | .....(1,016,69) | ... | ......(3,196,063) | ....cocrvvvvcrerenens ......107,866 332,689 100/100......
Pay Fixed EUR Receive Fixed USD Currency Curren 3.66 USD
Swap AFS Bond -- G1696#BHS.............cccooovvvrercrrccrs D1 cy BNP Paribas..........cccccccece ROMUWSFPUBMPROBK5P83 | 09/16/2015| 11/19/2022 | ................ ...39,536,000 [ 721 ={V1:3] IR IR INTOROOON 352,893 | ......(1,358,000) | ... | ......(3,459,575) | ...cccccvccerereres 2123500 | e | e | e 414,270 .11007/100......
Pay Fixed EUR Receive Fixed USD Currency Curren 5.955 USD
Swap AFS Bond -- D8563#ABO...........cooooveverereierricieiens D1 cy Deutsche Bank AG............ TLTWFZYICNSX8D621K86.... [03/31/2011|05/06/2023| ................ ...12,053,850 (01 ={V129] RN N IO 67,116 | ....... 2,122,450 w0 1,000,763 | oo 000i22,850 | oo | v | s 132,757 .1100/100......
Pay Fixed CAD Receive Fixed USD Currency Curren 4.04USD
Swap AFS Bond -- C7051*AA8. ey Citibank NA. E570DZWZ7FF32TWEFAT6. | 11/20/2015|12/15/2025 ... ...26,305,900 (3.86 CAD)| ... 7,97 (344,523) | ... ..(764,386) | . ..1,191,436 359,385 100/100......
Pay Fixed CHF Receive Fixed USD Currency Curren 3.98 USD
Swap AFS Bond -- 249030C*6..........covvvemmerrrerereriinenns D1 cy Citibank NA..........ccccoovveenee E57ODZWZT7FF32TWEFAT6. |11/24/2015(12/11/2025| ................ ..24,591,777 (0.86 CHF)| oo [ o | s 381,058 | .........(645453) | ... | .......(833,590) | ..oooorerrrernens ...422,218 335,720 100/100......
Pay Fixed EUR Receive Fixed USD Currency Curren 3.955 USD
Swap AFS Bond -~ 249030C@A4.........ccocvvvvvcrrrrrvcrrirenes D1 cy Citibank NA........cccccceueecee E570DZWZ7FF32TWEFAT6. |11/24/2015|12/11/2025| ................ ...15,954,000 [P0LST ={V13] IR [N IS 135,090 | .....(1,572,000) | ... | .....(2,659,170) | ..covvvrvvevrrerenens ceeee81,500 | oo | e | 217,800 .1100/100......
Pay Fixed GBP Receive Fixed USD Currency Curren | Morgan Stanley Capital 4.57USD
Swap AFS Bond -- GB596#AAG.............oorvverrrcis D1 cy Sves 17331LVCZKQKX5T7XV54..... 10/08/2014 |12/20/2029| ................ ...19,284,000 (4.07 GBP)| ..o | o | v 119,387 | ....... 3,435,600 102y 383,275 [ s .....367,200 326,723 100/100......
Pay Fixed EUR Receive Fixed USD Currency Curren 3.5USD (1.69
Swap AFS Bond -- GI00B@AUS.........ccocrcvcrcrcrrrcrcrcrcncns D1 cy Citibank NA.........cccccceececee E570DZWZT7FF32TWEFAT6. |04/13/2016|05/04/2026] ................ ...11,413,000 EUR) 98,013 | .......(419,253) | ... | .....(1,129,352) | ...ccccoeveveverers 100325,073 | oo | e | e 159,877 .1100/100......




Statement as of June 30, 2018 of the NATIONWIDE LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

2’9030

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 Cost of | Initial Cost of C Unrealized | Total Foreign|  Current | to Carrying Credit | Effectiveness
Schedule|  of Date of | Number Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or 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.JA.C.V. | )/Accretion ltems Exposure Entity end (b)
Pay Fixed EUR Receive Fixed USD Currency Curren 3.5USD (1.69
Swap AFS Bond -- GI00B@AUS..........cccocvcveicrricrerescies D1 cy Citibank NA..........cccccccecccc E570DZWZ7FF32TWEFAT6. |04/13/2016|05/04/2026| ................ ...10,000,000 EUR) 85,879 | ........(367,347) | ... | .........(989,532) | .c.ccooeceveveccc 000284827 | o SRR IS 140,083 |.........ccceeo. [ 100/ 100......
Pay Fixed SEK Receive Fixed USD Currency Curren 3.34 USD
Swap AFS Bond -- W2710@AAS..........ooowwveevmviiererninnnns D1 cy Citibank NA.........cccccoeueccee E570DZWZ7FF32TWEFAT6. |09/08/2016|10/26/2026 | ................ ...25,000,000 (2.52 SEK)| covvvvvvevevrrreevennes [ covvenevsvevessssvennes | cvveees 11,012 | ....... 1,377,629 | ... | ccccccoes(858,308) | cocovvvveverererinans ..2,192,414 360,745 100/100......
Pay Fixed SEK Receive Fixed USD Currency Curren 3.34 USD
Swap AFS Bond -- W2710@AAS.............coooermmrvrrmrnnnnnns D1 cy Citibank NA..........ccccccccccce E570DZWZ7FF32TWEFAT6. |09/08/2016|10/26/2026| ................ ...25,000,000 (2.52 SEK)| cvcvvvvvvvevvvvvevennes [ covvenvvvvesensvssennes | sesies 1M1,012 | ... 1,377,645 | ... | .cc....(858,308) | .ooovvevevevcrer 22192414 | SRR IS 360,745 | ................ [ 100/100......
Pay Fixed EUR Receive Fixed USD Currency Curren | Royal Bank of Scotland 3.34USD
Swap AFS Bond - G4273*AK ... D1 cy PLC RR3QWICWWIPCS8A4S074. | 10/13/2016|01/11/2024| ................ ...19,839,600 [ 721 ={V1:3] IR [N IS 192,981 | .....(1,191,600) | ... | .....(2,140,643) | ...ocoorvvevrrirenens .....577,800 233,421 100/100......
Pay Fixed GBP Receive Fixed USD Currency Curren 3.72USD
Swap AFS Bond - G1745*AS0.........ccocrvvvvererirrrerrnnes D1 cy Citibank NA.........ccccoueneennes E570DZWZ7FF32TWEFAT76. |10/19/2016 | 11/10/2031]| ................ ...14,760,000 (2.91 GBP) 39,519 | ......(1,088,400) | ... | ......(2,248,073) | ...ovvvverrrererrre 10e367,200 | oo SRS IS, 269,876 |.............. | 100/100......
Pay Fixed EUR Receive Fixed USD Currency Curren 3.224USD
Swap AFS Bond -~ D8286#ABB.............cccocrercrcrcrircrences D1 cy Citibank NA........ccccccceerec. E570DZWZ7FF32TWEFAT6. |10/05/2016|10/27/2027 | ................ ...25,166,250 (1.31 EUR) 228,139 | ....(1,122,750) | ... | ......(2,294,510) | ...cccooeoevererers 000el22,250 | oo SR ISP 384,383 | ............. [ 100/100......
Pay Fixed EUR Receive Fixed USD Currency Curren 3.224 USD
Swap AFS Bond - 24906PC*8............commmmerrverivrrrinenns D1 cy Citibank NA.........ccccouenuunres E570DZWZ7FF32TWEFAT76. |10/05/2016 | 10/27/2027 | ........cccoceee | ueee 8,388,750 (131 EUR)| cevoevvrcrriiiinns | e | veviiinens 76,046 | .........(374,250) | ... | vcooooern(T64,837) | v 180,750 | oo [RURNIN (N 128,128 |.......c........ | 100/ 100......
Pay Fixed GBP Receive Fixed USD Currency Curren 3.762 USD
Swap AFS Bond - GB177#ADS...........ccoccccvccrcciscriccs D1 cy Citibank NA........ccccccceevec. E570DZWZ7FF32TWEFAT6. |11/01/2016|05/18/2027 | ................ ...21,996,000 [RE0ZZ€1=12] I NN I 49,182 | .....(1,776,600) | ... | ......(3,275,920) | cccvvvrrercrcrcrerens 2000550,800 | oo SRR IV 327,875 |....cccooeeeee. [ 100/100......
Pay Fixed EUR Receive Fixed USD Currency Curren 3.143USD
Swap AFS Bond - 92927KB@0.........ccvvvvvvvvvermnrerrinnens D1 cy Citibank NA.........ccccouenuunnes E570DZWZ7FF32TWEFAT76. |09/27/2016 | 11/15/2026] ................ ...16,218,250 (1.2 EUR)| covevevvveennvienes | v | v 153,219 | .........(723,550) | ... | ......(1,467,985) | ..covvvvrerrrirrns 165,450 | e [RUURNINY (R 234,795 | ....ccooevweee | 100/ 100.......
Pay Fixed GBP Receive Fixed USD Currency Curren 3.03USD
Swap AFS Bond -- G1591#AUB...........ccoccccescvcccccrccccs D1 cy Citibank NA........ccccccceeeec. E570DZWZ7FF32TWEFAT6. | 11/01/2016|02/20/2025 | ................ | ..... 7,330,200 [PACTICI=12)] I [N I 15,576 | ........(594,000) | ... | ........(986,214) | coooovvrovivcririnns 100 183,600 | oo covvevevennsininies | v 94,509 | e [ 100/100......
4.3225USD
Pay Floating EUR Receive Fixed USD Currency Curren (EURIBOR 6
Swap AFS Bond - LOT75#ADA.............cccoeemcrrrricrinnnns D1 cy BNP Paribas..........ccccc....... ROMUWSFPUBMPRO8K5P83 | 11/18/2016 | 12/31/2028| ................ ..17,991,100 | Months EUR)| ....ovvveeveeecnecs [ o | v 285,087 | ......(1,871,700) | ... | ......(3,143,337) | cocovvvrecvcrercn e D45,700 | s [RURRNINY (R 291,660 |.....c...o...... | 100/ 100.......
4.3225USD
Pay Floating EUR Receive Fixed USD Currency Curren (EURIBOR 6
Swap AFS Bond -- LO175#ADA..........cooovverrvrecrivrecrnnens D1 cy BNP Paribas.........cccccccc.... ROMUWSFPUBMPROBK5P83 | 11/18/2016| 12/31/2028| ................ ..31,219,850 | Months EUR)| .........ccovvvvvvevnns [ covvvnvnvvevvvvvsvinnns | o 494,709 | .....(3,247,950) | ... | ......(5,454,614) | ..cooverrrrvrrencrnrs 2000 946,950 | oo SRR ISP 506,116 | ................ [ 100/100......
Pay Fixed GBP Receive Fixed USD Currency Curren 4.44USD
Swap AFS Bond - G1745*AGB..........ooowvveevmmvevremniinennns D1 cy Citibank NA........cccccceeurece E570DZWZ7FF32TWEFAT6. |03/13/2013|04/17/2023 ................ ...14,920,000 (R RN CI=12)] IS [N I 43407 | ... 1,713,000 |...| ......1,045,355 |......cocorrerenene 10002:306,000 | covvererevernrerenens SR IS 163,440 | .......coceeeeer [ 100/ 100......
Pay Fixed GBP Receive Fixed USD Currency Curren 4.84USD
Swap AFS Bond - G1745*AJ0.......cooovvvrmceerieiniiininnnnnns D1 cy Citibank NA.........cccccceccccc E570DZWZ7FF32TWEFAT6. |03/13/2013|04/17/2028| ................ ...29,840,000 (4.53 GBP) 85,377 | ... 3,426,000 |...| .....1,247,088 |........cccccc.c.... 200812,000 | oo SRR IS 467,200 | ....cccceeee... | 100/ 100......
4.105 USD
(British Pound
Pay Floating GBP Receive Fixed USD Currency Curren 6 Month
Swap AFS Bond - GO566*AD1..........cooovvveerrrrecrnrninenens D1 cy HSBC Bank USANA......... 1IE8VN30JCEQV1H4R804..... | 11/01/2016|12/31/2029)| ................ 1.20,512,050 | LIBOR GBP)| .....coooveuvvvvvvennns [ covvenrvvvensnsnevennns | ceveees 119,459 | .....(1,609,675) | ... | ......(2,966,836) | ...ocovrvvevererenens 100512,550 | oo SRR IV 347,985 | ............... [ 100/100......
4.105 USD
(British Pound
Pay Floating GBP Receive Fixed USD Currency Curren 6 Month
Swap AFS Bond -- GO566*AD1..........ovverrrverirrreininns D1 cy HSBC Bank USANA......... 1IE8VN30JCEQV1HA4R804..... | 11/01/2016| 12/31/2029 | ................ 20,512,050 | LIBOR GBP)| ...ovvvvrrrererires [ crvremrerverereninnne | evevenes 119,459 | .....(1,609,675) | ...| ......(2,966,836) | .....ocorervrerrnnne 12,550 | e [ESSUR IS. 347,985 | ............... | 100/ 100......
Pay Fixed JPY Receive Fixed USD Currency Curren 3.68 USD
Swap AFS Bond -- L2289#AB7. ey Citibank NA. E570DZWZ7FF32TWEFAT6. |05/02/2017|05/11/2032 .......cvvvcves | e 9,982,175 [(RCISI 070 [N IR IO 150,243 (129,778) | ... (B21,479) [ i | (173,184) | ... 185,907
Pay Fixed JPY Receive Fixed USD Currency Curren 3.68 USD
Swap AFS Bond - L228#ABT..........ccvvvvvevririreeerernnes D1 cy Citibank NA.........cccooueneenres E570DZWZ7FF32TWEFAT76. |05/02/2017 |05/11/2032] .....cvvvvvuvres | oene 9,982,175 (0.65 JPY)| covveeveeremmcrrenies [ ceveeerenvesniiinnnees | v 150,243 | oo i(129,778) | oo | oo n(421,479) | o | o (173,184) [ v RTINS 185,907 |.......cco.o.... | 100/ 100......
Pay Fixed JPY Receive Fixed USD Currency Curren 3.356 USD
Swap AFS Bond -~ L228H#AAD.........cocoocceevccrrcrcrricrs D1 cy Citibank NA.......ccccccceercee E570DZWZ7FF32TWEFAT6. |05/02/2017|05/11/2027 | .......ccvvcves | oeu 4,991,087 (LRI 0T N N ISR 76,036 | .......... (64,890) | ... | .........(172,484) (86,592) ceereeeenTA3T | e [ 100/100......
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1 2 3 5 6 7 8 10 1 12 13 14 16 17 18 19 21 22
Cumulative
Prior Year(s) | Current Year
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| ~ Current Credit
Schedule|  of Date of | Number Rate of Index | Premium Premium 0 Valuation Exchange Year's Quality of
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or of Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization Potential | Reference
Description Generation or Replicated Identifier or Central_Clearinghouse Date Expiration | Contracts (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | B.JA.C.V. | )/Accretion Exposure Entity
Pay Fixed JPY Receive Fixed USD Currency Curren 3.356 USD
Swap AFS Bond -- L2289#AAD..........cccooccvviirnccicrrrccs D1 cy Citibank NA..........cccccccecccc E570DZWZT7FF32TWEFAT6. |05/02/2017|05/11/2027 | ................ [(URCTN1 S0 9T [N N [N 76,036 | .......... (64,890) | ... | ccococc..(172,484) | oo | e (86,592) | ..ooovvveveverria | o coene 14,317
Pay Fixed JPY Receive Fixed USD Currency Curren 3.356 USD
Swap AFS Bond -~ L228#AAD.........ccooooecrererrrcrcrrccres D1 cy Citibank NA.........cccccoeueccee E570DZWZ7FF32TWEFAT6. |05/02/2017|05/11/2027 | ................ (LRS00 T NS IR ISR 76,036 | .......... (64,890) | ... | .........(172,484) (86,592) J— A
Pay Fixed JPY Receive Fixed USD Currency Curren 3.356 USD
Swap AFS Bond -- L2289#AAD..........cccooccvovirricrirrrcas D1 cy Citibank NA..........ccccccccccce E570DZWZ7FF32TWEFAT6. |05/02/2017|05/11/2027 | ................ [(URCTNIS0 9T [N N [ 76,036 | .......... (64,890) | ... | ccococc..(172,484) | oo | e (86,592) | ..ooovvvvreveria | v coenen 14,317
Pay Fixed EUR Receive Fixed USD Currency Curren 3.9525 USD
Swap AFS Bond -~ 48021P A*9........oocvvvvvvrirnnvnnrenninnens D1 cy Barclays Bank PLC.......... G5GSEF7VJP5I70UK5573.... |06/07/2017|06/27/2027 | ................ [RIECLC ={V1:3] RS IR IR 127,805 | .......(505,200) | ... | ccoe(1,178,312) | oo ....385,200 202,703
Pay Fixed EUR Receive Fixed USD Currency Curren 3.9525 USD
Swap AFS Bond - 48021P A*9..........oocomrermnererrreirnanns D1 cy Barclays Bank PLC.......... G5GSEF7VJP5I70UK5573.... |06/07/2017 |06/27/2027 | ................ (1.96 EUR) | cecoovvennenrvieinnns | cevvevveersseneennnees | cvvvenes 127,805 | .........(505,200) | ... | «ccc..(1,178,312) | cooorvrrcrcrrranens ....385,200 202,703
Pay Fixed GBP Receive Fixed USD Currency Curren 3.7USD (2.12
Swap AFS Bond - GT05GH#AA.........cooocveveveveieririnnrenens D1 cy Citibank NA........ccccccceerec. E570DZWZ7FF32TWEFAT6. |03/01/2017|08/05/2024| ................ GBP)| cooevvvevvevvevvvvennns [ rovvessvsvssssssssennns | e 156,579 | .....(1,641,600) | ... | .....(1,675,084) | ....oocvvrvvcrirenens 20550,800 | covvvverevvecrerinins | e | s 273,390
Pay Fixed EUR Receive Fixed USD Currency Curren 3.43USD
Swap AFS Bond - F1840#AAQ...........cccovemencrrveviriiran D1 cy BNP Paribas..........cccoocoes ROMUWSFPUBMPRO8K5P83 | 01/15/2016 | 03/30/2026 | ................ (1.839 EUR) | w.ooveoenrrrieiiinns | v | evvvinas 342,066 | ......(3,348,000) | ... | ....(7,413,399) [ ..oovcrrrivciirns 1444500 | e | e | s 685,404
Pay Fixed GBP Receive Fixed USD Currency Curren 4,032 USD
Swap AFS Bond - G7304*AA9..........ccccoeuucrersrnicrirrics D1 cy BNP Paribas..........ccccccc.e. ROMUWSFPUBMPROBKS5P83 | 10/04/2017| 10/31/2027 | ................ [PACITC1=12)] N NN I 74,420 | ... 73,000 | ... | .cc...(352,474) | oo ......306,000 202,955
Pay Fixed GBP Receive Fixed USD Currency Curren 4.032 USD
Swap AFS Bond -- G7304*AA9.........coocrvvvvervrrsirncrrnnies D1 cy BNP Paribas..........ccccccoe. ROMUWSFPUBMPRO8K5P83 | 10/04/2017 | 10/31/2027| ................ (2.96 GBP) | ..cooovuvnrrrviinnnns | cevvevrierssenecrnnies | wvvviees 163,724 | ... 160,600 | ... | ccooerrnn(775,442) | cooocvvvcncrriinnns 873,200 | oo | e | e 446,500
Pay Fixed GBP Receive Fixed USD Currency Curren 4,032 USD
Swap AFS Bond - G7304*AA9..........cccccommcvererricrrrrcrs D1 cy BNP Paribas..........ccccccc... ROMUWSFPUBMPROBKS5P83 | 10/04/2017| 10/31/2027 | ................ [PRCITC1=12)] IR [N I 37,210 | oo 36,500 | ... | .cc...(176,237) | oo 22183,000 | oo | e | s 101,477
Pay Fixed EUR Receive Fixed USD Currency Curren 3.269 USD
Swap AFS Bond -- 879360C#0. .|y Citibank NA. E570DZWZ7FF32TWEFAT76. |03/29/2017 | 04/18/2023| ... (0.92 EUR)| cooovvvevrrrvieinnns | oo | cvvvenes 119,324 .(939,000) | ... | ......(1,267,823) | .. ....321,000 117,739
Pay Fixed EUR Receive Fixed USD Currency Curren 3.401USD
Swap AFS Bond -~ N8502#ABS...........cccoovcvercrcrcriscncicns D1 cy Citibank NA.........ccccccceeccee E570DZWZ7FF32TWEFAT6. |03/29/2017|04/18/2024| ................ (RSN ={V19] IR IR I 127,604 | .....(1,033,400) | ... | .....(1,411,875) | cooovvvvvvcvcririns 200353,100 | oo | e | s 142,387
Pay Fixed EUR Receive Fixed USD Currency Curren 3.6717 USD
Swap AFS Bond - 372460D*3..........covvevmerrrercerrrrianeens D1 cy Barclays Bank PLC.......... G5GSEF7VJP5I70UK5573.... |10/18/2017 [10/30/2024| ................ (TAEUR)| oo | e | v 198,062 | ... 138,000 +...(383,306) | ..ooovers ....481,500 222,379
Pay Fixed EUR Receive Fixed USD Currency Curren 3.6717 USD
Swap AFS Bond -- 372460D"3.............coommerimniininnnnnns D1 cy Barclays Bank PLC.......... G5GSEF7VJP5I70UK5573.... |10/18/2017|10/30/2024| ................ [ ={V1:91 T I I 198,062 | .......... 138,000 ....(383,306) | ... ...481,500 222,379
Pay Fixed EUR Receive Fixed USD Currency Curren 3.8929 USD
Swap AFS Bond -~ 372460D@1.....ccocovvevvvvvrecrrnncrnnnees D1 cy Barclays Bank PLC.......... G5GSEF7VJP5I70UK5573.... |10/18/2017|10/30/2027 | ................ [T ={V1:9] IR IO INTOROOON 301,055 | .......... 230,000 o (TBATT2) | e 200802,500 | covvveerereneeereenes | e | e 449,857
Pay Fixed EUR Receive Fixed USD Currency Curren 4.176 USD
Swap AFS Bond -- N9061@AKS... ey Citibank NA E570DZWZ7FF32TWEFAT6. | 11/02/2017|12/15/2027 | ... (2.03EUR) 63,140 ..(204,121) | . ....160,500 89,646
Pay Fixed EUR Receive Fixed USD Currency Curren 4.176 USD
Swap AFS Bond -- N9OB1@AKB........cocoovcrcrcrercrcrrrcnces D1 cy Citibank NA.......ccccccceueccee E570DZWZ7FF32TWEFAT6. |11/02/2017|12/15/2027 | ................ (2.03 EUR) 202,048 | .......... (46,400) 1..(653,187) | .o 100513800 | oo | e | e 286,867
Pay Fixed GBP Receive Fixed USD Currency Curren 3.895USD
Swap AFS Bond -- G2686@AC2............cccccvecevcrevevcene D1..... cy BNP Paribas.........ccccc...... ROMUWSFPUBMPROBK5P83 | 10/27/2017| 11/15/2032| ................ [PAGIENC=15)] IR IR IO 265,285 .(414,000) | ... | ......(1,448,324) | .........cceeoro ...1,101,600 893,911
Pay Fixed EUR Receive Fixed USD Currency Curren 3.929 USD
Swap AFS Bond -- N9OB1@AJI.........ocouvcrcccrcrcens D1 cy Citibank NA.........cccccceueece E570DZWZ7FF32TWEFAT6. |11/02/2017|12/15/2024 | ................ (1.6 EUR) 68,343 | .......... (14,500) | ... | cooeeeers(177,838) [ oo 1000160,500 | oo cereeenena 14,090
Pay Fixed EUR Receive Fixed USD Currency Curren 3.929 USD
Swap AFS Bond -- N9OB1@AJI........oocoervrererrrirenens D1 cy Citibank NA..........cccooovveenee E57ODZWZT7FF32TWEFAT6. |11/02/2017 [12/15/2024 | ................ (1B EUR)| oo [ oo | v 164,023 | ........... (34,800) | ... | voorrrrrn(426,811) [ coorerrerrninne 10000385,200 [ crooerererrniins [ e | e 177,817
Pay Fixed GBP Receive Fixed USD Currency Curren 4.025 USD
Swap AFS Bond - G2479@AAT.......coovvvvevrrererirnrenennns D1 cy Deutsche Bank AG............ TLTWFZYICNSX8D621K86.... [09/16/2014 | 12/16/2024 | ................ [RICKRTC1=12)] IR IR IO 257,136 | ... 9,021,000 e B779,669 | oo 918,000 | oo | e | e 618,562
Pay Fixed GBP Receive Fixed USD Currency Curren 4.226 USD
Swap AFS Bond -- G1737@ABS...........covoveverrrrercs D1 cy Citibank NA..........cccooovveenee E570ODZWZT7FF32TWEFAT76. |01/25/2018|03/14/2032 ................ (2.83 GBP)| ...vevvvevverrrennes | coveerreriscniins | e 34138 | .......... 536,500 | .| oo 599,097 | .o 1000836,500 | oo | e | e 132,211
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1 2 3 4 6 7 8 9 10 1 12 13 14 15 16 17 18 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign to Carrying Credit | Effectiveness
Schedule|  of Date of | Number Rate of Index | Premium Premium 0 Valuation Exchange Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Change in 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.JA.C.V. ltems Exposure Entity end (b)
Pay Fixed GBP Receive Fixed USD Currency Curren 4.226 USD
Swap AFS Bond -- G1737@ABS..........ccocovverercrvvnrnnninns D1 cy Citibank NA..........cccccccecccc E570DZWZT7FF32TWEFAT6. |01/25/2018|03/14/2032| ................ 7,140,000 [VRKTC1=12)] NN [N I 34,138 536,500 |...| ..o 599,097 | ...ccovcvcccreiens 1002536,500 [ oo [ e | e 132,211 .1100/100......
Pay Fixed EUR Receive Fixed USD Currency Curren | Royal Bank of Scotland 6.5025 USD
Swap AFS Bond - 70645JAN2...........cccovvvvvrnrrnncennineenns D1 cy RR3QWICWWIPCS8A4S074. |02/16/2005|02/24/2025 | ................ 6,500,000 [(H ={V1:9] NN IR ISR 40,600 658,000 30,259 ....160,500 83,874 100/100......
Pay Fixed EUR Receive Fixed USD Currency Curren | Royal Bank of Scotland 6.5025 USD
Swap AFS Bond -- 70645JAN2...........cccvvvvvvrrrrvvreririeenns D1 cy PLC RR3QWICWWIPCS8A4S074. |02/16/2005|02/24/2025| ............... 6,500,000 (LN ={V19] NN ISR I 40,600 658,000 | ... | .ocovvere 30,259 | ..cccovcivicriinn ....160,500 83,874 100/100......
5.59 USD
(British Pound
Pay Floating GBP Receive Fixed USD Currency Curren 3 Month
Swap AFS Bond -- GBI70*AES............cccoucrecrrsccrrrrcrs D1 cy Bank of America Corp....... B4TYDEB6GKMZ0O031MB27. | 11/21/2013|01/02/2025 | ................ ..16,000,000 | LIBOR GBP)| .....coooueuvvvvvvernes [ covvemrrvvenevrnsvennns | cvvvees 318,079 2,890,092 e 3479,955 | oo 303,748 | oo | e | e 204,197 .1100/100......
559 USD
(British Pound
Pay Floating GBP Receive Fixed USD Currency Curren 3 Month
Swap AFS Bond -- GBI70%AES..........ccrvvvvervverirrcrrnnies D1 cy Bank of America Corp....... B4TYDEB6GKMZ0031MB27. |11/21/2013|01/02/2025 ................ ..40,000,000 | LIBOR GBP)| ....cvvvvevvuerrmnans | wovrreneenrvviiianins | cveveie 795,196 | ....... 7,225,230 28,699,887 | .o 59,370 | i | e | e 510,493 .1100/100......
5.59 USD
(British Pound
Pay Floating GBP Receive Fixed USD Currency Curren 3 Month
Swap AFS Bond -- GBI70*AES............cccoccreerrricrrrrcas D1 cy Bank of America Corp....... B4TYDEB6GKMZ0031MB27. | 11/21/2013|01/02/2025 | ................ 9,000,000 | LIBOR GBP)| .....ccocouuvuermruaens [ wovramererimmmmnirinnns | e 178,919 1,625,677 1957474 | 2170858 | e | e | s 114,861 .1100/100......
559 USD
(British Pound
Pay Floating GBP Receive Fixed USD Currency Curren 3 Month
Swap AFS Bond -- GBI70*AES...........ccrrcrersrirsercrs D1 cy Bank of America Corp....... B4TYDEB6GKMZO031MB27. | 11/21/2013|01/02/2025 | ................ 19,000,000 | LIBOR GBP)| ....ccovvvevrvvverernes [ wovverrvnvevrnnvnvennes | cvvvees 178,919 | ...... 1,625,677 L 9BTATA | i 2 A70858 | e | e | e 114,861 .1100/100......
Pay Fixed AUD Receive Fixed USD Currency Curren 4.277USD
Swap AFS Bond -~ TBD......ooovvrvrvnerervncrennnnssrcsensssssnieenes D1 cy Citibank NA........ccccccceeeec E570DZWZ7FF32TWEFAT6. |06/27/2018|10/01/2028| ................ ...20,638,800 (442 AUD)| coovvvcvennvcncnrcenes | cevveeneeennsescnneeses | covveesenssesesecssenes | i (95,200 | ... | cooccceeee (26,468) | .....oovvrvvrs | s (95,200) 330,592 100/100......
Pay Fixed AUD Receive Fixed USD Currency Curren 4.355 USD
Swap AFS Bond == TBD.....oovvvernrrnererrnesesnnneessssnesesssneeens D1 cy Citibank NA........cccccceeurece E570DZWZT7FF32TWEFAT6. |06/27/2018|10/01/2030 ................ <....1,371,000 (458 AUD)| ccvvvevcerrcecerneens | cevvrsseenenseneennenes | cevvvesesssssessssseens | covivviennd (34,000) | ... | vererrrerens 20,091 | ooooveeeemmmnvennnns | s (ZX0V[0) | [ U I 129,061 .11007/100......
Pay Fixed AUD Receive Fixed USD Currency Curren 4.355 USD
Swap AFS Bond -+ TBD.....coovvrvrvnererrncnennnenesnssnsssnsnieenns D1 cy Citibank NA........ccccccoeeeee E570DZWZ7FF32TWEFAT6. |06/27/2018|10/01/2030 ................ ...11,056,500 (458 AUD)| covvvcvcrricscerccees | cevveeseneeniesesneeses | covveesenssssessesneees | i (51,500) | ... | voverererens 30,136 | ..ooovoveerinriiiinns | et ((SYRSTIL0)f N IR IO 193,591 .1100/100......
Pay Fixed AUD Receive Fixed USD Currency Curren 4.355 USD
Swap AFS Bond == TBD......ooooorninnernsinesssssssssssnsssssis D1 oy Citibank NA.........cccccceeecc E570DZWZT7FF32TWEFAT6. |06/27/2018]10/01/2030] ................ -....5,159,700 (4.58 AUD) (23,800) | ... | covevrrerens 14,064 | oo | e (23,800) 90,343 100/100......
0879999. Total-Swaps-Hedging Effective-Foreign Exchange. 0 0 [ ..10432,355 47,202,513 |XX| .....(6,180,664) | ......cooo....... 0 | .33,245,345 ..0]..18,128,365 | XXX XXX
0909999. Total-Swaps-Hedging Effective. 0 0 [ ..10,316,951 47,202,513 |XX] .....(6,750,285) | ...coccccceees 0 | .33,245,345 .0 | ..18,193,031 XXX XXX
Swaps - Hedging Other - Interest Rate
2.126 (USD
Pay Floating Receive Fixed Interest Rate Swap. | VAGLB Market Risk Capital Hedge................... NA........ Interest | CME..........cccccooucceicicciuiics SNZ20JLFKBMNNCLQOF39. [11/05/2015|11/09/2025| ................ ...78,000,000 LIBOR BM)| w.cooceveveueeermrenens [ ovmmmmmmmmmmienmninnns | v 91,496 | ......(4,034,188) | ... | ......(4,034,188) | ..(2,870,341) | .....coooorumrreueens [ wormrmmrmmmmmimnnnnns [ orermmmiiiiniis | o 1,058,555 .| 005.............
2.2215 (USD
Pay Floating Receive Fixed Interest Rate Swap. | VAGLB Market Risk Capital Hedge.................... NA........ Interest | CME........ccccoooueureveesccrirsees SNZ20JLFK8MNNCLQOF39. [11/12/2015|11/16/2025 | ............c... .106,000,000 LIBOR BM)| .ecoeeeveuemmeemmmeanns [ wovmmmemmmmmmanneninnns | eeveeees 190,284 | .....(4,819,079) | ... | .....(4,819,079) | .(3,963,218) | coovvvrrvvverrrrrrnns | covvvrnrrrvennnneenns [ e | e 1,440,421 005....covvererens
USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap. | VAGLB Market Risk Capital Hedge............c....... N/A......... Interest | Goldman Sachs Intl Ltd. W22LROWP2IHZNBB6K528.. [07/07/2011{07/11/2026 | ........oonue... ...12,900,000 BM (B.7803)| vvvvveererrerrrenne [ eerrerrenseirerenes | e (116,156) | ... (797,904) | oo | ceeereern(797,904) | .00 821,147 | e | v | cevvvrereisiniiens | e 182,839 [ 005.....nnee
Morgan Stanley Capital USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap. | VAGLB Market Risk Capital Hedge.................... NA........ Interest | Sves 17331LVCZKQKX5T7XV54..... |07/07/2011|07/11/2021 | ................ 9,600,000 | 3M (3.2883)] ..covceverereuvririnnns [ i | cerereene(62,826) | oo (117,744) | ... | ... (117,744) | .....237,665 83,593 005
3.0608 (USD
Pay Floating Receive Fixed Interest Rate Swap. | VAGLB Market Risk Capital Hedge............c....... N/A......... Interest | Credit Suisse Intl............... E58DKGMJYYYJLN8C3868... |07/28/2011|08/01/2021 | ................ ...10,000,000 LIBOR BM)]{ w.covvvvveermmrarreene [ orrrnervnnreenirienes | eevevenens 57,386 | ............ 55,215 | .| oo 55,215 | ... (242,205) veve.87,898 [ 005.....nes
Morgan Stanley Capital 1.7208 (USD
Pay Floating Receive Fixed Interest Rate Swap. | VAGLB Market Risk Capital Hedge. Interest | Sves 17331LVCZKQKX5T7XV54. 08/17/2011{08/19/2018 ... 8,700,000 LIBOR 3M) (6,589) (8,014) | ... (8,014) (5,798) 16,100
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current | to Carrying Credit | Effectiveness
Schedule|  of Date of | Number Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or 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.JA.C.V. | )/Accretion ltems Exposure Entity end (b)
Morgan Stanley Capital 2.7908 (USD
Pay Floating Receive Fixed Interest Rate Swap. | VAGLB Market Risk Capital Hedge................... NA....... Interest | Sves 17331LVCZKQKX5T7XV54..... | 08/17/2011|08/19/2026 | ................ | ..... 9,100,000 LIBOR BM)| ..cooveveeereeemmmannns [ ommmmmmemmmmmenmnonnns [ eevevenen 41793 | ... (81,740) [ ... | cooveeeee (81,740) | .....(390,438) | ...oooovuveuervria | v | v | v 129,834 .| 005.............
4.861 (USD
Pay Floating Receive Fixed Interest Rate Swap. | VAGLB Market Risk Capital Hedge.................... NA......... Interest | Merrill Lynch Capital Sves.  GDWTXX03601TB7DW3U69 |04/21/2008 | 04/23/2038 | ........cooveves | e 2,150,000 LIBOR 3M)| w.ouvveveerrirnees [ reereenreerriiennens | eeverinna 31,357 | ... 607,721 | .| oo 607,721 | ..... (189,948) reeneen 47,868 005.....ccouen
USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap. | VAGLB Market Risk Capital Hedge................... NA........ Interest | Merrill Lynch Capital Svcs. GDWTXX03601TB7DW3U69 | 04/21/2008|04/23/2028 | ................ | ... 3,160,000 M (4.8)] cooovvevvvvrninnininnns [ wervnssisnnininnninnnns | e (45,124) | ........(500,625) | .. | ........(500,625) | ......190,917 ...49,517 .| 005.............
USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap. | VAGLB Market Risk Capital Hedge.................... NA........ Interest | Merrill Lynch Capital Sves. GDWTXX03601TB7DW3U69 | 04/21/2008|04/23/2023 | ............ccc. | e 8,170,000 BM (.676)| ..ooovvevevvvereivnnins [ eoviveveeinsnininnnenes | s (111,601) | ........(651,612) | ... | ........(651,612) 336,987 89,651 005
3.1948 (USD
Pay Floating Receive Fixed Interest Rate Swap. | VAGLB Market Risk Capital Hedge............c....... N/A........ Interest | UBS AG........cccooververreeunnnnn BFM8T61CT2L1QCEMIKS0... |11/26/2008 | 11/28/2023| ..........cccce. | weeee 8,000,000 LIBOR 3M) 52,183 | ..cccccon. 119,876 | .| o 119,876 | .... (288,593) 93,093 005.
USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap. | VAGLB Market Risk Capital Hedge................... NA........ Interest | Credit Suisse Intl............... E58DKGMJYYYJLNBC3868... |02/12/2010|02/16/2025 | ................ | ..... 2,600,000 | 3M (4.2452) (30,841) | .........(209,066) | ... | .........(209,066) | ......120,621 33,495 005
3.4208 (USD
Pay Floating Receive Fixed Interest Rate Swap. | VAGLB Market Risk Capital Hedge.................... N/A......... Interest | Citibank NA............c......... E570DZWZ7FF32TWEFAT76. |06/30/2010{07/02/2025 ..........cccee. | woeee 8,900,000 LIBOR 3M) 62,988 | ........ 290,874 | .| oeereene 290,874 | ..... (378,884) | ..oooverercrrriinns | e [ e | e 117,828 005
USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap. | VAGLB Market Risk Capital Hedge.................... NA........ Interest | Goldman Sachs Intl Ltd.... W22LROWP2IHZNBB6K528.. |02/14/2011|02/16/2026 | ................ ..49,700,000 | 3M (4.1792)| ..ooovvevevvriviiiiinns [ v | e (573,141) | .....(4,284,708) | ... | .....(4,284,708) | ..2,460,642 | ...cooorrremcmcrecens | covrmrererencncncnens | cevvvrenenicerenins | e 686,794 .| 005..............
USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap. | VAGLB Market Risk Capital Hedge.................... N/A......... Interest | Credit Suisse Intl............... E58DKGMJYYYJLNSC3868... |06/13/2011|06/15/2021 | ................ ...12,900,000 3M (B.O773)] oo [ o - (T3AT6) | oo (78,538) [ ...| oo (78,538) | .....301,735 | oo | v [ s | s 111,001 005
USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap. | VAGLB Market Risk Capital Hedge.................... NA......... Interest | Societe Generale.............. O2RNE8IBXP4ROTD8PU41... [06/30/2011{07/05/2018 | .....ccovveeres | s 7,900,000 3M (2.6653) (26,298) (359) | ... (359) 36,042 rereernn4,623 005,
3.1067 (USD
Pay Floating Receive Fixed Interest Rate Swap. | VAGLB Market Risk Capital Hedge. Interest | Societe Generale.... . O2RNEB8IBXP4ROTD8PU41... |06/01/2011|06/03/2021] ... .....8,800,000 LIBOR 3M) 53,433 60,360 60,360 | ... (206,617) 75,300
USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap. | VAGLB Market Risk Capital Hedge................... NA........ Interest | CME..........cccccoouvevecucciciicas SNZ20JLFKBMNNCLQOF39. [01/19/2016{01/21/2026 | ................ ...97,200,000 BM (1.924)| ..o [ oo | v 10,821 | ....... 6,476,660 e BA76,660 | ...3,506,194 | .ooooovvvvvrrrvvis | o [ e | e 1,336,908 .| 005.............
1.5 (USD
Pay Floating Receive Fixed Interest Rate Swap. | VAGLB Market Risk Capital Hedge.................... N/A......... Interest | CME.......ccooovveovivuvcrnerriannns SNZ20JLFK8MNNCLQOF39. | 11/01/2013|11/05/2018 .........ccc0c. ....4,900,000 LIBOR 3M) (9,624) | ........... (16,759) [ ... | cevvvvnee (16,759) (2,679) cereenn 14,509 005.....cou
USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap. | VAGLB Market Risk Capital Hedge................... NA....... Interest | CME..........cccccooucccicsccciiics SNZ20JLFKBMNNCLQOF39. [01/05/2009|01/07/2024 | ................ ..16,400,000 | 3M(3.0792) (89,369) | .........(152,491) | ... | .ccc....(152,497) | .....584,019 | ..eoooooeiciciac | v | v | v 192,762 .| 005.............
USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap. | VAGLB Market Risk Capital Hedge.................... NA........ Interest | CME........ccccoooueurevecsccrirsees SNZ20JLFK8MNNCLQOF39. [11/01/2013[11/05/2023 | .....ocvovvvenes | 6,400,000 BM (2.758)| wovevvveeverveevermnnns [ wovvmeiesmmniinneninnns 1(27,685) | oo A4.357 | o] e 44,357 | .....214,566 J— ) 005....covvererens
2.124 (USD
Pay Floating Receive Fixed Interest Rate Swap. | VAGLB Market Risk Capital Hedge. Interest . SNZ20JLFK8MNNCLQOF39. | 11/05/2015|11/09/2025 ... ...78,000,000 LIBOR 3M) 90,716 | ......(4,044,471) | ... | .....(4,044,471) | ..(2,869,445) | .......ooooumrmrumncs [ cormrmmmmmrmmimrinnns [ orermmmiirininnnns | e 1,058,555
22185 (USD
Pay Floating Receive Fixed Interest Rate Swap. | VAGLB Market Risk Capital Hedge.................... NA........ Interest | CME.........ccccoooueureveesccrernces SNZ20JLFKBMNNCLQOF39. [11/12/2015|11/16/2025 | ................ .106,000,000 LIBOR BM)| wecoveevevemmvemeneanns [ wovmmmememmmmsnmaninnns | eeveenes 183,222 | .....(4,840,090) | ... | .....(4,840,090) | ..(3,961,389) | ..coovrrvvrerrrrrenns | covvrrrrnrvnnnnrnnnns [ ceveveennvvennnnies | e 1,440,421 005....covvererens
1.5958 (USD
Pay Floating Receive Fixed Interest Rate Swap. | VAGLB Market Risk Capital Hedge................... NA........ Interest | CME.........cccccooucciecsucicciis SNZ20JLFKBMNNCLQOF39. (04/10/2012(04/12/2019 .....oovvvvvevcs | e 8,400,000 LIBOR BM)| ..coooeevvevmeermmanens [ wovmmmmmmimnnnninnannns ...(16,012) | ......... (61,897) [ ... | cooveeeee (61,897) | ...... (24,137) —T AT .| 005.............
1.8607 (USD
Pay Floating Receive Fixed Interest Rate Swap. | VAGLB Market Risk Capital Hedge................... N/A......... Interest | CME........ccooovvoiiincrncriinnnns SNZ20JLFK8MNNCLQOF39. [08/24/2011|08/26/2018 ........ccoueees | 8,200,000 LIBOR 3M) (522) (6,696) | ... (6,696) | ....... (11,731) 16,202 005,
2.0828 (USD
Pay Floating Receive Fixed Interest Rate Swap. | VAGLB Market Risk Capital Hedge.................... N/A......... Interest | CME...........ccoovvmermrmrernenes SNZ20JLFK8MNNCLQOF39. | 04/20/2012|04/24/2022 ............c... | ... 9,200,000 LIBOR 3M) 6,739 | ........(264,688) | ... | .........(264,688) | ... (212,327) 89,897 005.
2.1215 (USD
Pay Floating Receive Fixed Interest Rate Swap. | VAGLB Market Risk Capital Hedge................... NA........ Interest | CME.........cccccooueuveveesccreencas SNZ20JLFK8MNNCLQOF39. | 11/05/2015| 11/09/2025 | ................ ...78,000,000 LIBOR BM)| ..covcevevemevenerinnns [ wovmmmiiemmmmienmnenins | v 89,741 | .....(4,057,324) | ... | ......(4,057,324) | ..(2,868,324) | .......ccoomueumumnns [ wormmmermmmmmiiniinns [ orermiiniiiiniinns | o 1,058,555 005w
1.502 (USD
Pay Floating Receive Fixed Interest Rate Swap. | VAGLB Market Risk Capital Hedge.................... N/A......... Interest | CME.......c.oovveverinrermnernenns SNZ20JLFK8MNNCLQOF39. |09/02/2016|09/06/2026 | ................ ...50,000,000 [1=T0/2c 1| SR IR (97,703) | .....(5,121,691) | ... | .c.u(5,121,691) | ..(1,765,275) | ..oovvvercverens [ e | e | e 715,532 005,
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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 Cost of | Initial Cost of C Unrealized | Total Foreign|  Current | to Carrying Credit | Effectiveness
Schedule|  of Date of | Number Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or 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.JA.C.V. | )/Accretion ltems Exposure Entity end (b)
1.506 (USD
Pay Floating Receive Fixed Interest Rate Swap. | VAGLB Market Risk Capital Hedge................... NA....... Interest | CME..........ccccccoucccevseciicis SNZ20JLFK8MNNCLQOF39. [09/02/2016|09/06/2026 | ................ ...50,000,000 LIBOR 3M) (96,703) | ......(5,107,196) | ... | ......(5,107,196) | ..(1,766,467) | ......coeoevcvace | covvevercveccvcvcras | cosvsvcvssscciiiaes | v 715,532 .| 005.............
USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap. | VAGLB Market Risk Capital Hedge.................... NA........ Interest | CME.........ccccooeueureveesccrirscns SNZ20JLFK8MNNCLQOF39. | 11/16/2016|11/18/2023 ................ ...22,000,000 3M (1.94) (6,783)| ....... 1,044,234 1,044,234 | ...645,631 255,357 005
USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap. | VAGLB Market Risk Capital Hedge................... NA........ Interest | CME.........cccccoouccvecvcciciics SNZ20JLFKBMNNCLQOF39. [11/17/2016 | 11/21/2026 | ................ ..67,000,000 | 3M (2.1315)| ..oooovevevvreriiinnins [ v | e (88,011) | 3,909,219 23,809,219 | 12,664,316 | ooovvevvvvvererecens | e | e | 970,922 .| 005.............
USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap. | VAGLB Market Risk Capital Hedge.................... NA........ Interest | CME.........c.ccccoueureveesccreencas SNZ20JLFK8MNNCLQOF39. | 11/03/2016|11/07/2026 | ................ 100,000,000 | 3M (1.6975)| ..oooovveevvvevevvnnies [ eovvmneemmmmminmmninnns | e 97,143 | ... 9,020,413 209,020,413 | 3,705,240 | .ooovvvvvvvcrnrninns [ o [ e | e 1,445,825 005w
2.2505 (USD
Pay Floating Receive Fixed Interest Rate Swap. | VAGLB Market Risk Capital Hedge............c....... N/A........ Interest | CME.........coovvveovmmmerrrrrinnnns SNZ20JLFK8MNNCLQOF39. | 11/30/2016{12/02/2026 | ................ ...79,000,000 LIBOR BM)] w.cvvvvveermmrncenns [ o | cveveee 139,474 | .....(3918,637) | ... | ......(3,918,637) | ..(3,198,691) .....1,146,871 005
USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap. | VAGLB Market Risk Capital Hedge................... NA........ Interest | CME...........cccccoeuiececsucrecnens SNZ20JLFK8MNNCLQOF39. [11/10/2016|11/14/2026 | ................ .100,000,000 | 3M (2.0195)] ..oooovevevvvivevinenns [ rovvrerevivinerinininns | e (69,811) | i 6,655,615 108,655,615 | ...3,906,253 | ....ooovvvvvcrrvrnnns | o [ e | e 1,447 482 .| 005...............
USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap. | VAGLB Market Risk Capital Hedge.................... N/A......... Interest | CME.........cooovvovivmnernerrinnnns SNZ20JLFK8MNNCLQOF39. [ 11/10/2016{11/14/2021 ] ........ccoeeees 144,000,000 3M (1.5975) 203,312 | ....... 5,908,060 ....5,908,060 | ...2,670,805 ....1,323,328 005
1.3305 (USD
Pay Floating Receive Fixed Interest Rate Swap. | VAGLB Market Risk Capital Hedge.................... NA........ Interest | CME.........ccoccoeuiececsucricncas SNZ20JLFK8MNNCLQOF39. [11/10/2016 | 11/14/2019)| ................ ...44,000,000 LIBOR BM)| w.ooovevevevvvemeninnes [ eovvmvvevsmmnennnnnnnes | e (120,863) | vvvvverrn(811,679) | oo | vevereees(B11,679) | 1eii(236,773) | oo | cvvvvrerenencneseeens | v | s 258,005 .| 005..............
USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap. | VAGLB Market Risk Capital Hedge.................... N/A......... Interest | CME........cooovvomvmvernerrinnnns SNZ20JLFK8MNNCLQOF39. [ 11/10/2016{11/14/2018 ........ccoeeree ...14,000,000 BM (1AB75)] oo [ e | e 49,866 | ........... 67,853 | .| oo 67,853 | ......(13,144) e 42,886 [ 005.....one.
USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap. | VAGLB Market Risk Capital Hedge................... NA........ Interest | CME...........cccccoeuececuscriencas SNZ20JLFKBMNNCLQOF39. [11/10/2016|11/14/2026 | ................ .139,000,000 M (2.013)] coooveveevvnverinninnns [ eovvinreriisnininiinins | ceeeerene(92,520) | 9,318,118 209,318,118 | 15,424,263 | ...oooovvvvcvvvvees | e [ e | e 2,012,001 .| 005..............
3.8717 (USD
Pay Floating Receive Fixed Interest Rate Swap. | VAGLB Market Risk Capital Hedge. Interest . E58DKGMJYYYJLN8C3868... |01/14/2011{01/18/2026 ... ...47,100,000 LIBOR BM)] w.cvvvvveermerreenns [ o | v 449,473 ....3,054,216 3,054,216 | ..(2,227,538) | ..oocrrvrreirins | crvrvreiiiiersnenens [ s | s 647,471
USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap. | VAGLB Market Risk Capital Hedge................... NA........ Interest | CME..........cccccoouvevecucciciicas SNZ20JLFKBMNNCLQOF39. 10/19/2017 [10/23/2024 | ................ ..10,000,000 | 3M (2.4735)| ..oovovevvevviriiiinnns [ wevviniiiiiiniinininnns | s (11,608) [ 417,891 || e 17,891 | 336,718 | oo | v | v | s 125,703 .| 005.............
1.9045 (USD
Pay Floating Receive Fixed Interest Rate Swap. | VAGLB Market Risk Capital Hedge.................... N/A......... Interest | CME.........c..oommvvermnermriinenns SNZ20JLFK8MNNCLQOF39. [ 10/19/2017{10/23/2020 ...........cc... ...15,000,000 LIBOR 3M) (2,965) | .........(308,816) | ... | .........(308,816) | .....(208,233) | .....cccreeemerrrrcs [ v | v | s 114,183 005.....cou
USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap. | VAGLB Market Risk Capital Hedge.................... NA......... Interest | CME...........cccccoccoccvcvcciccne. SNZ20JLFKBMNNCLQOF39. | 10/19/2017 [10/23/2047 | ... | oo 5,000,000 3M (2.548)] ..o [ | e (15,167) [ 378,163 | ... | ..o 378,163 | .....386,408 | ... | s | s | o 135,403 .1 005..............
0919999. Total-Swaps-Hedging Other-Interest Rate 0 0 [ 112,028 | ...... 3,132,834 |XX] .....3,132,834 | .....447,974 0 0 0 [..20,983,938 | XXX XXX
Swaps - Hedging Other - Credit Default
Credit Default Swap - Purchased Protection on
Weyerhaeuser Co 962166AS3. D1 Credit.. | Barclays Bank PLC.......... G5GSEF7VJP5I70UK5573.... | 12/18/2008| 12/20/2018 | ................ -....2,000,000 |0 006
0929999. Total-Swaps-Hedging Other-Credit Default. 0 0 XX 0 0 0 0 XXX XXX
0969999. Total-Swaps-Hedging Other. 0 0 XX| ... .....466,824 0 0 0 [..20,983,938 | XXX XXX
1159999. Total-Swaps-Interest Rate. 0 0 (3,376) | ......3,132,834 |XX] ......2,563,213 | .....447.974 0 0 0 [..21,048,604 | XXX XXX
1169999. Total-Swaps-Credit Default 0 (O P 4 I 4 | (18,838) [XX[ ........... (18,838) | ....oc.c 18,850 0 0 0 0] XXX XXX
1179999. Total-Swaps-Foreign Exchange. 0 0 [..10432,355 | ... 47,202,513 |XX] .....(6,180,664) | ............... 0 | .33,245,345 | ... 0 ...0 | ..18,128,365 | XXX XXX
1209999. Total-Swap: 0 0 [ ..10407,863 | ... 50,316,509 |XX] ......(3,636,289) | .....466,824 | 33,245,345 | ................ 0 ....0 | ..39,176,969 | XXX XXX
1399999. Total-Hedging Effective. 0 0 [..10,316,951 | ... 47,202,513 |XX] .....(6,750,285) | .... 33,245,345 | ..o 0 ....0 | ..18,193,031 XXX XXX
1409999. Total-Hedging Other. ...1,622,022 | ...33,314,932 90,911 | ....30,401,345 |XX| .....30,401,345 | ..(7,546,310) 0 0 0 [..20,983,938 | XXX XXX
1449999, TOTAL oooeeeeeeeeeeeemeeeeeseesesssesessssesssss e RS s e s | i 1,622,022 | ...33,314,932 | ..10,407,863 | .... 77,603,858 |XX| ....23,651,059 | ..(7,546,310) | 33,245,345 | ... 0 ..0]..39,176,969 | XXX XXX
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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 Cost of | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of | Number 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 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.JA.C.V. | )/Accretion ltems Exposure Entity end (b)
(a) Code Description of Hedged Risk(s)
001 REBALANCES PORTFOLIO DURATION
002 MANAGES CASH FLOW RISK
003 HEDGES THE EQUITY RISK OF A LIABILITY
004 HEDGES THE INTEREST RATE RISK OF AN ASSET
005 HEDGES THE INTEREST RATE RISK OF A LIABILITY
006 HEDGES THE CREDIT RISK OF AN ASSET
007 REPLICATION OF AN INDEX
008 HEDGES THE CURRENCY RISK OF AN ASSET
009 HEDGES THE CURRENCY RISK OF A LIABILITY




Statement as of June 30, 2018 of the NATIONWIDE LlFE |NSURANCE COMPANY
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Futures Contracts Open as of the Current Statement Date

030

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
Deferre | Margin Gain Variation Hedge
Book/Adju d (Loss) Used to| Cumulative Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule| Type(s) of | Date of sted | Cumulative| Variatio | Adjust Basis Variation (Loss) at Inception
Ticker of Used for Income Generation or| / Exhibit Risk(s) | Maturity or Trade | Transaction | Reporting Carrying | Variation n of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts| Notional Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Value Margin | Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Long Futures
Hedging Other
S&P 500 Mini Futures Contract VAGLB Market Risk Capital SNZ20JLFK8MNNCLQOF3
ESUB.... | ......... 10 | e, 1,364,275 | Futures Hedge N/A......... Equity / Index] 09/15/2018| CME... 9 06/15/2018] ..2,728.5490 | ..2,721.6000 1 50
12829999. Total-Long Futures-Hedging Other....... .. XXX XXX
1329999. Total-Long FULLES. ..........iveiiiiiierieieriesiic i XXX XXX
Short Futures
Hedging Other
US Treasury 2 YR Note Future VAGLB Hedge - Equity
TUUB..... | oo 12 | e 2,400,000 | Futures Indexed Annuity N/A........ Interest Rate|09/15/2018| CBT...........ccccvvenncee 549300EX04Q2QBFQTQ27 (06/15/2018|.....106.3073 | .... 105.9100 375 JSTSTOURSPOUOPR IUPOUTSPOORES FUURTPOORRPOURRTOORS IOVPPOOROOON 9,534 9,534 63,624 2 2,000
S&P 500 Mini Futures Contract VAGLB Market Risk Capital SNZ20JLFK8MNNCLQOF3
ESUS..... |.... 8,977 | ..1,243,292,735 | Futures Hedge N/A........ Equity / Index| 09/15/2018 | CME...........cc......... 9 06/15/2018|..2,769.9515 {..2,721.6000 | ....(1,075,976) | ..cooovvveens | rmmvrimrniirns | cervvireenns [ e 21,702,575 | ... 21,702,575 |...47,596,370 | ....ccccooenrnen. 1| s 50
S&P 500 Mini Futures Contract VAGLB Hedge - Guaranteed SNZ20JLFK8MNNCLQOF3
ESUB..... | oo 24 | . 3,329,263 | Futures Minimum Annuity Benefit N/A........ Equity / Index| 09/15/2018 | CME...................... 9 06/15/2018|..2,774.3856 | ..2,721.6000 (2,520) [SPSTIUSPIURIOPR IVPPURITOORES FURPOORRPOURSTOORS IOV 63,343 | ........... 63,343 | ...... 127,249 | oo L I 50
S&P 500 Mini Futures Contract VAGLB Hedge - Equity SNZ20JLFK8MNNCLQOF3
ESUB..... | oo L 693,924 | Futures Indexed Annuity N/A........ Equity / Index| 09/15/2018 | CME...................... 9 06/15/2018|..2,775.6962 | ..2,721.6000 (525) [SVSTIUSPIUROPR IVPPURTIORIS FURTORTORSTOONS IOV 13524 | oo 13,524 26,510 1 50
VAGLB Market Risk Capital SNZ20JLFK8MNNCLQOF3
FAUS..... |.... 1,923 | ...... 382,962,093 | S &P 400 E-MINI Futures. . | Hedge ... |Equity / Index| 09/15/2018 .9 06/15/2018|..1,991.4825 |..1,956.1000 | ....... (A11,636) | vvooeriens | eeererierniins | cereirenens [ e | e 6,804,063 | ....... 6,804,063 |....10,195,814
VAGLB Hedge - Guaranteed SNZ20JLFK8MNNCLQOF3
FAUS..... | .cocccccen [ 1,194,104 |S & P 400 E-MINI Futures................ Minimum Annuity Benefit N/A........ Equity / Index| 09/15/2018 | CME...................... 9 06/15/2018|..1,990.1738 |{..1,956.1000 | ........... (1,200 | oo [ e | evereiiene | oo | s 20,444 | ... 20,444 | ......... 31,812 | e L I 100
VAGLB Market Risk Capital
MFUS..... | ... 6,063 | ...... 607,805,508 | MSCI EAFE Mini Index Futures........ Hedge N/A........ Equity / Index| 09/15/2018 | ICE...........ccc..cenee. 5493004R83R1LVX2IL36.... |06/15/2018 | ..2,004.9662 |..1,955.4000 | ....(3,816,608) | .....ccvvvervre | corvvererrrienns [ cevireriins | e ...15,025,998 | ..... 15,025,998 |....32,146,240 | ......cccouvunnee 1| s 50
VAGLB Hedge - Guaranteed
MFUS..... | ...cccc.. 20 | o 2,004,026 | MSCI EAFE Mini Index Futures........ Minimum Annuity Benefit N/A........ Equity / Index| 09/15/2018 | ICE...........ccc.ccccne.. 5493004R83R1LVX2IL36.... |06/15/2018 | ..2,004.0256 |..1,955.4000 | ......... (12,300) [ .ooovvereeris [ e | erereiiene | cereiirereireneiiene | e 48,626 | ........... 48,626 | ........ 106,041 | oo 1| s 50
RUSSELL 2000 MINI INDEX VAGLB Market Risk Capital SNZ20JLFK8MNNCLQOF3
RTYUS...|....1,352 | ..... 113,205,498 | FUTURE Futures Hedge N/A........ Equity / Index| 09/15/2018 | CME...................... 9 06/15/2018| ..1,674.6375 |..1,647.5000 | ........ 216,320 | ..o [ e [ e | e | e 1,834,498 | ...... 1,834,498 | ..... 7,168,352 | ..o L [ 50
RUSSELL 2000 MINI INDEX VAGLB Hedge - Guaranteed SNZ20JLFK8MNNCLQOF3
RTYUS... | ....cccoec 4 ....334,980 | FUTURE Futures Minimum Annuity Benefit .. |[Equity / Index| 09/15/2018 9 06/15/2018| ..1,674.8986 | ..1,647.5000 640 . 5,480 21,208 | . .
13429999. Total-Short Futures-Hedging Other.........ccoiiiiniiniinisissrsnsninns ....(5,103,430) .0 ....45,528,084 ....97,483,220 XXX XXX
1389999. Total-Short FUtUres..........ccoovviiviiiiiriiariias ...(5,103,430) | ... .0 ....45,528,084 ....97,483,220 XXX XXX
1409999. Total-Hedging Other... ....(5,104,629) 0 ....45,524,609 | .....45,524,609 | ...97,536,240 XXX XXX
1449999. TOTAL......ccoovvannnn. ...(5,104,629) | ... .0 ...45,524,609 | ..... 45,524,609 |....97,536,240 XXX XXX
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Statement as of June 30, 2018 of the NATIONWIDE LlFE |NSURANCE 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
Deferre | Margin Gain Variation Hedge
Book/Adju d (Loss) Used to| Cumulative Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule| Type(s) of | Date of sted | Cumulative| Variatio | Adjust Basis Variation (Loss) at Inception
Ticker of Used for Income Generation or| / Exhibit Risk(s) | Maturity or Trade | Transaction | Reporting Carrying | Variation n of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts| Notional Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Value Margin | Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Beginning Cumulative Ending
Cash Cash Cash

Broker Name Balance Change Balance

Bank of America ...72,840,795 | ..... 24,695,445 | ....97,536,240

TOEAI INEE CASH DEPOSIES. ... ertutserstttes ettt 888188884808 E 0418844884488 E o081 e0E1eE00s 1688 eEEoEE£EEHE R E L8 o8 EEE L8 E 1L b8 8 £E 848 E SR E 84 L8 E £ E 8 4L L8080 4EEHEE £ E 8 L8880 8oL AEE o0 b0 e EeE 488 e re 4E1eEE o R R 8L E b E L1 E e E bR ...72,840,795 | ..... 24,695,445 |....97,536,240

(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




Statement as of June 30, 2018 of the NATIONWIDE LlFE |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure

Traded Derivatives

8030

0199999. Aggregate Sum of Exchange Traded XXX | XXX I XXX ...97,5636,240 | 97,536,240 217,335 (5,321,964) | ...97,536,240 97,536,240
NAIC 1 Desig
Bank of America Corp.. B4TYDEB6GKMZ0031MB27 | Y Y. 22,403,247 ....13,366,675 0. 16,094,790 (01 O 944,411
Barclays Bank PLC G5GSEF7VJP5ITOUKS573... [ V..o | GO I 7,362,000 | ..oooorivriins 11,141,600 | ..oovvviicinns (1,029,238) 2,750,362 | . 10,132,177 | oo (3,926,846) 0 ..2,237,276
BNP Paribas.........ccccovurvvvnreiianiins ROMUWSFPUBMPRO8BK5P8Y Y R (O OO ORPONEN (PO 270,100 ) 0 (22,223,402) 0 ..3,542,293
Citibank NA. E570DZWZ7FF32TWEFAT76 | Y | CORRTIN R ....14,889,248 ) 1,413,308 7,739,667 (26,506,283) 0 ..7,468,785
Credit Suisse Intl.. . E58DKGMJYYYJLN8C3868. | Y. | (TR 5,447,000 | ....ccoovvrirrnennn 5,522,514 ) 0 5,522,514 (857,226) (1N S 944,531
GOIAMAN SACHS INH LEG.......ocveveiiiii s W22LROWP2IHZNBB6K528 | Y................ | CETTI IR 4,058,000 | ..coooovvriininas 9,461,778 ) 321,165 9,461,778 (5,082,612) [ ..oovvvrriirrriinans 321,165 | oo 869,633
HSBC Bank USANA.......cccooiriinineeneieninns 1IE8VN30JCEQV1H4R804... | Y | (SN I ) 0 (5,933,672) [V 695,970
JPMorgan Chase & Co. ... THBGLXDRUGQFUS7RNEO7| Y................ | (O R 5,833,000 | ...cocrvriinns 11,753,000 | ...ovvviiiienns (1,016,696) 4,903,304 7,954,525 | ...ccooiiiand (3,196,063) 0 ..1,240,652 | ...
Merrill Lynch Capital Svcs GDWTXX03601TB7DW3UB9| Y R O OO (OO 607,721 | oo, (1,152,237) 0 607,721 (1,152,237) (U TR 187,036 | oo 0
Morgan Stanley Capital Svcs... [7331LVCZKQKX5T7XV54... | Y Y. 2,317,000 | ..... 3,435,600 | ..o (207,498) 911,102 2,383,275 | ....... (207,498) (U AP 556,250 | ..oooorviirriiinnns 556,250
Morgan Stanley & Co Intl Ltd... 4PQUHN3JPFGFNF3BB653. | Y................ | (R 5,058,000 | ..... 4,779,764 0 4,779,764 0 0
Royal Bank of Scotland PLC RR3QWICWWIPCS8A4S074 | Y Yo [ [ e 1,316,000 | ...cccovvrirnnces (1,191,600) 124,400 60,518 (2,140,643) (U1 OO 401,170 | oo 401,170
Societe Generale. O2RNES8IBXP4ROTD8PU41.. | Y Y 8,788,000 | ..... .8,474,951 (359) 0 8,474,951 0

BFM8T61CT2L1QCEMIKS0.. | Y, Y 100,000 ....119,876 19,876 119,876
WEllS Fargo & CO......uuiiuiiiieisiiissiesssis s KB1H1DSPRFMYMCUFXT09| Y | (ORI [ 2,150,000 | ...ccoovviciiniiinans 2,218,133 68,133 2,218,133
0299999. Total NAIC 1 Designation................ 63,516,247 ....87,356,961 | ...coccooennena. (36,902,784) | ...ccoovverne. 10,511,649 | .o 75,549,691
NAIC 2 Desi
Deutsche Bank AG.........cccuiiiiiiiioci oo 7LTWFZYICNSX8D621K86.. | Y. | Y 15,107,173 ....21,474,800 6,367,627 | . 13,653,328 0 21,388,912 | i 1,388,912
0399999. Total NAIC 2 Designation................ 15,107,173 ....21,474,800 0 6,367,627 |. 13,653,328 0 0 ..1,388,912 ...1,388,912
0899999. Aggregate Sum of Central Clearinghouse.............cc.oourieiiriiisiicnsniinanes XXX | XXX | XXX | 5,830,766 | ...cccovvninnns 43,240,583 | ....coccooeneene. (37,565,702) 0. 43,240,583 | .....ccccooue (37,565,702) | ...oooovrieariiiariianiinad 0 [ 18,527,034 | ... .18,371,149
0999999, GrOSS TOAIS. .......rvvuoriesiriesrie e e s | arsiennee e 84,454,186 | ....cccocouenne 249,608,584 | .......cc..co..... (74,468,486) | .........occee... 114,415,517 | .o, 132,660,937 | ...ccooovns (114,114,507) | .o 626,509 | ......occoonnen. 136,713,209 | ..o 130,895,601
1. Offset per SSAP No. 64
2. Net after right of OffSet PEF SSAP INO. B4..........cuuiiuiiiiiiiiiii itttk e e s skttt | cbinnienssnees 249,608,584 | ......ccccoeenne (74,468,486)
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Statement as of June 30, 2018 of the NATIONWIDE LlFE |NSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I,Vorlv)

Collateral Pledged by Reporting Entity

Bank of America Corp = CBT........occuvvererreeerinensenineens 549300EX04Q2QBFQTQ27..... | CASh.....ouiruieeieirireeieiseeissise st CSN. et | entienes 63,624 | ..ooooiriii 63,624 | ..oooirini 63,624 | .ooovvriieis [ [

Bank of America Corp - CME.. ... SNZ20JLFK8MNNCLQOF39..| Cash Cash 65,220,335 65,220,335 | ..coovrerirnnnd 65,220,335 | ..ovvervrrces [ e S

Bank of America Corp - ICE.... ... 5493004R83R1LVX2IL36........ Cash Cash 32,252,280 32,252,280 32,252,280

BNP Paribas - OTC........coouvriiiiririiniieeiiesiesssisssins ROMUWSFPUSMPRO8BK5P83 | Cash Cash 19,395,000 | .ovovevrerrer 19,395,000 | vooovvncvneens 19,395,000 | ..vvvviiriinnns

Citibank NA - OTC....... E570DZWZT7FF32TWEFATS.. | Cash Cash 15,372,100 ...15,372,100

HSBC - OTC........... 1IE8VN30JCEQV1H4R804...... Cash Cash 5,620,000 5,620,000

Merrill Lynch International - OTC.........ocovvevveneerincireninens GGDZP1UYGUISTUHRDPAS | CaSN.......cuceieericieieieireiseieei et ssesesees L7 ] OO OO U SRR URSTRRSTTRRRTOY

Royal Bank of Scotland - OTC..........cccvvirmiirmrineinnrinneins RR3QWICWWIPCSBAASOT7A.. | CASh.......cvruiieiiieiiriiscissiissisee st Cash 1,668,000 1,668,000 | ......cccc.eee.... 1,668,000 | .oooovivrinnns

Wells Fargo - CME SNZ20JLFK8MNNCLQOF39.. | Corporate................ 89233P 5T 9 | Corp BONGS......ooverieriiesirisirienirisessensssniena . 1,002,762 | ... 1,000,000 | ... ...996,290 | 01/12/2022.

0199999, TOMAIS. ... veuttsteseiseees ettt es e ss et sees ks8££ E ke R 8808 o088 ee0Ee £E4 o081 4088 oeEE oL oL EeLE A8 E oL oL E e EE LA 1 4eEE 1oL L oL oL E oL E £ 1L E 1oL E oL E LR f LR LE oL E LA E A4 R eEEeeEEeeEE e eeE8eeEEoeEE oA eeEE Lo E LA eEE LR E LAttt ettt | cirnninninas 140,594,102 | ..ooovvvnnvee. 140,591,340 | oo 140,587,630 XXX

Collateral Pledged to Reporting Entity

Barclays Bank PLC - OTC.........ccccoriemreneernneineinerierienes G5GSEFTVIPSITOUKSST3...... | CASH.....ouiruiiuiiiiiiciciseeissise sttt Cash 7,362,000 XXX

Credit Suisse Intl - OTC.......c.ovverceeeerirerrerireeeeeisnie ESBDKGMUYYYJLNBC3BE8... | CaSh.......ccuureeuirirrirrirciieissrieriesi st Cash 5,447,000 XXX

Deutsche Bank AG - OTC ... TLTWFZYICNSX8D621K86.... | Cash Cash 14,827,000 XXX

Goldman Sachs International Ltd - OTC.. ... W22LROWP2IHZNBB6K528.. | Cash Cash 4,058,000 XXX

JPMorgan Chase & CO - OTC.......c.covuuevurrierirnrirneeiniis 7HBGLXDRUGQFU57RNE97. | Cash Cash 5,833,000 XXX

Morgan Stanley Capital Service - OTC ... 17331LVCZKQKX5T7XV54..... Cash Cash 2,317,000 .2,317,000 XXX

Morgan Stanley & Co International Ltd - OTC. . 4PQUHN3JPFGFNF3BB653... | Cash Cash. 5,058,000 | ... .5,058,000 XXX

Societe Generale - OTC O2RNE8IBXP4R0OTD8PUA41.... | Cash Cash 8,788,000 | ...ooovrvvrrirns 8,788,000 XXX

UBSAG- OTC............ BFM8T61CT2L1QCEMIKS0.... | Cash Cash 100,000 ....100,000 XXX

Wells Fargo - OTC....... KB1H1DSPRFMYMCUFXT09. | Cash Cash 2,150,000 | ... .2,150,000 XXX

Wells Fargo - CME SNZ20JLFKBMNNCLQOF39.. | CASh.......covuieuiiirireireiseeissise sttt Cash 5,830,766 | ...oovvrrrrinnes 5,830,766 XXX

Bank of America - OTC B4TYDEB6GKMZO031MB27.. | MBS. 3128MD M7 5 | FHLMC Giant Pool #G14682. 2,567,533 2,625,080 XXX 02/15/2028.

Bank of America - OTC B4TYDEB6GKMZO0031MB27.. | MBS. 3128MF C7 1 | FHLMC Giant Pool #G16194 1,535,467 1,544,486 XXX 12/15/2031.

Bank of America - OTC B4TYDEB6GKMZO031MB27.. | MBS, 3128MM  TB 9 | FHLMC Giant Pool #G18545 2,355,773 2,363,089 XXX 03/15/2030.

Bank of America - OTC B4TYDEB6GKMZO0031MB27.. | MBS. 3128MM U6 8 | FHLMC Pool #G18604 251,433 XXX 06/15/2031. | .

Bank of America - OTC. B4TYDEB6GKMZ0031MB27.. | MBS 31300L  2Z 7 |FHLMC Giant Pool # 848892 564,363 XXX 01/01/2043.

Bank of America - OTC B4TYDEB6GKMZO0031MB27.. | MBS. 31307C LL 0 |FHLMC Gold Pool #J23931 416,336 XXX 05/15/2028.

Bank of America - OTC. B4TYDEB6GKMZ0031MB27.. | CMO 3136A1 JY 2 |FNMA REMIC Ser 2011-99 CI AV. 498,281 XXX 08/25/2024. | .

Bank of America - OTC B4TYDEB6GKMZ0031MB27.. | CMO 3136AF QR 8 | FNMA REMIC Ser 2013-75 CI CN.... 1,726,178 XXX 07/25/2043.

Bank of America - OTC. B4TYDEB6GKMZ0031MB27.. | CMO 3136AT  YS 7 | FNMA REMIC Ser 2016-MO Cl AT ..ot 931,252 971,108 XXX 02/25/2026.

Bank of America - OTC B4TYDEB6GKMZ0031MB27.. | CMO 3137AN A9 6 | FHLMC REMIC Ser 4016 Cl KQ 560,924 551,338 XXX 11/15/2038. | .

Bank of America - OTC. B4TYDEB6GKMZ0031MB27.. | CMO 3137BC M5 4 |FHLMC REMIC Ser 4363 CI BA.... 909,879 903,817 XXX 05/15/2047.

Bank of America - OTC B4TYDEB6GKMZ0031MB27.. | CMO 3137BD XX 9 | FHLMC Ser4390 CINY....cooiiiieiiiiieiiseieie sttt st ssssse s sssssssssessessssssessan 8,060,606 8,121,042 XXX 06/15/2040.

Bank of America - OTC. B4TYDEB6GKMZ0031MB27.. | CMO 3137BT QX 2 |FHLMC Ser 4636 CINV. 1,432,810 .1,504,000 XXX 01/15/2040. | .

Bank of America - OTC B4TYDEB6GKMZO031MB27.. | Treasury 912828 M9 8 | U S Treasury Nt 592,412 606,000 XXX 11/30/2020.

Deutsche Bank - OTC.........ccouviiieiiiiniiinisnisenisenienes TLTWFZYICNSX8D621K86.... | Treasury 912828 D5 6 | US Treasury Nt 280,173 ....287,000 XXX 08/15/2024.

0299999. Totals. ...84,454,186 4,775,435 XXX XXX




Statement as of June 30, 2018 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E)
2

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

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

04012M AP 4 | Argent Securities INC RMBS Ser 2006-M1 C.......c..ovvurvurirerniinieeriiireesiserssissesesissiseeessssssssssssesssssssssssssssesssenssssns | sossesessessnes 5FM 458,655 ....656,028 | 07/25/2036.......

36829 AA 9 | GE Capital Commercial Mortgage RMBS Ser. 143,879 ....229,607 | 08/25/2036.......

362334 BQ 6 | GSAA Home Equity Tr RMBS Ser 2006-3 Cl A1 6,954 | oo 6,954 |03/25/2036.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMtIES. ..o ssrsisseenes 609,488 ....892,589 XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............ccoooerorrrnisiininneieanins 609,488 ....892,589 XXX
6299999.  Total - Residential Mortgage-Backed Securities......... BRSPS PO RORRRON 609,488 ....892,589 XXX
6699999.  Subtotal - BONMS........ririviiiiiirisiisci st 609,488 ....892,589 XXX
Cash Equival ( le E Part 2 Type)

000000 00 0 |Overnight Repos SEC LENDING ONLY.....c.iuiuiiiiimiisieissmissnsissseensssssssssnesenssssssssenssnsssssenssensssssnesensessssssenssnssness | aronssssssnsnns | sosmesensssnsssnssenes | svesssssnsnnens 196,319,551 196,319,551 [07/02/2018.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE)......ccoovvivinieerssissninnines 196,319,551 .196,319,551 XXX
9999999, TOMAIS. ... everieeiieieeiieit et 196,929,039 197,212,140 XXX
General Interrogatories:

1. The activity for the year: ~ Fair Value $.....(23,245,545)  Book/Adjusted Carrying Value $.....(23,233,357)
2. Average balance for the year:  Fair Value $.....190,862,968  Book/Adjusted Carrying Value $.....191,141,316
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE10




Statement as of June 30, 2018 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

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

NONE

QE11




Statement as of June 30, 2018 of the

NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories
American Savings Bank Honolulu, HI 150,310 155,473 703,171 | XXX
Bank of America. Charlotte, NC. 569,845 363,802 692,244 | XXX
Bank of New York Mellon..........cc.ccccovevveriververinnrennee. NEW York, NY. 7,274,486 96,933,187 | ....ccoovue 16,702,013 | XXX
JP Morgan Chase New York, NY. .(106,017,650) | ...........(109,930,543) .(96,755,057) | XXX
PNC. Pittsburgh, PA 636,522 633,980 712,414 | XXX
US Bank Minneapolis, MN 314,387 141,145 185,840 | XXX
Wachovia Charlotte, NC 160,306 442,268 196,260 | XXX
The Federal Home Loan Bank of Cincinnati................... Cincinnati, OH 250,243 251,735 199,925 | XXX
0199998. Deposits in.....2 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositorie: XXX XXX (28,632) (25,496) 2,944 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 (96,690,183) | ............(11,034,449) | ............(77,360,246) | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 (96,690,183) | ... ..(11,034,449) .(77,360,246) | XXX
0599999. Total Cash XXX XXX 0 0 (96,690,183) | ... ..(11,034,449) .(77,360,246) | XXX

QE12
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Statement as of June 30, 2018 of the NATIONWIDE LlFE |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 4 5 6 8 9
Amount of Interest Due &
CUSIP Identification 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 Obligations Fd... 06/15/2018....... | ceovvererrrinee 1.824

825252 40 6 | S/T Investment Co Treasury Trust (AIM)

06/29/2018

................ 1.827

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO.

8899999. Total - Cash Equivalents

............................. 2,635,229
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