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Statement as of September 30, 2018 of the NAT'ONWIDE LlFE 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
L BONOS ettt | eereeeees 31,062,803,108 | ...ocvvervrereererreereinens | v 31,062,803,108 | ........... 31,177,683,465
2. Stocks:
2.1 PrEfErred SIOCKS. .. ...ttt ettt nsesnenans | ssesssssessenens 37,449,426 | ..o | s 37,449,426 | ..o 37,125,445
2.2 COMMON SOCKS......corerererrerisrssseseseesesssssssssessessssssesssssssssessesssnsssssessssssssessssssnssessessons | ssessesssnees 1,785,602,598 | ..o | e 1,785,602,598 | ............. 1,627,184,023
3. Mortgage loans on real estate:
B0 FIISEIENS et | ereneenenes 7,556,919,574 | ...oovoeveererereeerenee | v 7,556,919,574 | ............. 7,424,735,310
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....(63,100,230)), cash equivalents ($.....3,997,441)
and short-term investments ($.....264,805,146)..........co..oeveerreerreereiereeeeeeeeeeeeeeeeeeeeseeseessessieens | eeveeesiensiinns 205,702,357 | .eooeveeeeeeeererieeieeeeenens | eveeeerernnenan 205,702,357 | .covvevrernne. (36,008,171)
6. Contract loans (including §.......... 0 Premium NOLES)........cvvvererciereieresessie st | evessssessenns 912,435,007 | .covvvverererernne 228,722 | oo 912,206,285 | ................ 941,006,855
7o DEIIVALIVES......ooocvereeereieeeseries sttt ettt sntsenes | aesissessenesans 92,932,611 | ovvoveeereeeereenisseinens | eeeeseeesnenns 92,932,611 | .ovvvrennne 411,251,573
8. Other iNVESIEA @SSELS..........cvuuiiciiiiiii s | sesiesiesiens 619,956,957 | ...oovoriririnninnisirinns | e 619,956,957 | ...ccovvrenne 526,081,616
9. ReCeiVaDIES fOr SECUMHIES. .......cvuurvirieeriiriiiiieierrsr s | erisesienesenessiaees 10,691 | oo | e 10,691 | oo 58,607
10.  Securities lending reinvested collateral @SSEtS..........cuviriuririeesieieeseese e sesienes | eveseensiennes 164,638,789 | ... | evverienieinnins 164,638,789 | ..cccvvvvnve 220,445,497
11, Aggregate write-ins for iNVEStEd @SSELS.........cciuivriieiciciee e | aresssssienaas 206,594,879 | ..o (L] 206,594,879 | ....coovvuees 177,015,734
12.  Subtotals, cash and invested assets (LINES 110 11)........wrurrenerimmrnsreeerieresensieeeins | veeeenend 42,645,045,997 | ...oovvvvrerricrinne 228,722 | ........... 42,644,817,275 | ........... 42,506,579,954
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | corveirerrinnnas 69,964,773 | oo 1,170,468 | .....ccoovvnvvee. 68,794,305 | .ovoereiirrinne 23,370,246
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccocererrereniies | ovrrerrerriinnnns 24,242,637 | oo | s 24,242,637 | coovvrrinn 27,284,056
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS...........c.cocuiveieiereisisieieserese e sesessssienes | evsesssesssssesens 6,065,570 [ ..o | e 6,065,570 | .cooveririrees 9,736,393
16.2 Funds held by or deposited with reinSured COMPANIES.............ciuiveieereieiesieieieieees | et sesss | eresssssssesissessessessessssnsens | essesessssesessssessssse s 0 |
16.3 Other amounts receivable under reinSUrance CONTACES............o.ccuevevrevriieeereeerereeeienes | cereeveresesesenns 6,075,247 | o.oeooeeeveeeeceeeneeiieies | ceevereisvenenenad 6,075,247 | ..covvevrrne. 7,290,575
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............cccccoveveveeens | ovvvereieinnn 227,571,884 | ..o | eveeeeiernienan 227,571,884 | ................ 274,822,686
18.2 Net deferred taX @SSEL...........vrreerieierieriss st ssssssnsns | cesseesssnenens 643,372,107 | oo 130,142,994 | ....cocvovns 513,229,113 | oovvoevvirne 538,622,981
19.  Guaranty funds receivable or 0N AEPOSIL............ccuiveiecieeiiisieieeteee et | cereresssenienans 1,861,490 | ..o | e 1,861,490 | .oooevcrne 2,045,381
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e | ereriesssiese s senssens | esresesssiese s 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s (0 I 2,364
23. Receivables from parent, subsidiaries and affiliates............cccovuereverieiieiceiseeeseieeees | e 36,605,975 | ..o | e 36,605,975 | ..ooeveierinnn 8,710,114
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested asSets...........ccvirieiinieieieseeiee s | erieissiesienas 254,783,323 | ..cooverennn 144,278,378 | .coocvvre 110,504,945 | ..coccvovvvnes 74,524,096
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)........cvverurirreerereniinsinsiseesssisseseessssssssssssessssssssesssssssssns | essneeees 44,422,120,353 | .....ovvvnnne. 275,820,562 | ........... 44,146,299,791 | .......... 43,941,856,464
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........ccccocevees | evvnee 102,786,705,544 | ....ovovvererereeeeeereeins | e 102,786,705,544 | ......... 101,727,841,976
28, Total (LINES 26 GNA 27)......curreerirrerrirerinrisreseeeeseesesssssssssessessssssesssssssessessssssessesssssssssessasssnssns | sesssenns 147,208,825,897 | ...ccvvvrenee 275,820,562 | ......... 146,933,005,335 | ......... 145,669,698,440
DETAILS OF WRITE-INS
1101. Derivative collateral and reCeIVADIES.............coveveveiecveecececeete ettt | evereraesesnns 206,594,879 | ..ooovveevireeeereeesieieenens | eveeierernnenas 206,594,879 | ....coevue.. 177,015,734
1102, oottt
1103, ettt | ieeb ettt ntnt s | eestenss st snnnt e nnntn | eesteess ettt (O
1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LIN€ 11 :@DOVE).......ccuerrermerncrernrressccsssnsssssessnens | ovnessseeenns 206,594,879 | ..o (V[ 206,594,879 | ...oooovrenn 177,015,734
2501. Accrued fees and OtNEr @SSELS............oviiieiicececcecece et sese s s s s s e snsnsnes | eevesessseinin 106,154,769 | ...ocveeveereeereeeiceeeees | ceereeeienas 106,154,769 | .................. 70,173,920
2502. Cash value of corporate OWNEd INSUIANCE...........cccvueviviveieieieiieie et ssesns | sssessesssessesaens 1,542,639 | ..o | e 1,542,639 | oo 1,542,639
2503. Deferred SOfWAE COSES..........rvuumrremrrrierereriseesseesseeessseseseesssssssssssesssesssessssssssssssssssssns | sesessssssssnens 68,288,609 | ...ccovvvreenne 68,288,609 | ...oovvrrrerrcrirrerieeinan O
2598. Summary of remaining write-ins for Line 25 from overflow page........c.ccccueeveererersesieiens | cveereeseiennenne 78,797,306 | ...covvvvvnne. 75,989,769 | ..ooovveveae. 2,807,537 | covvverririinnns 2,807,537
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE).........ccweuiverrrereresisenessnssensssssessnnes | corensssseenns 254,783,323 | ..o 144,278,378 | ..o, 110,504,945 | .....ccoovvrennn. 74,524,096




Statement as of September 30, 2018 of the NAT'ONWIDE LlFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....34,392,734,166 less §.......... 0
included in Line 6.3 (including $.....64,989,973 MOACO RESEIVE).........cc.cuevrerecerieieeeesesiesesesssesssssssessssssesssssssssessssss s ssssssssnssssens ....34,392,734,166 ...34,092,173,135
2. Aggregate reserve for accident and health contracts (including $....33,999,220 Modco Reserve). 44,758,758 36,425,642
3. Liability for deposit-type contracts (including $ .2,789,993,290 .3,345,364,212
4. Contract claims:
41
42  Accident and health
5. Policyholders' dividends $.....
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts
6.1 Dividends apportioned for payment (including $.....583,610 MOUCO)..........c..eurvverrverrirenrirseseesssssssiesssssssesssssssssssssssssssessses | soeesssessssssssssssenns 45,663,674 | ..o 46,925,537
6.2  Dividends not yet apportioned (including $
6.3 Coupons and similar benefits (including $..........
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including $.....33,911 accident and health PremiUMS...............coovoeveeveeeee et seeesseesneaes | oereeesseseseesseessennsens 3,625,628 | ...oocveveerereirns 3,402,782
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA COMIACES............cccveviiiieieeieiseeie ettt st bbbt s bbb s ssesas | ebsesssssssesseseebasses e b b ensessessnsans | sbsssssesaessssessessessss st esses st st enee
9.2 Provision for experience rating refunds, including the liability of $.....1,708,976 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act...........ccocveueieieneeieiesieieiiens | e 1,708,976 | ..o 811,695
9.3 Other amounts payable on reinsurance, including $.....856,613 assumed and $.....148,371,862 ceded.........ccovvurrrrrnrnennes | covrerneeneireineeneens 149,228,475 | ...ovvovvrnen 161,929,236
9.4 INtErest MAINIENANCE RESEIVE. ........vuieciieiicie ettt ettt s s b et | 4ebseesesb e b e st e s s ee b e bt en b et et sents | HEeebetseeses s st et e s s esb e e b s st een
10. Commissions to agents due or accrued - life and annuity contracts $.....8,206,194, accident and health $.....9,499,433
and deposit-type contract funds $.....4,510,287 22,215,916 16,769,743
11.  Commissions and expense allowances payable on reinsurance assumed. 7,689,536 1,991,391
12, General EXPENSES AUE OF ACCTUEH.........c..cvuiveiueieeieteiet ettt ettt bbb s bbbt bbb e bbb s bbb bbbt ne s 44,334,164 79,519,814
13. Transfers to Separate Accounts due or accrued (net) (including $.....(1,546,215,673) accrued for expense
allowances recognized in reserves, net of reiNSUred @lIOWANCES)..........cucveuiiiieiieieiiie ettt s e ssbnes | sresssssssessesnees (1,657,557,682) | ...coovverrrreen. (1,763,308,480)
14. Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES...........c.ccvivrieiieeiiiriieieieeee et besse s | sevsesssisssssessessssenee 6,903,432 | oo 6,892,212
15.1 Current federal and foreign income taxes, including $
15.2  Net deferred tax liability...........ccooverereesiererisiieinn.
16, UNEAMEd INVESIMENT INCOME. ......cvuiiitiicieteiete ettt bbbt b bbbt bbb n bbbt s b n s st ssssnaes | bevsessssssessessesssans 4,261,503 | oo 4,931,971
17. Amounts withheld or retained by company as agent OF tTUSTEE..........c.cuieieiiieieic et b s snsns | sevsessssisssssessessssenee 6,704,800 | ...ccoovverrereriiriinns 3,723,317
18.  Amounts held for agents' account, including §.......... 0 agents' credit balances...
19.  Remittances and itemMS NOt AIOCALET.............cveiiuiiieieiciie ettt s s
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22.  Borrowed money $.....171,998,950 and interest thereon $
23. Dividends to stockholders declared and UNPAIG............cuevcuiirieieiiinieeese ettt nans
24, Miscellaneous liabilities:
24,01 ASSEE VAIUBHON MESEIVE. ......u.vuiveiiiieiicicitieie ettt bbbt bbb n s bbb s s n s nsanns | sbsebsnsessessnssnsanses 364,358,273 | .ooveveierrieinn, 360,139,161
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES. .....vvvviiriiireieisieieie sttt sssessesensns | essessssessessessssssessesnes 143,286 | .ovocvcverrereiesrierieinnd 88,953
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) reinsurers
24,04 Payable to parent, subsidiaries and affliates..........cccovrieieiiiiiis e
24,05 Drafts OUESTANGING........euiiirieieiieiesieie ettt s sttt bbbt n
24,06 Liability for amounts held under uninsured plans.
24.07 Funds held UNEr COINSUTANCE. ..........ouiuerreiriirieiseise sttt s et s sttt b e s st es st s bt ensansanns | ebsessssessessessssanses 500,723,040 | ...oocovvrreirririnnnn. 412,623,303
24,08 DEIVALIVES......couuiveeeeaieaieseiseeseesseesseesseessse s s s s 81888 26,710,317 ....155,143,569
24.09 Payable for securities 156,866,835 279,693,475
24,10 Payable for SECUMHES IBNAING.......c.cvcviiiteieiieri ettt bbbt bbb b s bbbt s s bnas ....164,911,028 ....220,735,651
2411 Capital notes §.......... 0 and interest thereon §.......... 0ttt ettt eren
25. Aggregate write-ins for liabilities
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) ....37,713,234 468 ...37,992,533,076
27.  From Separate ACCOUNES SEALBMENL...........ceviieiiicciecee ettt bbb bbb st s b nsssesessnaes | svennserensnaens 102,786,705,544 101,727,841,976
28. Total liabilities (Lines 26 and 27) ..140,499,940,012 .139,720,375,052
29. Common capital stock 3,814,779 3,814,779
30, Preferred CapItal SLOCK...........ccciiieiiictceiiese ettt bbb bbbt bt b ettt aen
31.  Aggregate write-ins for other-than-special surplus funds
32, SUIMIUS NOLES.....cooveeviteetiee ettt a st bbb s sttt s bt s b b a s s et s st bbb bt n s s e bee st n s st ....700,000,000 ....700,000,000
33.  Gross paid in and contributed surplus ....963,017,274
34. Aggregate write-ins for special surplus funds..
35, UNQSSIGNEA fUNAS (SUMIUS).....vvurvrveirresrisrisseseseisesiss s sssssss st s ses sttt s sttt ren
36. Less treasury stock, at cost;
36.1 .. 0.000 shares common (value included in Line 29 §.......... 0) ettt ettt nts | Sessestenseess st sttt n s st st entents | srsentneses st s s ettt
362 .. 0.000 shares preferred (value included in Line 30 §.......... ) OO DU TE PP OSSR U TR
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $ 6,429,250,544 5,945,508,609
38. Totals of Lines 29, 30 and 37 .6,433,065,323 .5,949,323,388
39. Totals of Lines 28 and 38 (Page 2, LINE 28, COl. 3).......c.evrrurinrreieierineisissiesissiessssiss s ssesssessessssssessessssssssessassssssessesssssessessanssns | sessessesssssees 146,933,005,335
2501. Derivative liability @CCTUBH INTEIESL.........cu ittt sttt ns et antessennns | tressessssssesssenssastesnnens 725,190
2502. LOSS FECOGNILION FESEIVE. ......uvvuiviieteteisctetesesetsssetetessese s s et ass bt s ses et seses st e s s e s s s e s b sseb s es e s s s s b e s e s s s s s s bttt s s st ssn b s s nns 4,150,000
2503. Reserve for escheat funds ..32,969,123
2598. Summary of remaining write-ins for Line 25 from OVEflOW PAGE. ...ttt ... 177,058,599
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @D0OVE)......cruururrusrrerresrrssseseesesssessssessessesssssseesssssssssssssssssssssesssssssssesssnssssssssesssssssssenes | sessssssssssssssessanens 214,902,912
3101.
3102.
3103.
3198. Summary of remaining write-ins 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 above)
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Statement as of September 30, 2018 of the NAT'ONWIDE LlFE 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.............cccocvieievieieieiieeeieeeseeenes | e 6,548,176,922 | ........... 7,249,507,513 | ......... 10,402,446,856
2. Considerations for supplementary contracts with life CONINGENCIES. .........ccuiviiriieiese s | e 920,853 | .oevererrienins 465,568 | ..ocovvrerrernae, 522,617
3. NEtINVESIMENT INCOME. ....eoiiei ikttt | sntesieens 1,498,529,619 | ........... 1,489,356,282 | ........... 1,958,279,462
4. Amortization of Interest Maintenance Reserve (IMR) ..(858,402)| .... (2,007,093 .. ..(2,394,439)
5. Separate Accounts net gain from operations excluding unrealized gains or losses.
6. Commissions and expense allowances On reiNSUrANCE CEAEBM. ..ot 61,406,528 | ............... 47,707,355 | .o 62,139,720
7. Reserve adjustments 0N reiNSUrANCE CEABM. ........c.vuiiueiriiiiiieieieisis et bbbt bbbttt 4415141 | e (15,824,425) | .......ovue. (25,665,643)
8. Miscellaneous Income:

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

fTOM SEPArAE ACCOUNES.......cvvviriiiieiie ittt bbbt entensenas | essssnis 1410417812 | ........... 1,365,263,386 | ........... 1,868,125,338

8.2 Charges and fees for depoSit-tyPe CONMTACES..........c.ceveiriuiiieieiciisie et sens | ebsessssassessessssessessesssenss | sessessessessssessessessssensessess | sressessssessesesssensessessnsns

8.3 Aggregate write-ins for MISCEIlANEOUS INCOME...........cvviriiiieieieiiisie et sse s nsessens | srsssessessnes 225,642,133 | ..ovovrrnns 459,917,254 | .............. 538,574,571
9. Totals (Lines 110 8.3).....cevvurrrrmrrrneirrrirerineirneinees ..9,748,650,606 .10,594,385,840 14,802,028,482
10, DEAN DENEMIS. ...ttt | erbeniene 407,253,491 | .............361,128,418 | .............. 503,170,020
11. Matured endowments (excluding guaranteed annual pure eNAOWMENES)..........cccueueiirrnieiieiene e seessssseeessssessesesens | sresesssssssennes 1,082,132 | oo 1,982,297 | 2,391,241
12. Annuity benefits ..1,386,977,354 . .1,668,943,905
13. Disability benefits and benefits under accident and health CONractS.............cccvueeiiciricicecee e | crereneresinenns 3,585,511 | vviieieennn3,862,146 | oo 5,611,679
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts
16. Group conversions
17. Interest and adjustments on contract or deposit-type contract funds ....55,501,318

18.
19.
20.
21.
22.
23.
. Insurance taxes, licenses and fees, excluding federal income taxes..
25.
26.
. Aggregate write-ins for deductions.............cccovrerrrirrisrenrinns
28.
29.
30.
31.
32.
33.

34.

35.

36.

41.
42.
. Change in reserve on account of change in valuation basis, (increase) or decrease.
44, Change in asset VaAlULION MESEIVE...........cccuiueuicieieiee sttt bbb bbbt s bbb s s b naebenas
45,
. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNtS StALEMENL.............ccceviviviieereicteee e
48.
. Cumulative effect of changes in accounting principles

50.

51.

52.
53.
54.
55.

Payments on supplementary contracts with life contingencies
Increase in aggregate reserves for life and accident and health contracts

TOtAlS (LINES 1010 19)....uieiiecicteees ettt ettt sttt ettt e ettt n et tanes

Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
Commissions and expense allowances on reinsurance assumed..............c.ccevvee.

General iNSUranCe BXPENSES...........ceveereevrerveessesessssesessssessesessenes

Increase in loading on deferred and uncollected premiums............
Net transfers to or (from) Separate Accounts net of reinsurance

Totals (Lines 20 to 27)............

Net gain from operations before dividends to policyholders and federal income taxes (
Dividends t0 POICYNOIAETS.........ccuevriiiiiicii et
Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30

Federal and foreign income taxes incurred (excluding tax on capital gains)

Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (105ses) (LINE 31 MINUS LINE 32).......c.ivivriieiireieieieee ettt et

Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....9,829,770 (excluding taxes of $.....(490,350) transferred t0 the IMR)............c.ccoevvreveriecriessiees s

Net income (Line 33 plus Line 34)
CAPITAL AND SURPLUS ACCOU

Capital and surplus, DECEMDET 31, PHIOE YEAI........c.iuireireirrieierieiseissiessesssei sttt ss s s s ssesnsns
. Netincome (Line 35)
38.
39.

Change in net unrealized capital gains (losses) less capital gains tax of $

Change in net unrealized foreign exchange capital gain (I0SS).........ccovuerruirrierriiseeee s
. Change in net deferred income tax
Change in NONAAMILEEA ASSELS............ccvieireiiciecc ettt bbb bbbt a et bbb s s eee

)

Change in liability for reinsurance in unauthorized and certified COMPEANIES...........ccvvirirrieiinniee e

Change N IrBASUNY SLOCK..........iveviicieieiiiesiete et b bbb s bbbt s s bbbt s bt s b b aebenas

Change in surplus notes

Capital changes:

D01 PAIA MMt R

50.2 Transferred from surplus (Stock Dividend

50.3 TranSTEITEA 10 SUIMPIUS.......cvurvrieieeiciictese ettt et b st e bbb a sttt s e b b s e see s st nais

Surplus adjustment:

BT PAIG MM, R

51.2 Transferred to capital (StOCK DIVIENM)...........overererrieeriririseerieesese ettt nes

51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance
Dividends to stockholders

Aggregate write-ins for gaing and I0SSES IN SUMPIUS. .......v.ruuirreriricereire ettt

Net change in capital and surplus (Lines 37 through 53)....

Capital and surplus as of statement date (LINES 36 + 54)..........cocuevreiereieeieieeee ettt

..2,549,796
.............. 888,203,791 .1,246,018,567
......... 10,678,101,361 | .........10,317,494,208 | .........14,124,545,555

2,298,614,904)| ....
..(259,493,480) | ....

35,183,604

..(820,126)] .
.(1,002,943,736) | .
(310,110,135)| ..

13

..8,859,378,770 9,779,508,396 ,771,008,207
.889,271,836 .814,877,444 .1,031,020,275
...31,733,120 ....33,660,137 ..46,041,352

857,538,716 | ............781217,307 | . 984,978,923
............. (104,131,927)  ............(455,118,135)

856,719,399 | 1o 885,349,234 | ... 1,440,007,058
..(448,090,442) | ..o (253,730,285) | ....c00.c (401,445,462)
408,628,957 631,618,949 1,038,651,596
........... 5,049,323,388 | ..........5,208,442,181 | ..........5,208,442,181
408,628,957 | ..........631,618,949 | ..........1,038,651,596
............. (149,756,565 | ..........(155,850,452)

................. (1,337,990) | v (1,608,222)

(558,750)

................ 35,509,346

.................... (617,819)

...(34,760,615) | ..

...(446,711,253)
.............. 317,669,523

.................... (820,569)

483,741,935

.474,162,383

740,881,207

..6,433,065,323

........... 5,682,604,564

.5,949,323,388

08.301.
08.302.
08.303.
08.398.
08.399.

MiSCEIIANEOUS INCOME.......vriviieireieieiieie et nees

Summary of remaining write-ins for Line 8.3 from overflow page.
Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)...

....225,642,133

.............. 459,917,254

..459,917,254

0

....538,574,571

2701.
2702.
2703.
2798.
2799.

Reserve adjustments on reinsurance assumed....................
Change in contingency reServe.........coovvinveeinieseneissninns

Net investment earnings on funds withheld by ceding company...
Summary of remaining write-ins for Line 27 from overflow page..
Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above).........

5301.
5302.
5303.
5398.
5399.

Adjustment to initial commision and expense allowance...
Change in prepaid pension Cost..........c.ccoevevieviiinnenens

Summary of remaining write-ins for Line 53 from overflow page..
Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above)
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Statement as of September 30, 2018 of the NAT'ONWIDE LlFE INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE.........c.oiuiurieier ettt snsenns | seeessnena 6,510,588,826 | ............ 7,259,579,593 | .......... 10,424,428,579
2. Netinvestment income... .1,486,208,873 1,519,705,969 ...2,061,525,860
3. MiISCEIIANEOUS INCOME......vuerieecereiseiseseteise ettt b sttt | fnbssesenes 1,785,282,536 | ............ 1,863,530,396 | ........... 2,438,620,829
4. Total (LINES 1 TOUGN 3)....oiveiirrieieis sttt | enssnssans 9,782,080,235 | .......... 10,642,815,958 | .......... 14,924,575,268
5. Benefit and 10SS related PAYMENLS.........cccuiiiieiiieiieieere ettt snsentenae | sresieens 10,328,546,600 | ............ 9,422,759,408 | .......... 12,860,554,939
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........ccvevcveeieevecvrerrieriens | cvereians (2,404,365,702) | ........... (1,032,971,728) | .............. (985,168,438)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........ccoueveiirieieeiseieseseessisseseisssenns | seveesssennes 415,598,999 | .........oo.... 464,637,908 | ............... 563,482,465
8.  Dividends paid t0 PONCYNOIAETS.........ceuiiiveiiicieieicies ettt ns s s snsesanans | sesesessssssesans 32,995,840 | .coooerviiinne 34,851,215 | oo 47,783,639
9.  Federal and foreign income taxes paid (recovered) net of $.....29,450,706 tax on capital gains (losses)... (37,092,085) | .... ....(54,182,058) (114,728,393)
10, Total (LINES 5 throUGN 9).......eureuieieeieiiecireieiie ettt ettt ettt ens st | sreesninees 8,335,683,672 | ............ 8,835,094,745 | .......... 12,371,924,212
11.  Net cash from operations (Line 4 MiNUS LINE 10).........ccccuiueriiireiiiieiiereeeessee st be s snens | eesesesinas 1,446,396,563 | ............ 1,807,721,213 | ........... 2,552,651,056
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS. ..ottt ettt s sttt | sesesbinnees 2,526,225,998 | ............ 2,872,097,554 | ............ 3,905,008,148
12.2 Stocks 561,075 | ovorrereireineineneinenines | veveereenineens 1,026,422
12.3 Mortgage loans ...486,040,211 | e 445106,428 | ........co.c.. 585,125,439
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12.5  Oher INVESIEA @SSELS........ucvuieieeiiiiieie ettt bbbttt nsenieen | sbseensnsensens 57,316,503 | ....corvreneenes 44,309,651 | covvovvennns 57,905,419
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS.............ocovevevrceeeieeeesieeeeeees | cveveieeieienienad (615,880) | ...cvoveeverrrnn 1,058,932 | ..ovovverrrine 1,316,779
12.7  MISCEIIANEOUS PrOCEEAS. .......cvvriviiieiiiiise ettt bbbttt s e bensensens | ersssssassans 251,665,559 | ...ccvevnnee. 26,596,418 | ....ccoevnvee. 17,420,164
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvucveuierieieireeee ettt sesss s ssssessessnsnes | evessessnes 3,321,193,466 | ............ 3,389,168,983 | ............ 4,567,802,371
13.  Cost of investments acquired (long-term only):
1311 BONAS...o.vvoiveiieieie ittt | sasessineees 2,462,255,365 | ............ 3,429,970,979 | ..o 4,875,129,558
1312 SHOCKS .ottt | ernstnntenes 384,227,925 | ... 460,761,493 | ..ocovovvnnnd 625,776,535
13.3 MOMGAGE I08NS........coveiriiiiiiie ettt | srnssnssnnes 618,117,170 | .ccovvvnnne 570,748,068 | ............... 670,122,383
134 REAIESIAIE. ...ttt bbb | Heebeeb bRttt s | eeesent ettt | Sbeb st
13,5 Other INVESIEA @SSELS.......uuvuiererrereiieeeeie ettt sttt ess s s st ssnssensnes | sesessessosens 176,717,875 | oo 191,378,464 | ............... 290,755,183
13.6  MiSCElIANEOUS @PPIICALIONS. .......cvveiriirieiieiciiieie sttt es s tensesebnts | deressnsassans 152,480,232 | .ovovvrieas 520,062,463 | ............... 692,059,778
13.7 Total investments acquired (Lines 13.1 to 13.6)... .3,793,798,567 5,172,921,467 ...1,153,843,437
14.  Netincrease or (decrease) in contract 10ans and PremiUm NOLES..........ccvvieueiinineseseseessssseeesssessessssssseseses | sssessesssssnees (28,774,052) | ...cvvevvrnee 14,613,929 | .cooovvrvrene 16,088,684
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14).........ccoorrrrrnrrrnerreenere e eeseeseessssenens | eeveesseennes (443,831,049)| ........... (1,798,366,413)| ........... (2,602,129,750)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUrplus, 1SS treaSUrY SLOCK...........cccceiriiveiiicieeceie et resnens | sevessesessseaas 49,000,000 [ ..ooeviereririreieeeireerens | s
16.3 BOITOWEA fUNGS......oooieeiieiiiiiiti ettt nns | sbenssnssnnes 184,042,974 | ................ (91,219,538) | cvovvvnenee (303,260,706)
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............o.ccvvvierieererrereeeeeeeeeee e | eveeverinnens (555,370,922) | .............. (212,496,290) | .............. (325,808,111)
16.5 Dividends to stockholders
16.6  Other cash provided (APPHEA).......c..cvuurirreriririiieisesiiri bbb | serissnissnens (438,527,038) | ....ovveirennes 85,074,277 | ..covvveen. 267,654,897
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | c.ccccouueeeee (760,854,986) | .............. (218,641,551) | ... (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).......ccccovvvvvvvens | corverninnenns 241,710,528 | .............. (209,286,751) | ..vvnverenne (410,892,614)
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN.......vvurireieeiee sttt s bbbt s bbb bbb snns | erbsssssnsssnnes (36,008,171 | ..cvovvenenes 374,884,443 | ............... 374,884,443
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiireiieiiieieiireiieiieeise sttt sttt sntens | sbessnssanees 205,702,357 | cocvvvrrrinnee 165,597,692 | ...cocovvenne (36,008,171)
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bond investment to bond investment. ....479,572,950 ..136,121,069 | ..cocvvvneene 238,024,717
20.0002  Exchange of bond investment to equity investment 1,175,774 10,367,696 | ......cooneve. 10,366,149
20.0003  Tax credit commitment liabilities 17,032,133 18,470,355 3,162,776
20.0004 Capitalized interest on mortgage loans. 4,380,659 ...1,409,203 ..2,411,385
20.0005 Capitalized interest on bonds............ 1,246,317 ...1,199,381 1,612,845
20.0006  EXChange Of EQUILY INVESIMENTS. ........cvruriierieiriereie ettt sttt ens et stensesns | sesessasssnssessassnssnssessnssnes 124,353 124,353
20.0007  Real e5tate OWNEA tTANSTEN..........cceveciiiieeieiitste ettt bttt bttt b st es et sebensessssssasnsenss | sestessesssissesas 3,903,765 | ..ooeerieiiceeiieiinies | e
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Statement as of September 30, 2018 of the NATIONWIDE LlFE INSURANCE COMPANY
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer:t Year PriorZYear Prior3 Year
To Date To Date Ended December 31
1o INAUSHTIAL ... e revveri ettt ettt ssnsses | sesessessasssessassansnssestenssnssessessanssnssns | fessnssossunssnssessnssnssastanssnssessansunssess | nessessssonsssssessansunssessasssnssnssansensaness
2. Ordinary life INSUFANCE.........cvveurvercreicrirerieri et est s sensenens | essssessssesssseseesesens 489,267,912 | ..oooevvercrirerirenennne 522,028,348 | ......covvvrerrerrinens 711,716,542
3. Ordinary individUal @NNUIIES............evererrierireirieiecinsise et sseesssssssssessesssssssssenss | sesessesssssssssessssseses 3,097,646,095 | ...coovevrirns 3,649,063,603 | ....oovrvrririnn 4,768,912,684
4. Creditlife (Group and iNAIVIAUAI...........ccviirieieiiieieie st sessssesses | stsessstessessesssssssessesssssssessessssessessesse | sassesssssssessessessssessessessssessessessnsassess | stessessessessssessesessssessessessnsassessessnse
5. Group life INSUMANCE. .......c.cvveveevcrcee ettt ess st ssss s saenas | sevssssesssssssesessisseseeses 506,147,118 | oooveeeeeeeee 693,194,578 | ...covvvevereee, 1,397,483,987
8. GrOUD @NNUIIES. ....vevevverreererirciiititieresses st | eesssnesssessiseseseenen 2,914,815,392 | ....oovvverrierrireninne 2,815,957,684 | ....ovvvverrirricninns 4,110,249,417
7o ABH = IOUD ettt | bttt 224,263,449 | .....ovvvninnne 182,011,773 | covoeeceeeeceis 230,603,543
8. A&H - credit (Group and iNIVIAUA)...........cccvevirireiieeee et besssesens | cresissesssssesessesessssssessssebessssssesssnses | sbessssssessssesesssesessssesasassesesssesassnses | sbesesssesassssesessesessssssesassetesessesessnnes
0. ABH = OlNBI ..ot | reess et 4,534,897 | oo 5,242,637 | ..o 7,518,688
10.  Aggregate of all other iNES Of DUSINESS........c.ccviuciiicieice e sseiens | cresssssresesseaesssssessnseressnsesessnaesened 0 | oot 0 | oo 0
11 SUBLOLAL. ...t st | cebi et 7,236,674,663 | .....coovvvvrrcrrrcnnnne 7,867,498,623 | ....ccovvrvrrrinns 11,226,484,861
12, DepPOSIt-tyPE COMIACES.........cvieireiiiececiccte et bens | stesssesesssessssssssansnsenas 46,180,000 | ..oovvverirccieriicie 47,500,000 | oo 47,500,000
13, TOMAL et | et 7,282,854,663 | .....coovvvverrinnn. 7,914,998,623 | ....occoovvrvrerrins 11,273,984,861

DETAILS OF WRITE-INS

1003.

1098.

1099.

Summary of remaining write-ins for Line 10 from overflow page..........ccccovovvevvririeereennns

Total (Lines 1001 thru 1003 plus 1098) (Line 10 @DOVE)......oreierurnrrnresrsissseseessrsseeseesenseens
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Statement as of September 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 $222,577,220 and $183,592,195 as of September 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
September 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 FIS

# Page Line # 2018 2017
Net Income
Nationwide Life Insurance Company state basis (Page 4, Line 35,
(1) Columns 1 & 3) XXX XXX XXX $ 408,628,957 $ 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 $ 408,628,957 $ 1,038,651,596
Surplus
Nationwide Life Insurance Company state basis (Page 3, Line 38,
(5) Columns 1 & 2) XXX XXX XXX $ 6,433,065,323 $ 5,949,323,388
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 52 2 8 (222,577,220) (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 $_  6,599,642,543 $ 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.

D. 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.

B.

Mortgage Loans

No significant changes from prior year end.
Troubled Debt Restructuring

No significant changes from prior year end.
Reverse Mortgages

Not applicable.
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Statement as of September 30, 2018 of the NATlONWlDE L”:E |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

D. Loan-Backed Securities

1.

2.

Prepayment assumptions are generally obtained using a model provided by a third-party vendor.
None

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:

@) @ @) 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
36297NAC9 $ 1,600,347 $ 1,336,788 $ 263,559 $ 1,336,788 $ 709,637 Q3'18
61756UAH4 3,624,135 3,370,946 253,188 3,370,946 2,886,038 Q3'18
Total $ 516,747

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

a. The aggregate amount of unrealized losses:

1. Lessthan 12 Months $ (18,654,193)
2. 12 Months or Longer $ (39,526,157)

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

1,445,923,727
500,746,852

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

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

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

3.

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

c. No significant changes from prior year end.

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

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

1.

2.

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

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

Type of Repo Trades Used

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO) YES NO NO
b. Tri-Party (YES/NO) 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. 2Daysto1lWeek - - - - - - - -
d. >1Weekto 1l 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. 2Daysto1lWeek - - - - - - - -
d. >1Weekto 1l Month - - - - - - - -
e. >1 Month to 3 Months - - - - - - - -
f. >3 Monthsto 1 Year - - - - - - - -
g. >1Year - - - - - - - -
4-6. Not applicable.
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 NO
YES YES YES
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NOTES TO THE FINANCIAL STATEMENTS

3. Original (Flow) & Residual Maturity

@ "o oo op

@ "o oo op

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

7. Collateral Pledged - Secured Borrowing

2@ e a0 oy

a0 op

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
$- $- $- $- $- $- $- $-
134,851,537 205,358,252 181,078,431 163,758,213 - - - -
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

Cash
Securities (FV)
Securities (BACV)

Nonadmitted Subset
(BACV)

Cash
Securities (FV)
Securities (BACV)

Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
$137,548,568 $209,465,417 $184,700,000 $167,033,377 $- $- $- $-
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
$- $167,033,377 $- $- $- $- $- $167,033,377
$-  $167,033,377 $- $- $- $- $-  $167,033,377
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
$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
$134,851,537 $205,358,252 $181,078,431 $163,758,213 $- $- $- $-
XXX XXX XXX - XXX XXX XXX -
XXX XXX XXX - XXX XXX XXX -

a0 oe

Nonadmitted Subset
(BACV)
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NOTES TO THE FINANCIAL STATEMENTS

8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

| Amortized Cost | Fair Value
Overnight and Continuous $163,758,213 $163,758,213
30 Days or Less - -
31 to 90 Days - -
> 90 Days - -

aooe

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 $ 6,067,186 $ -

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.
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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:

| Fiscal Year | Premium Payments Due |
2018 $ -
2019 -
2020 -
2021 -
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
Current 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 October 2018, Nationwide Bank assigned to the Company, and the Company assumed, $1,035,319,575 of outstanding advances from the
Federal Home Loan Bank of Cincinnati and the Company acquired $161,128,585 of commercial mortgage loans and $109,268,993 of bonds from
Nationwide Bank. Additionally, the Company and Nationwide Bank executed a promissory note, whereby Nationwide Bank borrowed $771,678,598
from the Company. As of November 9, 2018, $536,738,597 was still outstanding. The remaining balance is expected to be paid by December 31,
2018.

During the nine months ended September 30, 2018, the Company made capital contributions of $350,000,000 to Nationwide Life and Annuity
Insurance Company. On November 9, 2018, the Company made an additional capital contribution of $50,000,000 to Nationwide Life and Annuity
Insurance Company.

On August 30, 2018, the Company received a capital contribution of $49,000,000 from Nationwide Financial Services, Inc.

On November 9, 2018, the Company received a dividend of $103,000,000 from Eagle, which was declared on September 26, 2018. The dividend
receivable has been recorded in Investment Income Due and Accrued on the September 30, 2018 statutory statement of admitted assets.

On August 10, 2018, the Company received a dividend of $102,000,000 from Eagle, which was declared on June 27, 2018.
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 September 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.
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(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 $ -
() 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
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
Current Year E 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 3to5 Years
1. Class A $ - $ - $ - $ - $ -3 -
2. Class B $ 25,000,000 $ 25,000,000 $ - $ - $ -3 -
(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) $ 2,756,384,096 $ 2,839,234,501 $ 1,462,929,517
2 Current Year General Account
Total Collateral Pledged $ 2,756,384,096 $ 2,839,234,501 $ 1,462,929,517
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) $ 2,756,384,096 $ 2,839,234,501 $ 2,004,586,779
2 Current Year General Account Maximum
Collateral Pledged $ 2,756,384,096 $ 2,839,234,501 $ 2,004,586,779
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
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(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 $ 1,462,906,108 $ 1,462,906,108 $ $ 1,462,929,517
(c) Other $ - $ - $ XXX
(d) Aggregate Total
(atb+c) $ 1,462,906,108  $ 1,462,906,108 $ $ 1,462,929,517
2. Prior Year 1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ -8 - 0% XXX
(b) Funding Agreements $ 2,004,560,096 $ 2,004,560,096 $ $ 2,004,586,779
(c) Other $ -8 -0 % - XXX
(d) Aggregate Total
(atb+c) $ 2,004,560,096 $ 2,004,560,096 $ - $ 2,004,586,779
b. Maximum Amount during Reporting Period (Current Year)
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt $ - $ - $ -
2. Funding Agreements $ 2,004,586,779 % 2,004,586,779  $ -
3. Other $ - $ - 0% -
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 Extinguishments of Liabilities

A. Transfers of Receivables Reported as Sales
Not applicable.
B. Transfers and Servicing of Financial Assets
No significant changes from prior year end.
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.
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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.

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 September 30, 2018:

Net Asset Value
(NAV) Included in

Level 1 Level 2 Level 3 Total Level 2
Assets at Fair Value
Special revenues $ - $ 931,623 $ - $ 931,623 -
Industrial and miscellaneous - 3,731,462 5,657,935 9,389,397 -
Total Bonds $ - $ 4,663,085 $ 5,657,935 $ 10,321,020 $ -
Securities lending collateral assets - 6,635 - 6,635 -
Common stocks 53,423,134 84,171,069 952,180 138,546,383 $ 12,325,369
Separate account assets 98,949,140,120 3,449,595,751 85,729,097 102,484,464,968 1,320,583,806
Derivative assets - - 8,265,072 8,265,072 -
Total Assets at Fair Value $ 99,002,563,254 $ 3,538,436,540 $ 100,604,284 $ 102,641,604,078 $ 1,332,909,175
Liabilities at Fair Value
Derivative liabilities $ - $ 500,875 $ - $ 500,875 -
Total Liabilities at Fair Value $ -3 500,875 $ - $ 500,875 $ -
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The following table presents the rollforward of Level 3 assets held at fair value during the period ended September 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
6/30/2018 Level 3 Level 3 Income in Surplus Purchases | Issuances Sales Settlements 9/30/2018
Assets at Fair Value
Industrial and miscellaneous $5,583,553 $- $- $ $86,121 $88,047 $- $(113,469) $13,683 $5,657,935
Total Bonds $5,583,553 $- $- $- $86,121 $88,047 $- $(113,469) $13,683 $5,657,935
Common stocks $1,047,896 $- $- $. $(95,716) $- $- $- $- $952,180
Separate account assets $82,612,188 $- $- $- $3,116,909 $- $- $- $- $85,729,097
Derivative assets $27,287,349 $- $- $975,700 $(19,073,297)  $1,673,042 $- $(2,597,722) $- $8,265,072
Total Assets at Fair Value $116,530,986 $- $- $975,700 $(15,965,983)  $1,761,089 $- $(2,711,191) $13,683 $100,604,284

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

of September 30, 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 $31,303,573,087 $31,052,482,088 $915,795,608 $29,500,517,486 $887,259,993 $- $-
Stocks 1,687,215,882 1,684,505,641 - 40,159,667 1,647,056,215 - -
Mortgage loans, net of allowance 7,364,263,603 7,556,919,574 - - 7,364,263,603 - -
Short-term investments 264,805,146 264,805,146 - 264,805,146 - - -
Derivative assets 60,234,297 84,667,539 - 60,234,297 - - -
Policy loans 912,206,285 912,206,285 - - 912,206,285 - -
Separate account assets 304,560,045 302,240,576 2,909,553 301,650,492 - - -
Securities lending collateral
assets 164,340,804 164,632,154 163,758,213 582,591 - - -
Total Assets $42,061,199,149 $42,022,459,003 $1,082,463,374 $30,167,949,679 $10,810,786,096 $- $-
Liabilities
Derivative liabilities $61,127,406 $26,209,442 $- $61,127,406 $- $- $-
Investment Contracts 22,687,869,878 24,046,362,090 - - 22,687,869,878 - -
Total Liabilities $22,748,997,284 $24,072,571,532 $- $61,127,406 $22,687,869,878 $- $-

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 November 9, 2018 for the statutory statement issued on November 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 November 9, 2018 for the statutory statement issued on November 14, 2018.

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

been disclosed as required.

Note 23 - Reinsurance

No significant changes from prior year end.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

A-D Not applicable.

E. Risk-Sharing Provisions of the Affordable Care Act

(1)
provisions (YES/NO)? NO

Did the reporting entity write accident and health insurance premium that is subject to the ACA risk-sharing

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 Losses and Loss Adjustment Expenses

Not applicable.
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Statement as of September 30, 2018 of the NATlONWlDE L”:E |NSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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.

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 September 30, 2018 of the NAT'ONWIDE LlFE INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
1.1 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]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]

2.1 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]

2.2 Ifyes, date of change:

3.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]

3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.

3.4 s the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
3.5 Ifthe response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

4.2 Ifyes, 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

5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAJ]

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016

6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2016

6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 05/24/2018

6.4 By what department or departments?

OH
6.5 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]
6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

7.1 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]

7.2 Ifyes, give full information:

8.1 Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol[ ]

8.4 Ifthe response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Nationwide Bank Columbus, OH NO YES NO NO
Nationwide Mutual Insurance Company Columbus, OH YES NO NO NO
Nationwide Mutual Fire Insurance Company Columbus, OH YES NO NO NO
Nationwide Corporation Columbus, OH YES NO NO NO
Nationwide Financial Services, Inc. Columbus, OH YES NO NO NO
Nationwide Investment Services Corp Columbus, OH NO NO NO YES
Nationwide Investment Advisors, LLC Columbus, OH NO NO NO YES
Nationwide Securities, LLC Columbus, OH NO NO NO YES
Nationwide Fund Advisors Columbus, OH NO NO NO YES
Nationwide Fund Distributors, LLC Columbus, OH NO NO NO YES
Nationwide Asset Management, LLC Columbus, OH NO NO NO YES
Jefferson National Securities Corporation Louisville, KY NO NO NO YES
JNF Advisors, Inc. Louisville, KY NO NO NO YES
9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar

functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

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

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

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

Qo8



Statement as of September 30, 2018 of the NAT'ONWIDE LlFE INSURANCE COMPANY
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

(e)  Accountability for adherence to the code.

9.11 Ifthe 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] No[ ]
10.2 Ifyes, 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: $ 220,822,294
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] Nol[ ]

14.2 Ifyes, please complete the following:

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

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

14.22 Preferred Stock 0 0

14.23 Common Stock 1,523,712,056 1,647,056,215

14.24 Short-Term Investments 0 0

14.25 Mortgage Loans on Real Estate 258,398,621 250,379,649

14.26 All Other 107,265,012 125,749,892

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 1,896,518,546 $ 2,030,328,613

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] No[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] Nol[ ]

If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 164,347,439
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 164,638,789
16.3 Total payable for securities lending reported on the liability page: $ 164,911,028
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 If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

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

securities"].
1 2
Name of Firm or Individual Affiliation
Members of the investment staff designated by the Chief Investment Officer as detailed in the Corporate Resolution |
Gramercy Funds Management LLC u
Ares Capital Management LLC 9]
HPS INVESTMENT PARTNERS, LLC u
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Statement as of September 30, 2018 of the NAT'ONWIDE LlFE |NSURANCE COMPANY
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] No[X]

17,5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]

17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed

152209 Gramercy Funds Management LLC 54930052ZV4VR1WG8862 U.S. Securities and Exchange NO
Commission

131619 Ares Capital Management LLC 3M096E5SOPEUTBOISL53 SEC Registered Investment NO
Adviser

282125 HPS INVESTMENT PARTNERS, LLC | 549300/W7540H8HM8F 38 The U.S. Securities and NO
Exchange Commission

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] No[ ]

18.2 If no, list exceptions:

19. By self-designating 5*Gl securities, the reporting entity is certifying the following elements for each self-designated 5*Gl security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist.
b.  Issuer or 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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Statement as of September 30, 2018 of the NAT'ONWIDE LlFE INSURANCE COMPANY

3.1
32
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

101 FAIM MOMGAGES. .vovvvvvivreeirsiseise it itess sttt 8888818818888 8 88888t G
1.12  Residential mortgages G
113 Commercial mortgages B 7,547,136,064
114 Total MOrtgages in OO SEANGING..........eueiiuiiieieieiieeieseise ettt s st s s bR s ee s s s skt R bbbttt B 7,547,136,064
Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With FESIUCIUIE TEIMS ..ottt G 9,783,500
Long-term mortgage loans upon which interest is overdue more than three months

1,31 FAIM MOMGAQES. .....oveecveecieeitciie st s 244 s b s b s s e e s st s bbbt G
1,32 RESIAENEAI MOMGAGES. .......vveieeierieeeieeiee ettt s sttt 8888888888888 8588 G
1,33 COMMEICIAl MOMIAGES. ... .. cvivivcteicteieiieie sttt b e s et bbb st s s b b s et bR b s s et b s R b b s b s a b b st bbbt s bbb s b bbb s R b e b bbb e ae b bbb e s s st bnnebnas [T
1.34  Total mortgages with interest overdue more than thre MONENS. ...ttt bbb s st en e 0
Long-term mortgage loans in process of foreclosure

141 FAIM MOMGAQES. .ve.evecveeeieeeieeeeeeeeeeeseeeeseeseeesseessees e st ees s e s e e se s s e s s s s st st st s st s s s s e s e s e s s e s s s s e st s st es st en s es e et e s st s e s s e s s s sen e G
142 Residential mortgages G
1.43  Commercial mortgages G
144  Total MOrtgages iN PrOCESS Of FOrECIOSUIE. ..........ruririerisriseiiesessesessesiss st s et st st s s s s s s e R s n bbb G 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 4 3.2) ..ottt bbbt s B 7,556,919,564
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

1.61 Farm mortgages G
1.62  Residential mortgages... G
1.63  COMMEICIAl MOMGAGES. ... .cvuivuiviseisitsieiete ettt ss et b bbb bbb b8t es sk s s b s 48 s A8 s AR s bbb bbbttt G
1.64  Total mortgages foreclosed and tranSfErred t0 FEAI ESTAE. ... .. . vttt s sttt e 0
Operating Percentages:

2.0 ABHIOSS PEICENL.......cvucvieieciiceiee ettt et s st a s e s s s et s s bbb s b e b e s s s e bt et s s b b s s s e A AR s e e b bR s ba s e e b et e b e s bt e s et e tes | detssesiststessetsteneasaesantaen 283.0
2.2 A&H COSt CONAINMENT PEICENT..........vuuieririeiiitstiseissieeie sttt s bbb bbb s8££ 88 E R f 88888 b bbb et HEAeEE e bR Rt
2.3 A8H expense percent eXCluding COSt CONLAINMENT EXPENSES...........vuurerrureureeesresseeseeseesesesesessessssesessessessseesessessssssessessssssessessssssessesssssnssessasssessessessasssessassanss  sessessssssessasssssssssessasssssessas 30.0

T
Yes[ ] No[X]
T
Yes [ X] No[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
OF the TEPOTHING ENTY ...ttt f bbb s8££k E £ £ 42182 E 4812 E 48842 A R bbb bbb bbbt Yes|[ ] No[ ]
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Statement as of September 30, 2018 of the NAT'ONWIDE LlFE 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 AMETICAN INS. CO....ovvvrmrvrrrrrmerirerieesieseseesisesiseesiesssseresesseens PA..coocies CO/G........... AULNOMIZE. ... | coveeecriririciieenes [ e
................. AA-3770280......... [01/01/2018 | Greenlight ReINSUrANCE...........covrrerrrrererrerrercneereernensessessiesnseseessesnnennens | CYMuniie. | CO/G.......... | Unauthorized....

42374....... 74-2195939.......... 04/01/2018 | Houston Casualty COMPANY.........ccouwereriereereiseiieiineeisesisssisssiseisssins L S COG........... Authorized........
00000....... AA-1126033......... 04/01/2018 | Lloyd Syndicate #0033 Authorized........
00000....... AA-1126457......... 04/01/2018 | Lloyd Syndicate #0457. .. | Authorized..
00000....... AA-1126510......... 04/01/2018 | Lloyd Syndicate #0510 Authorized........
00000....... AA-1127200......... 04/01/2018 | Lloyd Syndicate #1200 Authorized........
00000....... AA-1127208......... 04/01/2018 | Lloyd Syndicate #1206. .. | Authorized..
00000....... AA-1128001......... 04/01/2018 | Lloyd Syndicate #2001 Authorized........
00000....... AA-1120104......... 04/01/2018 | Lloyd Syndicate #2012 Authorized........
00000....... AA-1128987......... 04/01/2018 | Lloyd Syndicate #2987. .. | Authorized..
00000....... AA-1120055......... 04/01/2018 | Lloyd Syndicate #3623 Authorized........

00000....... AA-1120075......... 04/01/2018 | Lloyd Syndicate #4020 Authorized........
00000....... AA-1126004......... 04/01/2018 | Lloyd Syndicate #4444 Authorized........
00000....... AA-1126006......... 04/01/2018 | Lloyd Syndicate #4472 Authorized........
00000....... AA-1126003......... 04/01/2018 | Lloyd Syndicate #5000 Authorized........
11054....... 43-1898350.......... 01/01/2018 | Maiden Reinsurance North AMENCa. ..........c.vverererrenreseeseriesessiseesenenenns MO............ CO/G........... Authorized........
38636....... 13-3031176.......... 04/01/2018 | Partner Reinsurance Co of the U.S..........ccvnnineneiinineneeeseeneees NY.oion COG........... AUhONZEM........ [ ceoeeeieiineieinees [ e
20583....... 13-1290712.......... 04/01/2018 | XL Reinsurance AMENCa INC.........c..overrereerneerneereerneeneriserinesisesisesienenas NY..oooenn. CO/G......... AUthOMIZEd........ | v [ e,
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Statement as of September 30, 2018 of the NAT'ONWIDE LlFE |NSURANCE 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. ...t 77,162,871
2. AASKAL..ccreereeeneessssssnsss s AK | L [ 132,016 307,772 05,193,982 11,996,891 7,630,661
3. Arizona.... 841, 361,054,333
4. Arkansas. 547, 42,041,578
5. California. 445, 647,394,290
6.  Colorado 014, 122,260,627
7. CONNECHCUL.......coorrvrrrerireineeneiseineiseiseiseesenssesssenssessnssssnensiG T [ coneelinss | cvnenn4,750,575 | ... 17,815,138 | ...........5,639,106 | ....... 89,831,547 |......... 118,036,366 |.....ccooervrrrrrrnns
8. Delaware........cccoovneneinrinrineineeseessesssssessssssesssnssnsennsennDE | el [ 10000 144,395,279 | ...........1,945,271 | ..............780,050 |....... 11,181,376 | ......... 158,301,976 | ..ovoiverierirnns
9.  District of Columbia. . v 301,956 | ..............235,835 | ... 5,541,170
10.  Florida.....c.ccooou.... JFL ... L] 51,532, 620 — 206 143 |.......7,772,823 | ..... 764,003,141 | ...
11, GEOMGIA..ceueeererrecieeireeirseinseiseseisensesnensensseessessesssessnensnensnsOA [ vl | e, 18,509,308 |...........8,304,836 |.........10,142,209 |....... 98,294,417 | .........
12, HaWali...o.oocverrieineeeeeeeeeeieesessssssssssssssssssssssssesse Hl oL | 1,701,364 | e 4,413,786 | .............15,723 | ... 23,212,072 |........... 29, 342 945 ........................
13, 1dAN0. ... D oL | 0. 341,969 | oo, 2,107,401 | ............739,046 |....... 24,494,298 | ... 27,682,714
14. 8,869,341 |........13,327,616 |..... 221,582,481 |.........307,760,669 |....
15. 3,979,592 |........12,583,369 |....... 81,065,846 |........101,026,732 | ....
16. , 227,067 |....... 26,082,598 | ...........50,411,402 | ....
17. 2,430,931 |....... 45,127,432 | ..........52,856,777 |....
18. ..6,351,866 |....... 36,933,785 |...........56,699,495 | ....
19. 22,172,750 |....... 70,464,087 |...........81,709,200 {....
20, MaiNE....ocveeiereereineierieeieeieeiieenienieesiesssnsssssssssssssssssseseesesME | Lo [ eri...813,664 ] .......... 1,957,130 | ..............280,432 | ....... 16,057,111 | ...........19,108,337 | ....
21, Maryland........cccoovnminninninnennennenneneneenesessseeeeMD L [ 1100, 10,066,473 1 ........... 7,090,258 | ...........2,209,094 |..... 139,256,975 | .........158,622,800 | ....
22. MAJ...L...|....10,174,803 | .........30,519,157 |...........4,966,580 | ..... 173,566,681 | ........219,227,221 | ....
23.  Michigan...... LM L... e, 653 836 ..... 144,789,787 |........177,664,093 |....
24.  Minnesota MNJ...... L... ..4,681873 |........2,087 421 | ...... 66,363,511 ...86,815,674 |....
25.  Mississipp MS]...... L. .. 1,784329 | ............458,952 | ....... 15,934,661 |...........22,015,035 | ....
26.  Missouri.. MO|..... L..|.....5,669,419 | ..........5,031,888 | ...........5,317,996 | ....... 47,446,570 | ..........64,465,873 | ....
27.  Montana.. MTH...... L] o 480,147 | .......... 1,169,772 | ............. 145,712 | ....... 11,049,881 |..........12,845,512 | ....
28.  Nebraska .NE[...... L] 1,057,159 | ........... 1,386,179 | ...........1,240,032 | ....... 19,055,314 | ..........22,738,684 | ....
29. Nevada........ LNV Lofin3,023,639 | ...........1,481,012 | ........... 1,612,689 | ....... 14,802,420 | ...........20,919,760 | ....
30.  New Hampshire.. NHJ..... L] 1,162,242 | ..........2,101,228 | ..........5,768,994 | ....... 20,210,094 | ...........29,242,558 | ....
31, NEW JBISEY ..ottt NJJ...... L..|......24,911,101 | .........16,215,666 | ...........8,663,248 | ..... 212,903,963 |......... 262,693,978
32, NBW MEXICO.....ueueririreiese et NM{...... L] o 351,438 | ...........1,269,371 | ........... 1,043,991 | ....... 14,419,264 | ........... 17,084,064
33, NEW YOTK..oo oottt nes NY]..... L...|...117,002,112 | .........43,656,255 | ...........8,519,294 | ..... 575,572,537 |...
34.  North Carolina. .NC|...... L..|.....65711453 |.........6,881,619 | .......10,497,555 | ..... 81,990,560 | ...
35.  North Dakota... .ND{...... L..|.......15,002,884 | ..............238,148 | .............101,259 | ...... 11,233,791 | .........
36, ORI0..euiei e OH|...... Lo|n.37,464 411 | ........ 19,425,713 | .........23,884,322 | ... 432,275,697 |........ 51 3 050 143
37, OKIAhOMA. ... OK]|...... L] iorinnnn513,928 | ...........1,460,248 | ...........1,978,640 | ....... 49,222 507 | ........... 53,175,323
38.  Oregon........ OR]..... Lo]inn5,191,480 | ...........4,370,827 | ............. 371,390 |....... 48,642,352 ....58,576,049 |....
39.  Pennsylvania... WPA]..... L..]|.......33,650,713 | ..........23,638,924 | .........12,850,511 | ..... 308,880,517 .379,020,665 |....
40. Rhode Island... ~RI|..... L] innn2,116,251 | ...........1,866,193 | .............234,338 | ....... 14,176,788 ...18,393,570 |....
41.  South Carolina.... SC|...... L..|.......8,881,800 | ...........2,769,468 | ..........4,570,578 | ...... 48,160,975 64,382,821
42.  South Dakota.. SD|...... L] inn831,509 | ............... 70,000 | ...........1,163,875 | ......... 3,630,209 | ....ccoonee. 5,495,593 |....
43.  Tennessee.. JIN s L] 7,555,783 | ...........4,796,333 | ...........2,525,783 | ....... 55,694,914 ...70,572,813 |....
44, Texas...... IX L...|......65,947,375 |........16,372,419 | .........15,015,252 | ..... 294,923,213 | .........392,258,259 | ....
45, Utah........ UT L] 1,922,074 | ..............999,150 | ........... 1,251,674 | ....... 14,767,863 | ...........18,940,761
46.  Vermont.. VT Lo o 927,117 | ..o 127,940 | ..........853,877 | ... 11,253,733 | ... 12,962,667
A7 VIRGINIAL..coocee ettt VA[...... L...|........15,380,056 | ...........6,707,521 | .........2,175,678 | ...... 78,854,720 |........103,117,975
48, WaShINGION......coevieceereicecese e WAI...... L...].......1,560,600 |.........12,662,401 | ...........2,724,612 | ....... 72,961,043 |... 89,908,656
49.  West Virginia... W ... L] 3,281,575 | ...........3,327,844 | ..........6,074,574 | ....... 16,636,164 | ...........29,320,157
50, WISCONSIN......cveirririireresiesie e siesssssse sttt ssessnsans WI...... Lol 3,479,203 | ...........3,198,307 | ...........2,018,143 | .......97,821,687 | ......... 106,517,340
51, WYOMING. .ottt WY ... Lo e 150,022 [ oo | v 481,639 | ... 3,151,648 | ... 3,783,309 | .o
52.  American Samoa. LAS ... N...
53.  Guam............. GU[...... L...
54. Puerto Rico...... .PR].... L.
55, US Virgin ISIands...........ccovvuiurereieiieeiieiesssise e sens VI...... L.
56.  Northern Mariana ISIands..........cccoveverernereinrnensenesssesseneens MP{...... N...
57. Canada.......ccccoourmirvernne
58.  Aggregate Other Alien
59.  SUBOtAL.....eceeeecce s | XXX
90. Reporting entity contributions for employee benefit plans.............. XXX [ ceerrnrrnninensinseeens [ vreesnrnsinsnnnnines | o [ e | s (0]
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES..........ccceveveerereieieeeee e XXX e 16,249,243 | ..ooeoeeeieeeees [ | e, 85 | 16,249,328 |....coovvvervrrernae.
92. Dividends or refunds applied to shorten endowment or
Premium paying PEMOQ.........wererurrrrererresresnsssseeesesessessssessessessnenns XXX | cerernerneenensensinens [ vreesnrnsinsnnnnines | o [ e | s (0]
93.  Premium or annuity considerations waived under disability
or other contract ProviSIONS..........c..c.cveuiveveiierereeeeese e XXX e 2,769,733 | oo [ v 30,102 | oo [ e, 2,799,835 | .o
94.  Aggregate other amounts not allocable by State. e L XXX [ (V] IR (V)1 IR (U8 I 0
95.  Totals (Direct BUSINESS)........ccovvrvvrrerrrerrrinnens . |.XXX.. ....1,000,250,044 |....... 374,403,439 |....... 228,840,724 | .5,638,058,050 |...... 7,241,552,257 |..... 46,180,000
96. Plus Reinsurance Assumed XXX ] e 7,596,231 | .o 5,147 [ 61,456,259 |....... 11,044,928 |.......... 80,102,565 |.....cccoovviniinnee.
97.  Totals (All Business)........ .. XXX..]....1,007,846,275 |.......374,408,586 |....... 290,296,983 | .5,649,102,978 |...... 7,321,654,822 |..... 46,180,000
98. Less Reinsurance Ceded.........cccocenvernmeernienens XXX ] 96,141,927 | ...............2,644 | ...... 290,019,994 |..... 383,438,007 |......... 769,602,572 |...ooovviiiiniinnes
99. Totals (All Business) less Reinsurance Ceded.............ccoccnvrrrrnnnes XXX 911,704,348 |......374,405,942 | .............. 276,989 | .5,265,664,971 |...... 6,552,052,250 |..... 46,180,000
DETAILS OF WR
58001. Foreign - Other AlIEN .......c.cccvvveerereeireesesse s XXX e 391,394
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..
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,
E - Eligible - Reporting entities eligible or approved to write surplus lines

in the state

Q11

R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reinsurer...............coocc.oneeees
N - None of the above - Not allowed to write business in the state
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Statement as of September 30, 2018 of the NATlONWlDE L”:E |NSURANCE COMPANY

NATIONWIDE®

(Casualty/Fire subsidiaries)

FARMLAND MUTUAL
INSURANCE COMPANY NATIONWIDE MUTUAL NATIONWIDE MUTUAL
P——— INSURANCE COMPANY FIRE INSURANCE COMPANY
Certificate (CASUALTY) (FIRE)
OH OH
Casualty
1A
NATIONWIDE
CORPORATION RETENTION
Common Stock: ALTERNATIVES LTD.
13,642,432 Shares
jommon Stock: 120,000 Shares.
Casualty-95.2%
Fire—4.8% [Fire-100%
(seerage  OH BER
ALLIED HOLDINGS
ALLIED INSURANCE NATIONWIDE GENERAL AMERICAN MARINE NNOVS, LLC (DELAWARE), INC. ALLIED GROUP, INC. DEPOSITORS o comr THI HOLDINGS
COMPANY OF AMERICA INSURANCE COMPANY UNDERWRITERS, INC. (AHD) (AGI) |Nst:|;::;:§g:n;mv 'NSURA"(CSfCC)OMPANV (DELAWARE), INC.
(THI)
|Common Stock: 15,000 ‘ommon Stock:20,000 Shares. Common Stock: 20 Shares —— Common Stock: 100 Shares. CommonStock 850 Share: |Common Stock: 300,000 Shares| | Common Stock: 30,136 Shares Common Stock: 100 Shares
Casualty-100% -
asualty Casualty-100% Casualty-100% Casualty-100% Casualty-100% AHDI-100% AGI-100% Casualty-100% Casualty-100%
OH OH FL OH DE 1A 1A OH DE
NATIONWIDE INSURANCE ALLIED PROPERTY
CRESTB?:gnonl;Ix’:ds\IUMNCE INDEMNITY COMPANY INTERMEDIARIES, INC. VICTORIA NATIONAL HARLEYSVILLE GROUP INC/ AND CASUALTY "ng"rﬂ'\:"il'fﬂz.ﬁﬁii sz;t;gﬁﬁ:s "mg;’c"?:m"w CA‘Q‘:::S’:{IQSI:"E:NY
(NW INDEMNITY) (any INSURANCE COMPANY (HGI) INSURANCE COMPANY INSURANCE COMPANY (TITAN) (VICTORIA FIRE)
Common Stock: 90,000 Share: . (ALLIEDP & C) )
Common Stock: 28,000 Shares Common Stack: 1,615 Shares Common Stock: 1,000 shares 700 Sharcs tock: 300000 Sh Lommon Stodki12500 Shares| Common Stock: 10,000 Shares Common Stock:4,319,951 Shares Common Stock: 1,500 Shares|
ommon Stock: 300,000 Share:
' Casualty-100% AHDI-100% L AGI-100%
Casualty-100% Casualty-100% Casualty-100% GI-100% SIC-100% THI100% THI-100%
OH OH OH OH DE 1A OH AZ X OH
i I
NATIONWIDE EXCLUSIVE
NATIONAL CASUALTY NATIONWIDE REALTY AMCO PREMIER AGENCY, WESTERN
NATIONWIDE INSURANCE AGENT RISK PURCHASING| HARLEYSVILLE 2 VICTORIA AUTOMOBILE
COMPANY COMPANY OF FLORIDA GROURLLC INVESTORS, LTD INSURANCE COMPANY INSURANCE COVPANY INC. HERITAGE INSURANCE TITAN INSURANCE INSURANCE COMPANY
NC) . OF NEW JERSEY — (AMOO) L COVPANY
|Common Stock: 100 Shares Common Stocki10.000 Shares Casualty-57% Commensiock 50005h Common Stock: 300000 Shares | | Common Stock:100,000 Shares ‘Common Stock: 4,776,076 Sh Common Stock: 3,000 Shares
g Than-100% .
Casualty-100% Casualty-100% NW indemnity-3% HGI100% AGI-100% AGH-100% SIC-100% Victoria Fire-100%
OH OH| i-100% OH OH| NJ 1A 1A AZ Ml OH|
NCC OF AMERICA, LTD. LONESTAR NATIONWIDE MEMBER
INACTIVE ANACEMERT e HARLEYSVILLE LAKE ALLIED SOLUTIONS AGENCY, INC. FREEDOM SPECIALTY [TITAN AUTO INSURANCE VICTORIA SELECT
[ ) GENERAL AGENCY, INC. MANAGEMENT, LLC STATES INSURANCE COMPANY GENERAL AGENCY
NATIONWIDE LLOYDS Icomman Stock: 20,000 Shares. INSURANCE COMPANY OF NEW MEXICO, INC. INSURANCE COMPANY
Common Stock:300 | Common Stock: 1. — 2 g . . [
300,000 Shares| ATEXAS LLOYDS 1,000 Shares Comay 927,041 Common Stock: 5,000 Shares I ‘Common Stock: 292,000 Shares. 1,000 Shares| ‘Common Stock: 1,000 Shares.
Casualty-100% . SIC-100% THA e
NC-100% G.B Casualty-100% HG-100% AMCO-100% HI-100% Victoria Fire-100%
i X X OH Ml 1A 1A OH NM OH
IT
NATIONWIDE VETERINARY PET
NATIONWIDE CASH
NATIONWIDE PROPERTY X
NATIONWIDE AFFINITY COLONIAL COUNTY MANAGEMENT COMPANY HARLEYSVILLE PREFERRED ALLEDTBAS ADVANTAGE MORTGAGE ISR E TITAN INSURANCE VICTORIA SPECIALTY
INSURANCE COMPANY INSURA e COMPANY MUTUAL INSURANCE INSURANCE COMPANY AGENCY,INC. COMPANY (NAMC) (VP SERVICES, INC INSURANCE COMPANY
OF AMERICA COMPANY ' o Stock 6935, o
1 Common Stock: I Stock: 333,837 Common Stock: 935, - —
|commonstock: 500,000 Shares Common Stack:60,000 Shares rolus Debentur 100 Shares Comny 470000 ICommon Stack; 1,000 Shares [Gommon Stoc Shares CommonStock 1 Share CommonStock: 1000Share
Assurance
Casualty-100% 100% Lone Star HGI-100% MCO-100% ICO-87.3% THI100% Victoria Fire-1009%
Casualty-100% iy _
OH OH ™ Cosualty100% oM OH T S sic00% OH hod OH
I
NATIONWIDE REALTY
ON YOURSIDE
A':;‘:fl I:uusmzps[s INDE;C:RS?;'\I;;AM SERVICES, LTD. NATIONWIDE INSURANCE HARLEYSVILLE AGMC
INSURANCE COMPANY Single Member Limited AGENCY INC. '"5”::”:::’5‘;'::""" REINSURANCE, LTD. DVM;:;I:::E:NCE
Commonsstock: 5,690 Shares | Common Stock: ~ 58,334 Shares Liability Company |Common Stack: 100 Shares Common Stock: 11,000 Shares|
.ommon Stock: 15,000 Shares VPI-100%
= G Ity-100% G Ity-100% HGI-100% NAMC-100%
Casuakty=100% 1A el OH Aty OH Casualty-100% OH OH T&C CA
HARLEYSVILLE LIFE NATIONWIDE SERVICES HARLEYSVILLE
NATIONWIDE ASSURANCE INSURANCE COMPANY COMPANY, LLC WORCESTER HARLEYSVILLE
COMPANY . (NSC) INSURANCE COMPANY INSURANCE COMPANY V.P1. SERVICES INC.
|Common Stack: 1,750 Shares Comn 2 Single Member Liniied 20000 CommonStod 2375000
Liability Company Soma stores VPI-100%
Casualty-100% Cosult .
ty-100% HGI-100%
OH OH Casualty-100% OH HGH100% OH OH CA
Subsidiary Companies  — Solid Line
Contractual Association = Double Line

Limited Liability Company- - Dotted Line

September 30,2018 Page 1




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

NATIONWIDE®

1210

FARMLAND MUTUAL
INSURANCE COMPANY NATIONWIDE MUTUAL NATIONWIDE MUTUAL
Guaranty Fund INSURANCE COMPANY FIRE INSURANCE COMPANY
Certificate — (CASUALTY) (FIRE)
Casualty See Page 1 OH (See Page 1) OH
1A
G
‘CORP)
Common Stock: 13,642,432 Shares
Casualty-95.2% OH
Fire-4.8% ‘
[ 1
NATIONWIDE GLOBAL NATIONWIDE FINANCIAL
HOLDINGS, INC. SERVICES, INC. (NFS)
Common Stock: 100 Shares
Common Stock 1 hare
NW Corp-~100% OH EAGLE CAPTIVE NW Corp.~100% DE
REINSURANCE, LLC
o OH NATIONWIDE LIFE NATIONWIDE FINANCIAL NFS DISTRIBUTORS, INC.
NW Life-100% INSURANCE SERVICES CAPITAL TRUST — (NFSDI)
NWD INVESTMENT COMPANY (NW LIFE) Common Stock; 100 Shares
MANAGEMENT, INC. NEWHOUSE CAPITAL Common Stock: 3,814,779 Shares Brsfenred Stock:
(NWD Invest) PARTNERS, LLC JEFFERSON NATIONAL i NFS-100% NFS-100% DE
Common Stodk: 958750 Shares [——1-=====~ NWD Invest -19% FINANCIAL CORP. NFS-100% OH| DE
NW Corp 100% Casualty-70% (UNFC)
Breferted Stock: 500,000 Shares Fire-10% NATIONWIDE LIFE AND
NW Corp 100% ANNUITY INSURANCE NATIONWIDE FUND NATIONWIDE FUND
DE| DE NW Life-100% DE COMPANY — ADVISORS | maNAGEMENTLLC
(NLAIC)
T NES.-100% Managing Unitholder]
NWD ASSET Common Stod 66,000 Shares DELAWARE BUSINESS TRUST NFSDI-100% DE
NATIONWIDE EMERGING MANAGEMENT JEFFERSON NATIONAL NW Life-100% OH DE|
MANAGERS, LLC HOLDINGS, INC. JEFFERSON NATIONAL LIFE INSURANCE
,,,,,, [S— (NAMHI) SECURITIES COMPA INF ADVISORS, INC. T
CORPORATION (NLIC) REGISTERED INVESTMENT NATIONWIDE FUND
NWD Invest-100% |Commonstock: 20,000 Shares P RElﬁls.IEj’;:‘:d’::‘;vl.l.C ADVISORS SERVICES, INC. DISTRIBUTORS LLC
NWD Invest-100% INFC-100% DE " DE Y B
DE| ‘ DE NFC-100% LR CommonSStocks 201,300 Shares
: NLAIC - 100% VT NFS-100% T NFSDI-100% DE
RIVERVIEW NATIONWIDE GLOBAL
+ INTERNATIONAL VENTURES, INC. JEFFERSON NATIONAL
GROUP, INC.  INC. LIFE INSURANCE NATIONWIDE INVESTMENT NATIONWIDE
4 NATIONWIDE BANK
— (NGY) [COMPANY OF NEW YORK]| SERVICES CORPORATION SECURITIES, LLC
— Common tock: 2800000 Shares -
Common Stock: 100 Shares Common Stock: 5,000 Shares
NWD Invest - 100% " Common Stock: 3/
NAMHI-100% INLIC-100% NY W Life-100% NFS-100% NFSDI - 100%
DE| DE o oK FED DE
i NATIONWIDE FINANGIAL NATIONWIDE FINANCIAL
ASSIGIVENT GENERAL AGENCY, INC
NEWHOUSE CAPITAL COMPANY . ok 1o005h
— ommon Stock: 1,000 Shares
PARTNERS I, LLC Common Stock: 100 Shares
NFSDI - 100%
NW Life-100% OH PA
NGV-99%
DE| NATIONWIDE INVESTMENT NATIONWIDE RETIREVENT
ADVISORS, LLC ‘SOLUTIONS, INC.

7| CommonStock: 236 494 Sheres:

NFSDI-100%

NW Life-100% OHl DE
Subsidiary Companies  — Solid Line
Contractual Association = Double Line
Limited Liability Company -~ Dotted Line
September 30,2018 Page 2

(Nationwide Corp. subsidiaries)
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Statement as of September 30, 2018 of the NATlONWlDE L”:E |NSURANCE COMPANY

NATIONWIDE INSURANCE COMPANIES

NAIC NAIC

Group Company State of Federal ID

Code Group Name Code Domicile Number Name of Company

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

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

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

0140 Nationwide 42587 1A 42-1207150 Depositors Insurance Company

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

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

0140 Nationwide 22209 OH 75-6013587 Freedom Specialty Insurance Company

0140 Nationwide 23582 OH 41-0417250 Harleysville Insurance Company

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

0140 Nationwide 35696 OH 23-2384978 Harleysville Preferred Insurance Company

0140 Nationwide 26182 OH 04-1989660 Harleysville Worcester Insurance Company

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

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

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

0140 Nationwide 23760 OH 31-4425763 Nationwide General Insurance Company

0140 Nationwide 10070 OH 31-1399201 Nationwide Indemnity Company

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

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

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

0140 Nationwide 42110 X 75-1780981 Nationwide Lloyds

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

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

0140 Nationwide 15580 OH 31-1117969 Scottsdale Indemnity Company

0140 Nationwide 41297 OH 31-1024978 Scottsdale Insurance Company

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

0140 Nationwide 36269 Mi 86-0619597 Titan Insurance Company

0140 Nationwide 42285 OH 95-3750113 Veterinary Pet Insurance Company

0140 Nationwide 10644 OH 34-1785903 Victoria Automobile Insurance Company

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

0140 Nationwide 10778 OH 34-1842604 Victoria National Insurance Company

0140 Nationwide 10105 OH 34-1777972 Victoria Select Insurance Company

0140 Nationwide 10777 OH 34-1842602 Victoria Specialty Insurance Company

0140 Nationwide 37150 AZ 86-0561941 Western Heritage Insurance Company



Statement as of September 30, 2018 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULEY

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?
I\Cn(:i?bers Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
0140 | Nationwide..........ccoovrievveins [ ervvrienns 31-1486309.. | ....4595018 | ....ccocviervrvvens | e 10 W. Nationwide, LLC........coovvvrvvrerrrirreirrinns OH Nationwide Realty Investors, Ltd...........c......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S PR
0140 | Nationwide..........cooovrievceins [ rrvvriinns 31-1486309.. | ....4810074 | ....ccoovvervrvies | e 1000 Yard Street, LLC.....c.oovvvvvverieicicris OH Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S PO
0140 | Nationwide.........ccovrereriernns | cerrerrrinns 31-14863009.. | ....4869474 | ....oovvvrirvirs [ e 1015 Long Street, LLC.......cccvvvvrereierniniieines OH Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necooe | oo
0140 | Nationwide..........cccovrrvrivres [ rverernnnns 31-1486309.. | ... 4810047 | ...ovivveeererrees | o 1050 Yard Street, LLC.....c.oovvvvvvreericicis OH Nationwide Realty Investors, Ltd. .................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ TSI PR
0140 | Nationwide..........ccovrevreres [ rverernnnns 31-1486309.. | ... 4810038 |.....ccovvvrrerree | rrerererrerrererreeens 1125 Rail Street, LLC OH Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUSS PR
0140 | Nationwide..........ccovrevrvres [ rrerernnnns 31-1733036.. | ....4594963 | .......oovvrerree | v 120 Acre Partners, LLC DE Nationwide Realty Investors, Ltd..................... ownership.......... | ... 95.000 |Nationwide Mutual Insurance Company.......... | ..... |\ | I
0140 | Nationwide..........ccccovrevreins [ eorrrrinnas 20-4939866.. | ....5217036 | ....ccovverrrrren | vererrrereeririeinnns 1125 Yard Street, LLC......ccovvevevevieriicicne OH NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccccovrevveins [ eorerinnas 26-2451988.. | ... 4288132 | ...ocovvieivies | e 1492 Capital, LLC.......ccovvereveierererceeenes OH Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccocvvrevveins [ eorrrinnas 31-1486309.. | ....5113932 | ..oocorieivies | e 111 Rivulon Boulevard, LLC..........cccccovveninae OH NRI-Rivulon, LLC.......covviiirriierceeicieis ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide 31-1486309.. | ....4810083 155 Rivulon Boulevard, LLC.........c.cccvevvrvrrennns OH NRI-Rivulon, LLC ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide .| 31-1486309.. | ....5113923 |.. . | 161 Rivulon Boulevard, LLC. . |OH.. .. INRI-Rivulon, LLC....... ..| ownership... ...100.000 | Nationwide Mutual Insurance Company... ..N..
0140 |Nationwide 31-1580283.. | ....5042171 170 Marconi, LLC OH NWD Investments, LLC........cccovevvvrrerreinnnns ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1580283.. | ....4960960 245 Parks Edge Place, LLC..........ccccocvviniinnnnee OH NWD Investments, LLC.........ccccovvrernininnnnne ownership ...100.000 |Nationwide Mutual Insurance Company N
0140 |Nationwide .. 131-1486309.. | ....4810092 | .. . | 275 Rivulon Boulevard, LLC. . |OH.. .. |NRI-Rivulon, LLC ..| ownership... ...100.000 | Nationwide Mutual Insurance Company... N
0140 |Nationwide 31-1486309.. | ....5308475 300 Rivulon Boulevard, LLC..........ccccccovuvienenne. OH NRI-Rivulon, LLC ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide..........ccovvervrieres [ rerrirnnnns 31-1486309.. | ....5308484 |.......covvrerrees | v 310 Rivulon Boulevard, LLC...........cccovviviirnnnes OH NRI-Rivulon, LLC.......coeiviieiririeircseireineins ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ ISUSI PO
0140 | Nationwide..........ccocovvrevreins [ eorrerinnns 31-1486309.. | ....5092952 | ......cccooverrvries | vererrreieiririeinns 343 N. Front, LLC.....coovveeviceecercces OH Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccccovrevveins [ eorrrinnns 31-1580283.. | ....4590835 |.....cccovvervrrrens | e 400 West Nationwide Boulevard, LLC............... OH NWD Investments, LLC..........ccccoovvirerrrrininnns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccccorrevvecne [ eorrrinnas 31-1580283.. | ... 4591140 | ...oovrievvies | e 425 West Nationwide Boulevard, LLC............... OH NWD Investments, LLC........cccoevvererrerrnnnns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........coocvrievveins [ erevrienns 31-1486309.. | ....4595009 |.....cocoorvrvrvrins | vererrreirririeinnns 44 Chestnut, LLC......c.ovververieiceieesieens OH Nationwide Realty Investors, Ltd...........c......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ SO O
0140 | Nationwide..........ccovvrvrreres [ orvrrrnrnns 31-1486309.. | ... 4890843 | .....cccovvrrerrre | oo 75 Rivulon Boulevard, LLC.........ccoovvvvvirerrnnns OH NRI-Rivulon, LLC.......cvveeireverireeresnienens ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ ST PO
0140 | Nationwide.........cccereerercernns | cerrererinns 20-4939866.. | ....4590750 | ....cvorvrrrrerires | cerrireirerieinnieines 775 Yard Street, LLC....c..ooovvvvvrreverirecreis OH NRI Equity Land Investments, LLC................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoe | oo
0140 | Nationwide..........ccovrevrvres [ rverernnnns 20-4939866.. | ....52801571 | ...evrevrverererrees | rvrrererreeneeeneeens 777 Swan Street, LLC.....c.oovvvvivireeereirns OH NRI Equity Land Investments, LLC................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUS RS
0140 [ Nationwide..........ccovrevrrvres [ rrerernenns 20-4939866.. | ... 4810104 | ....ovvvveerreeree | e 780 Yard Street, LLC......coveveieeieereieereincene OH NRI Equity Land Investments, LLC................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \\ISUSIS PO
0140 | Nationwide..........ccovvrvvrivres | rerrirnnnes 20-4939866.. | ... 4671583 | ....coevveerrrerrees | e 795 Rail Street, LLC......ooeveevieeercrieneinns OH NRI Equity Land Investments, LLC................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ ISUSI POR
0140 | Nationwide..........ccccovrevrecns [ eorvrinnne 20-4939866.. | ....4590602 | ......ccooererrrens | vererereieiririeinis 800 Bobcat Avenue, LLC...........ccoovvivriininns OH NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccocvrrevreins [ eorrrinnns 20-4939866.. | ....4671499 | ....ccovvvrrrrres | e 800 Goodale Boulevard, LLC...........ccccceurvreinnnee OH NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S R
0140 [ Nationwide..........cccoevrerieres | orerrernns 20-4939866.. | ... 4671789 | ....covvvrvererrne | e 800 Yard Street, LLC OH NRI Equity Land Investments, LLC................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neoooos | e
0140 [ Nationwide..........cccoevrerierens | errerrernns 20-4939866.. | ....4590778 | .....cocvvvrerrre | errerrerrrieierseinns 805 Bobcat Avenue, LLC OH GVY Residential, LLC.........cccoeoviererirnrenenns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ TSSO DO
0140 |Nationwide 20-4939866.. | ....4890834 808 Yard Street, LLC OH GVY Residential, LLC.........coovrrrrrvreirrnenns ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide ..|20-4939866.. | ....4869465 | .. . | 820 Goodale Boulevard, LLC... ..|OH.. ..|NRI Equity Land Investments, LLC .. | ownership... ...100.000 |Nationwide Mutual Insurance Company... N
0140 | Nationwide 20-4939866.. | ....5042612 825 Junction Way, LLC.........cccovevvrnirereinninns OH GVY Residential, LLC.........ccccoerervrniirirrerns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N
828 at the Yard Condominimums Home

................................................................... 37-1865892.. [N/a......ocvvns | rvreerreiriiiees [ e, | OWNETS Association OH............ |OTH............. | Other non-Nationwide.............ccocovuerrvrevrecns | M@ [ e | Other non-Nationwide.........c.cvvvecncncncinces [ N [ 21
0140 | Nationwide..........ccccovreereins [ eorrrrinnas 20-4939866.. | ....5012286 |.....cccoovevrrrrens | vererrreirieirieinns 828 Bobcat Avenue, LLC.........c.cccoevveniininns OH...ccoo.s NIA...coorne NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S T
0140 | Nationwide..........ccccovvrevveins | eorerinnas 20-4939866.. | ....4890759 | .....cecvvverrrrrens | cererrrerreirieinis 840 Third Avenue, LLC.........cccooveeviiririiienns OH...ccoo.. NIA ..o NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
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0140 |Nationwide 20-4939866.. | ....4590611 845 Yard Street, LLC........cocovvvevevcverereneinnes |OHec [ NIAL GVY Residential, LLC.........cccovreervrririnenne ownership.......... ...100.000 | Nationwide Mutual Insurance Company N
0140 |Nationwide .. | 20-4939866.. | ....4590787 | .. . | 850 Goodale Blvd., LLC... .. |NRI Equity Land Investments, LLC . | ownership... ...100.000 | Nationwide Mutual Insurance Company... N
0140 | Nationwide 20-4939866.. | ....4903921 860 Third Avenue, LLC NRI Equity Land Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide..........ccocovrevceies [ eorrrinnns 20-4939866.. | ....4903912 | ....cccovierrrrrens | e 880 Third Avenue, LLC NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccocovrevveins [ errvrinnns 20-4939866.. | ....4869438 |.......coovvrvries | v 895 W. Third Avenue, LLC NRI Equity Land Investments, LLC................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N [
0140 [Nationwide..........cccoevrerieres [ rrrerrernens 20-4939866.. | ....5143069 | ......cccovvrrerrre | cerrerrerrrieierieinns 950 Dorchester Way, LLC........cccoeveviereiriinnnns OH............ NIA...ccooina. GVY Residential, LLC.........cccovvvererirnrenenns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neoooos | e
0140 | Nationwide..........cooovrievveins [ ervvrienns 31-1486309.. | ....5092943 | ......ccoovevrviies | e 960 Bobcat Avenue, LLC.........cccovererrviririrennns OH............ NIA .. Nationwide Realty Investors, Ltd...........c......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cceevereriernns | cerrerrninne 31-1486309.. | ....4810029 | ....coovvvrvrvreres [ corrrreirerininnireines 975 Rail Street, LLC......ccovvvererernircrreininns OH............ NIA. ..o Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoe | e
0140 | Nationwide.........ccovrereriernns | cerrerrerinns 31-1486309.. | ....5082001 | ....ovvvverrirines [ eerrrrerrerieineieines 995 Yard Street, LLC......c.covvevrerernrrercreiiene OH............ NIA. ..o Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoo | oo
0140 | Nationwide.........ccoerrrerernns | cerrerrninns 31-1680808.. | ....4594833 | ....coovvrivriei [ AD Investments, LLC........ccccoveuvremrneririrninnines OH............ NIA. ..o Nationwide Realty Investors, Ltd..................... ownership.......... | ... 60.000 | Nationwide Mutual Insurance Company.......... | ..... N T
0140 | Nationwide..........ccovvervrienes [ rerrernnnes 31-1580283.. | ....4590992 | ....coovvverererree | rrrrererreieeereiens ADTV, LLC....oiicciiecneeei e OH....cceene. NIA. .o NWD Investments, LLC..........ccorevvirivrrerncnns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUROS ORI
0140 | Nationwide...........cooverevvvres [ rvrrernenes 52-2227314.. | .. A28T247 | oo | e AGMC Reinsurance, Ltd..........ccocvererniniennee TCA.......... NIA...oo. Nationwide Advantage Mortgage Company.... |ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ ISUSIS PO
0140 | Nationwide...........covrivreres [ wrerrirnnnns 42-1011300.. | ....4287229 | ...cocovivvrvrins | cerrreireirnieireineins ALLIED General Agency Company................... A IA.... AMCO Insurance Company ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neroore | e
0140 | Nationwide...........ccovrrvrieres [ ervrrinnnns 42-0958655.. | ... 1677548 | ...covvrievrvrins | v ALLIED Group, INC......ccovveeeevenirniirereeerineieene A IA.... Allied Holdings (Delaware), Inc. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neroooe | e
0140 | Nationwide..........cccovrivreres [ wrvrrinnnns 46-4628790.. | ... 4613462 | ...coovvvevvvrins | e Allied Holdings (Delaware), InC...........ccocverieneen. DE.....coo... A Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... | (RN PR
0140 | Nationwide...........ccoovrreriene. 10127... [ 27-0114983.. | ... 4288169 | .....ocvvvrirvees | v ALLIED Insurance Company of America........... OH............ A Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neroooe | e
ALLIED Property and Casualty Insurance
0140 | Nationwide.........c..covrvrrerrrene. 42579... |42-1201931.. | ... 4287144 | ...oooooieevies | e Company A IA.... ALLIED Group, Inc ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUSE PO
0140 | Nationwide..........ccvvrrvivres [ rverernnnns 42-1527863.. | ....4287238 | ..o | e ALLIED Texas Agency, INC........cccovereevererieneens L), S IA.... AMCO Insurance COMPaNY..........coveeereereennnne ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUS PO
0140 | Nationwide...........ccoervrrerrrene. 19100... [42-6054959.. | ....4287153 | ...cvvvvvvrerree | orrrererreeneeineeens AMCO Insurance COmMPany...........ocvveeereeeenens A A s ALLIED Group, INC......c.vreereevereereenereireineininns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ ST PO
0140 | Nationwide..........ccoverirvrieres [ rvrrirnnnes 59-1031596.. | ....4288011 | ...cviveereerree | e American Marine Underwriters, Inc................... | A s Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neroooe | e
0140 | Nationwide..........ccccovrevrens [ eorrrrinnns 81-4532504.. | ....5082029 |.....cccovverrrvries | vererereieerieinis American Tax Credit Fund 2017-A, LLC........... OH...cce.. NIA ..o Nationwide Life Insurance Company .............. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccccovrevveins [ eorvrienas 82-2001573.. | ...5167113 | .coeeiievvies | e American Tax Credit Fund 2017-B, LLC........... OH...oeooens NIA .o Nationwide Life Insurance Company .............. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccccovrevveins [ eorvrinnns 82-4591498.. | ...5215292 | ....ccocoiiivres | e American Tax Credit Fund 2018-A, LLC........... OH............ NIA ..o Nationwide Life Insurance Company .............. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 [ Nationwide..........cccovvrerivres [ rrrerrennns 83-0606592.. | ...5278943 | ......cccovivrrerrres | cerrererrririeireinns American Tax Credit Fund 2018-B, LLC........... OH......c..... NIA...ccorin. Nationwide Life Insurance Company .............. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \TSUSUE PRSI
0140 [ Nationwide..........cccovvrvrivres [ rrrrrrennns 83-0620232.. | ...5278934 | .....coovvvirerres | e American Tax Credit Fund 2018-C, LLC........... OH............ NIA...oo. Nationwide Life Insurance Company .............. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neoooos | e
0140 | Nationwide..........cccovvrvrrvres [ rrvrrrnrnnns 31-1580283.. | ... 4591177 | oo | e Arena District CA I, LLC....c.oovveveiririerciriieenns OH.....co.... NIA..coone. NWD Investments, LLC........ccccorervvrrrerrrirnnns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ TSR PR
Arena District Garage Condominium
36-4857239.. Association Other non-Nationwide...........cccocvvvriurcnrrennees Other non-Nationwide............ccoeovvreererrrerencns | vevee N
..190-0280710.. . | Arena District Owners Association... . | Other non-Nationwide.... . | Other non-Nationwide... N
35-2582728.. Arena District Swim Club Association Other non-Nationwide............ccocoervrivninirennee Other non-Nationwide............ccoccereereerenence | vevee N
31-1486309.. | ....5012277 Ballantrae Woods, LLC.........cccocoeivirnricinnne. Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 |Nationwide .. | 26-4083207.. | ....4869447 |.. . | Berkshire Crossing Development, LLC .. |NorthStar Commercial Development, LLC...... ownership... ...100.000 | Nationwide Mutual Insurance Company... N
0140 | Nationwide 31-1555487.. | ....4593658 Broad Street Retail, LLC........ccccoevvvieireiriinnne Nationwide Realty Investors, Ltd..................... ownership......... | ... 60.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide..........ccoovrievveins [ ervvriinns 20-3624379.. | ... 4595531 | ....ovvviiiriins | e Brooke School Investment Fund, LLC............... Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S PO
Limited partner
0140 | NationWide.........ccevrererernns | cerrerrerinns 26-0899413.. | ....3730540 | ....coovvvrrrriires | eerrreirerieineieinns CHP New Markets Investment Fund, LLC......... OH............ OTH....covene. Nationwide Mutual Insurance Company.......... Inocontrol | ... 50.000 | other non-Nationwide............cocoevnrrerernrnenns | e N 2
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0140 |Nationwide 20-1618232.. | ....4595241 CNRI-Cannonsport Condominium, LLC............ CNRI-Cannonsport, LLC.........cccocvereireenennn. ownership.......... ...100.000 | Nationwide Mutual Insurance Company N
0140 |Nationwide ..120-1618232.. | ....4595045 | .. . |CNRI- Cannonsport, LLC............. .. |Nationwide Realty Investors, Ltd... ..|ownership... ...100.000 | Nationwide Mutual Insurance Company... N
................................................................... Na.icieee [NA Co-Investment Fund, LLC Other non-Nationwide............ccccocevevevvcevveene |N8uccivcieeceeee [ e | Other non-Nationwide.........coeveveeevcccevveeeeeen | N
0140 | Nationwide..........ccocovrevceies [ eorrrinnns 31-1579973.. | ...2998688 |......covevrrvree | e COLHOC Limited Partnership............c.ccovevnnee OH...ccooen NIA .o NRIArena, LLC.......ccovvveininriieneieieisnenns ownership.......... | ... 30.760 |Other non-Nationwide..........ccccovvvevrririerinins | e N...... T
0140 |Nationwide............ccovrrerrnee. 29262... | 74-1061659.. | ....4288057 | ....cccovverreerres | corerrerrirereirennnens Colonial County Mutual Insurance Company.... | TX............. A Other non-Nationwide............ccccceuerrrrererennen. contract.......ceee | eveverrerennns Other non-Nationwide.............cccceveveererreenns | covee Neoroos | e
................................................................... 45-4901238.. | Nfa...cccceriers | veerieresiieiiens | vesrieisessienenen. | COlumbus Arena Management, LLC................ |OH............ |OTH............. | Other non-Nationwide..............ccceurerrerveivrerees [NMAuiiieiiiisiieiens | ceverenenenns | Other non-NationWide...........cevvevevevieiecnnies | eedNeciiins | 200
0140 | Nationwide...........ccovvrvrieres [ wrervinnnens 31-1486309.. | ....5308466 |........ocovrerree | rrerererreirirereine Cottages at Hyatts LLC Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ SO ORI
0140 | Nationwide.........c..coervrrernrene. 18961... | 68-0066866.. | ... 4288178 |......coovvverervre | e Crestbrook Insurance Company. Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \TSUSE PR
0140 | Nationwide..........ccovvevrinres [ rrerernrnns 31-1486309.. | ....4590255 | .....cccvvvrrerrees | crrrrererreirireneiens Crewville, Ltd......c.ovveerrereseeescens Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUSO PR
0140 | Nationwide.........c.ccoervrrerrrenc. 42587... |42-1207150.. | ... 4287162 | ...ooovoveercirins | e Depositors Insurance Company..........ccccoceenene A A ALLIED Group, INC.......vvvreenereereeneeieineinenns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUSIS PR
Discover Affordable Housing Investment Fund |
...................................................... 46-4104813.. |n/a.............. LLC Other non-Nationwide............ccocvevererrcnvenees [N | vevveivienen. | Other non-Nationwide........cocvvcevecncvivnccnien | N
0140 | Nationwide 33-0096671.. | ....4287694 | .. . |DVM Insurance Agency.... .. | Veterinary Pet Insurance Company... ..| ownership... ...100.000 | Nationwide Mutual Insurance Company... ...N..
0140 | Nationwide . |47-4523959.. | ....4890825 Eagle Captive Reinsurance, LLC...........ccco..... Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 20-1945276.. | ....4590590 East of Madison, LLC.........cccccoeverreriiirrrirnnnns 120 Acre Partners, Ltd ownership Nationwide Mutual Insurance Company N
0140 |Nationwide .. |20-1945276.. | ....4590590 | .. . | East of Madison, LLC........... ..|ND La Quinta Partners, LLC.. . |ownership... Nationwide Mutual Insurance Company... N
...................................................... 30-0951639.. [n/a.............. ERN-4 Property Owners Association, Inc Other non-Nationwide.............cocovvvererrrerennes [MAuiiiiriieieiine, Other non-Nationwide..........c..coccvvevrerrerenns [ N
0140 | Nationwide.........c..covrvrrerrrene. 13838... [42-0618271.. | ... 4569372 | ...cocvvvvrvrerrre | cerreererreireeireinns Farmland Mutual Insurance Company.............. Other non-Nationwide...........cccoovrrerrrrrrerrennes oL o] AR IR Other non-Nationwide...........cccoevrerrerrerrennns | vrree [\ 2
0140 | Nationwide.........c.ccovvrrerreene. 22209... | 75-6013587.. | ... 4287676 |.....cccorerreerens | corerreirirnrreereineens Freedom Specialty Insurance Company........... Scottsdale Insurance Company ...........ccc....... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUS PO
................................................................... 46-4736379.. | Nfa...ccccvrees | vererrerenirenns | veverereinenenne. | GPN-1 Property Owners Association, Inc Other non-Nationwide............ccocvvvrrerrererenees | M@ | veveirieeeens | Other non-Nationwide............coocevvvevvvvincnne [ N | 20
0140 | Nationwide..........ccoverirvrieres [ rvrrirnnnes 20-4939866.. | ....4590808 |.......covvererreen | rrrrererreireeineiens Grandview Yard Hotel Holdings, LLC................ NRI Equity Land Investments, LLC................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neroooe | e
0140 | Nationwide..........ccccovrevrens [ eorrrrinnns 20-4939866.. | ....4590826 | .......coooeverrrens | vererririeieiieies Grandview Yard Hotel, LLC...........cccccoeoviriennnns Grandview Yard Hotel Holdings, LLC.............. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccccovrevveins [ eorvrienas 20-4939866.. | ....5036200 | .....cocoorerrrrrens | vererrreieieirieins GVY Residential, LLC..........cccovovrierrririrnienns NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccccovrevveins [ eorvrinnns 31-1486309.. | ....5280142 | ....ccoviervvres | e Harlem Road Developers, LLC.............ccccovvee. Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccocvreevieins [ eovvrinenns 51-0241172.. | ....3582909 | .....cocovvrvrvins | v Harleysville Group INC........ccovvvvvvvierevniiniennns Allied Holdings (Delaware), InC...........cccovvnnee. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S PO
0140 |Nationwide.........c..coervrrerrnne. 23582... |41-0417250.. | ...4442260 |......ocovevvvvrres | e Harleysville Insurance Company..............cc.cee... Harleysville Group, INC........cccoovvveeiriinieiennns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neoooos | e
0140 | Nationwide . |23-2253669.. | ...4442158 | ..o | e Harleysville Insurance Company of New Jersey [NJ............. A Harleysville Group, INC.......ccovveverernrineirenis ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoo | e
0140 |Nationwide . |23-2864924.. | ....4442242 Harleysville Insurance Company of New York... |OH............ IA.... Harleysville Group, Inc. ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 |Nationwide .| 38-3198542.. | ....4442251 |.. . | Harleysville Lake States Insurance Company... . |Harleysville Group, INC.........ccocounee. .. |ownership... ...100.000 | Nationwide Mutual Insurance Company... N
0140 | Nationwide . 123-1580983.. | ....4440659 Harleysville Life Insurance Company................ Nationwide Mutual Insurance Company.......... ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide . |23-2384978.. | ...4442288 | .....coooevie | e Harleysville Preferred Insurance Company....... Harleysville Group, Inc ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide . |04-1989660.. | ....4442372 |.. . | Harleysville Worcester Insurance Company...... . |Harleysville Group, Inc... .. | ownership... ...100.000 | Nationwide Mutual Insurance Company... ..N..
0140 | Nationwide 32-0051216.. | ....4596903 Hideaway Properties Corporation..................... Nationwide Realty Investors, Ltd..................... ownership.......... | ... 50.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide..........ccoovrievveins [ ervvriinns 31-0871532.. | ....4288020 |.....cocovevvrvrens | e Insurance Intermediaries, INC...........ccouvvvrvrinnne Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S PO
0140 | Nationwide.........ccoeverervernns | cevrerrrinne 20-3289512.. | ....3848436 | ....cocovvrrrrreres e Jefferson National Financial Corp..........ccc...... Nationwide Life Insurance Company............... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... A GOV IO
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0140 | Nationwide...........ccoevererneenc. 64017... | 75-0300900.. | ....3332887 | ....ovveerreerens | cerereirerniieeneineens Jefferson National Life Insurance Company...... L, S A Jefferson National Financial Corporation........ ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUSES PRSI
Jefferson National Life Insurance Company of
0140 | Nationwide..........cccceerrirernnnes 15727... [47-1180302.. | ...5111899 | ...oovvierrcies | e New York ) A, Jefferson National Life Insurance Company.... |ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S T
0140 | Nationwide..........ccccovrevreies [ eorrrinnne 61-1340595.. | ....5113503 | ...oovvieirvies | e Jefferson National Securities Corporation......... DE.....cc.. NIA ..o Jefferson National Financial Corporation........ ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide...........covrrvrvres [ wrernirnins 31-1486309.. | ....4097802 | ....cocvvvvvererrees | rrerererreirierreiens Jerome Village Company, LLC...........cccccvvvvnnee OH....coeeeee NIA. .o Nationwide Realty Investors, Ltd.............cc...... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ SO R
Jerome Village Master Property Owners
............. .. |46-2974590.. . | Association, Inc. . | Other non-Nationwide.................... . Other non-Nationwide......................
0140 [Nationwide..........cccovvverreres [ rrvrrrnnnnns 20-8945345.. | .... JNF Advisors, Inc Jefferson National Financial Corporation........ Nationwide Mutual Insurance Company..........
Jerome Village Residential Property Owners
................................................................... 46-2956640.. |N/a......ccccoces | ererereririreriirens | ererererererenenenenn. | ASSOCIAtiON, InC. OH............ |OTH............. | Other non-Nationwide............c.ccceceereeeeececes [NAercrerevevecececee | oo, | Other non-Nationwide..........ccoeveveeevcceee | e N | 20
0140 [ Nationwide..........ccovrvvvrerens | rvrrcrnnnns 31-1486309.. | ....4590312 | ...ovivrirerree | v JV Developers, LLC.........coverinercininennes OH....coeeene. OTH...ocveene. Nationwide Realty Investors, Ltd.................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N 2
0140 | Nationwide..........ccocovrercees [ eorririnnas 74-1395229.. | ... 4613350 | ...ocovvieerreies | e Lone Star General Agency, InC..........cccccoveunee L, SO IA.... Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S T
0140 | Nationwide..........cccceerrirernnnes 11991... [ 38-0865250.. | ....4288187 | ...cocovierrrrrees | vererrreieieirieinns National Casualty Company............cccceveeinnae OH...cco.. IA.... Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S T
0140 [ Nationwide..........cccoevrerieres [ rrrerrernes AC000920.... | .... 4614900 |....ccccoverrerees | crrerrerrirerreieinnens National Casualty Company of America, Ltd..... | GBR.......... A National Casualty Company..............ccevueee. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neoroos | e
0140 | Nationwide..........ccocvvievvecns [ eovrvrienns 42-1154244.. | ...2889795 | .....cocovvvireens | v Nationwide Advantage Mortgage Company...... A NIA .o AMCO Insurance COmMpany..........cccereervennes ownership.......... | ... 87.300 |Nationwide Mutual Insurance Company.......... | ..... Yoo T
ALLIED Property & Casualty Insurance
0140 | Nationwide 42-1154244.. | ....2889795 Nationwide Advantage Mortgage Company...... A NIA. . Company ownership Nationwide Mutual Insurance Company
0140 |Nationwide 42-1154244.. | ....2889795 Nationwide Advantage Mortgage Company...... Depositors Insurance Company. ownership Nationwide Mutual Insurance Company
Nationwide Affinity Insurance Company of
0140 | Nationwide...........ccoevererreenc. 26093... |48-0470690.. | ...4288196 | ......ccorerreerens | cerereerernnreerieneens America Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUSS PO
0140 | Nationwide...........ccouvererreene. 28223... |42-1015537.. | ...4288208 |......ccorevveeries | cererreiriririeiriiniens Nationwide Agribusiness Insurance Company.. Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide..........ccccovrrerveens [ eorririnnas 31-1578869.. | ....4288075 | ....ccevverrrrrens | e Nationwide Arena, LLC.........cccoooevvvrvreriennnen. NRIArena, LLC.......ccocovevreieeiesseieeinins ownership.......... | ..... 90.000 |Nationwide Mutual Insurance Company.......... | ..... N....... T
0140 | Nationwide..........ccccvvrevveins [ eorvrinnns 20-8670712.. | ... 4288114 | ..oovviieevies | e Nationwide Asset Management, LLC................ Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........cccoevrrirernnnes 10723... [95-0639970.. | ... 4288217 | ...cocoviervrvrns | vererrreirririeinns Nationwide Assurance Company...................... Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N......
0140 | Nationwide..........ccocvrrevrecns [ eorvirienns 31-1592130.. | ....2729677 | ..ovvrrirerrrvren | e Nationwide Bank..........ccoecvrirnennieenicnns Nationwide Financial Services, Inc.................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N...... 2
0140 | Nationwide..........cccovvrerieres [ vrverrernns 31-1036287.. | ....4288123 | ...ovvvvveierrees | e Nationwide Cash Management Company......... Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neoroos | e
0140 | Nationwide..........ccovvrvrierees [ orvrirnnnns 31-4416546.. | ....3828081 | ....ovvvvvrvrrerrre | cerrrererreirieineins Nationwide Corporation.............cceevvrierrnenns Nationwide Mutual Insurance Company.......... ownership.......... | ... 95.200 |Nationwide Mutual Insurance Company.......... | ..... Y. | I
0140 | Nationwide 31-4416546.. | ....3828081 Nationwide Corporation.............cocevevvererrenncs Nationwide Mutual Fire Insurance Company... | ownership.......... | ....... 4.800 |Nationwide Mutual Insurance Company.......... | ..... Yo T
0140 | Nationwide 04-3679407.. | ....4286839 Nationwide Emerging Managers, LLC NWD Investment Management, Inc ownership ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N
Nationwide Exclusive Agent Risk Purchasing
0140 | Nationwide..........ccccovvrevreens [ eorririnnas 05-0630007.. | ....4288048 | .....cccooovrerrreee | cererrreirieirneinnns Group, LLC OH....c...... NIA ..o Insurance Intermediaries, INC...........cccevvvveenne ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S U
0140 | Nationwide..........ccccvvrevreins [ eorrrinnas 31-1667326.. | ...4286932 | .....cccoverrrvrens | e Nationwide Financial Assignment Company..... OH...cc.o.. NIA...cooine Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccocvvrevveins [ eorvrinnas 23-2412039.. | ... 4287087 | ...cocvviererrres | e Nationwide Financial General Agency, Inc........ PA............ NIA .o NFS Distributors, INC..........cccorierinnirienin ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide.........ccooovrrevreins [ errvrienns 31-6554353.. | ... 4286978 |.....cocovvvvrvres | e Nationwide Financial Services Capital Trust..... DE.....ccc.. NIA .o Nationwide Financial Services, Inc. ................ ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........ccoovveervvecns [ eovvriinns 31-1486870.. | ....3828063 |.....cccovrevvrrrens | vererrreiriririreinns Nationwide Financial Services, Inc................... DE.....cccoo UDP............. Nationwide Corporation.............ccevverieereinnnns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........ccocvveevceins [ eovvrriinns 52-6969857.. | ...4286996 | .........coeovrriies | v Nationwide Fund AdViSOrs..........ccooevvvviiinininen DE.....ccoo NIA. .o Nationwide Financial Services, Inc. ................ ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
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0140 |Nationwide 31-1748721.. | ....4287050 Nationwide Fund Distributors LLC.................... NFS Distributors, Inc. ownership.......... ...100.000 | Nationwide Mutual Insurance Company N
0140 |Nationwide ..131-0900518.. | ....4287041 . | Nationwide Fund Management LLC. . .. INFS Distributors, Inc.. ..| ownership... ...100.000 | Nationwide Mutual Insurance Company... N
0140 | Nationwide . |31-4425763.. | ....4287957 Nationwide General Insurance Company.......... Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide..........ccocovrevceies [ eorrrinnns 31-1570938.. | ....4286398 |.....cccoooervrvrens | e Nationwide Global Holdings, Inc Nationwide Corporation...........ccccevevrieinnne ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccocovrevveins [ errvrinnns 04-3732385... | ... 4286857 | .....cocovvrvrvrens | e Nationwide Global Ventures, Inc............c.c...... NWD Asset Management Holdings, Inc.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide..........cccoevrrirernnnes 10070... [31-1399201.. | ....2839398 |.....cccoeverrrvrrns | vererrrrerriririreinns Nationwide Indemnity Company.............cc....... Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........cccovvrrirerrnnes 25453... 195-2130882.. | .... 4287180 | ...cevvvvvervires [ vrreerrireisirineinnns Nationwide Insurance Company of America...... OH............ IA.... ALLIED Group, INC. ....vvvvverireireienrereirnininns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide...........cocererevenrenee 10948... [31-1613686.. | ....4287966 |......ccovvverreres | wevrirerrcrierinniriines Nationwide Insurance Company of Florida........ OH............ Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoe | e
0140 | Nationwide.........ccovrereriernns | cerrerrerinns 41-2206199. | ....4286950 | .....ccovovrrrerenns [ e Nationwide Investment Advisors, LLC............... OH............ Nationwide Life Insurance Company............... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoo | oo
0140 | Nationwide.........ccoerrrerernns | cerrerrninns 73-0988442.. | ....4286923 | .....ocovvireviei e Nationwide Investment Services Corporation.... | OK............ NIA. ..o Nationwide Life Insurance Company............... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... A (U IO
Nationwide Life and Annuity Insurance
0140 | Nationwide . 131-1000740.. | ....2995098 Company Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company

0140 | Nationwide . 131-4156830.. | ....2819288 Nationwide Life Insurance Company....

Nationwide Life Tax Credit Partners 2002-A,

Nationwide Financial Services, Inc ownership ...100.000 | Nationwide Mutual Insurance Company

0140 [ Nationwide..........cccoevrerieres | ererrernns 13-4212969.. | ....4596127 | ...coovvvrervrees | e LLC OH............ NIA.....ccorne. Nationwide Life Insurance Company............... Other..coeeveeries | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N T
Nationwide Life Tax Credit Partners 2002-B,

0140 [ Nationwide..........cccovvverivres [ rrverrernns 01-0749754.. | ....A595960 | .....cocvvvrrerrre | corrrrrerrririerreenns LLC OH.....co.... NIA...oooii. Nationwide Life Insurance Company............... Other..coveveeries | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N T
Nationwide Life Tax Credit Partners 2003-A,

0140 | Nationwide..........ccovrvrrivnes [ rvererrinns 54-2113175.. | ... 4596127 | ..o | e LLC OH............ NIA..coo. Nationwide Life Insurance Company............... Other....ooevevee | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... [\ T
Nationwide Life Tax Credit Partners 2003-B,

0140 | Nationwide..........ccovrevvrierens [ rerrirnnnes 58-2672725.. | ... A596163 | ....coovvrverrerree | e LLC OH....coeeene NIA. . Nationwide Life Insurance Company............... Other....ovevevree | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N | I
Nationwide Life Tax Credit Partners 2004-A,

0140 | Nationwide..........ccccvvreereins [ eorrrinnas 20-0382144.. | ... 4596707 | ....ccovverervrens | vererrieieirireeinns LLC OH...cce.. NIA ..o Nationwide Life Insurance Company............... Other.....coovevves | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N...... | PO
Nationwide Life Tax Credit Partners 2004-B,

0140 [ Nationwide..........cccovvrerieres [ rrrrrrernnns 20-0745944.. | ... 4596211 | ...ovvvvreirere | e LLC OH............ NIA.....ccoonee. Nationwide Life Insurance Company............... Other....oeveeries | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N T
Nationwide Life Tax Credit Partners 2004-C,

0140 | NationWide.........ccovreereriernns | cevrerirenne 20-0745965.. | ....4596239 | ....ccvvrirrrrrires [ werrireireriniseieins LLC OH......c..... NIA. ..o Nationwide Life Insurance Company............... Other. e | e 0.010 | Nationwide Mutual Insurance Company.......... | ..... N T
Nationwide Life Tax Credit Partners 2004-D,

0140 | Nationwide.........ccoorrrervrnes | cevrereninns 20-1128408.. | ....4596332 | ....covvverrereres | worrireirerieineieinns LLC OH............ NIA. ..o Nationwide Life Insurance Company............... Other. ..o | e 0.010 | Nationwide Mutual Insurance Company.......... | ..... N.ooes T
Nationwide Life Tax Credit Partners 2004-E,

0140 | Nationwide..........ccovrvrvrivres [ rvrrirnnnes 20-1128472... | ... A596350 | ....coovvrvevrrerreen | rverererreinierneeens LLC OH....ceeene NIA..co. Nationwide Life Insurance Company............... Other....ovevvenee | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N T
Nationwide Life Tax Credit Partners 2004-F,

0140 | Nationwide..........ccocovrevreins [ eorvriinns 20-1918935.. | ....3318117 | .oeevvievcies | e LLC OH...oeoeee NIA ..o Nationwide Life Insurance Company............... Other....ccovevves | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N...... T
Nationwide Life Tax Credit Partners 2005-A,

0140 | Nationwide..........cccoevverieires [ vrrerrernnns 20-2303694.. | ....4596369 | .......ccooevrrerrre | cerrerrerrrieieieinns LLC OH............ NIA....ccornn. Nationwide Life Insurance Company............... Other..ceeveries | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N T

Nationwide Life Tax Credit Partners 2005-B,
0140 |Nationwide..........cccovvrvrreres | rrerrrnnnnns 20-2303602.. | ... 4596378 |......ocvvvrerrre | cerrrerernninieineiens LLC OH.....ccc.... NIA..coovn. Nationwide Life Insurance Company............... Other..cveveeries | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N P
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Nationwide Life Tax Credit Partners 2005-C,
0140 | Nationwide..........ccccovrercecns [ eorrririnnas 20-2450960.. | ....4596387 | .....cccovverrrrres | cererrieieieineieis LLC OH...cc.... NIA ..o Nationwide Life Insurance Company............... Other.....cocoevves | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N...... T
Nationwide Life Tax Credit Partners 2005-D,
0140 | Nationwide..........ccocovrevreins [ eorerinnas 20-2451052.. | ... 4596396 | ......cccooverrrvrens | vererereieieirieieis LLC OH...cce.t NIA...coone Nationwide Life Insurance Company............... Other.....cocvvves | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N...... T
Nationwide Life Tax Credit Partners 2005-E,
0140 | NationWide.........coovererernirnes | cevrerinines 20-2774223.. | ... 4596408 | ....covvvevviires v LLC OH............ NIA. ..o Nationwide Life Insurance Company............... Other. e | e 0.010 | Nationwide Mutual Insurance Company.......... | ..... N T
Nationwide Life Tax Credit Partners 2007-A,
0140 | Nationwide..........cccovvrvrieres [ rrrrrrennns 21-1288836.. | ... 4596426 |......ccovvirerrre | e LLC OH......c..... NIA...oon. Nationwide Life Insurance Company............... Other....oeveeies | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... [\ T
Nationwide Life Tax Credit Partners 2009-A,
0140 | Nationwide..........ccoverevrvrees [ rrerernnnns 26-3427373.. | ... 4596435 | ..o | e LLC OH.....cc.... NIA. s Nationwide Life Insurance Company............... Other. ..o [ e 0.010 |Nationwide Mutual Insurance Company.......... | ..... [\ | P
Nationwide Life Tax Credit Partners 2009-B,
0140 | Nationwide..........ccovrevvrvnens [ rerrirnnnns 26-3427435.. | ... 4596444 | ......oovvvirinis | e LLC OH....coeeene. NIA. .o Nationwide Life Insurance Company............... Other....oevevee | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N T
Nationwide Life Tax Credit Partners 2009-C,
0140 | Nationwide..........ccccovvrevveins [ eorerinnns 26-3427479.. | ... 4596499 | .....ccoovvrvviiee | e LLC OH...ccoe.. NIA ..o Nationwide Life Insurance Company............... Other......oovvves | ceveae 0.010 |Nationwide Mutual Insurance Company.......... | ..... N...... T
Nationwide Life Tax Credit Partners 2009-D,
0140 | NationWide.........coevrererivirnes | cevreririnns 26-3427525.. | ... 4596510 | ..oovovvrirrirines v LLC OH............ NIA. ..o Nationwide Life Insurance Company............... Other. e | e 0.010 | Nationwide Mutual Insurance Company.......... | ..... N T
Nationwide Life Tax Credit Partners 2009-E,
0140 | Nationwide.........cceereerercernns | cerrerrrinne 26-4737055.. | ....4596529 | .....ccovvrivererires e LLC OH............ NIA. ..o Nationwide Life Insurance Company............... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoe | oo
Nationwide Life Tax Credit Partners 2009-F,
0140 | Nationwide..........ccovererrvres [ rrrrernnnns 26-4737157... | ... AB9BBAT | ..o | e LLC OH.....cc.... NIA...oon. Nationwide Life Insurance Company............... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ SO PO
Nationwide Life Tax Credit Partners 2009-I,
0140 | Nationwide..........ccovrvvvrvres [ rvvrernnnns 27-1362364.. | ... 4596622 | ......covvevererreen | v LLC OH....ceeene. NIA. ... Nationwide Life Insurance Company............... Other....ovevevee | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N T
0140 [Nationwide..........cccoevrerreres [ orrerrernes 45-0469525.. | ....3779811 | ..ovivviirerees | e Nationwide Life Tax Credit Partners No. 1, LLC | OH............ NIA.....ccoova. Nationwide Life Insurance Company............... Other..ooovevieries | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N T
0140 | Nationwide..........cccoecvrrirernnnes 42110... | 75-1780981.. | ....4287984 | ......cecovvvvvcvres [ orrirrireieiricinnns Nationwide LIOyds.........ccoeevvirenienniieinns L, SO A, 11 IO USSP CoONtract.......coee | vvereverriennns Nationwide Mutual Insurance Company.......... | ..... N...... 2
0140 | Nationwide..........ccccvrrevveens [ eorvvienas 42-1373380.. | ....4287210 Nationwide Member Solutions Agency Inc........ A NIA .o ALLIED Group, INC.....c.vvvrvveireirrieiereiriieinns ownership.......... ...100.000 | Nationwide Mutual Insurance Company N
0140 |Nationwide .. |75-3191025.. | ....4597094 | .. . | Nationwide Mutual Capital |, LLC. .. |Nationwide Mutual Capital, LLC........ ..|ownership... ...100.000 | Nationwide Mutual Insurance Company... N
0140 | Nationwide 75-3191025.. | ....4595269 Nationwide Mutual Capital, LLC...........ccccvverrnnee Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide . |31-4177110.. | ....3828090 Nationwide Mutual Fire Insurance Company..... |OH............ Other non-Nationwide............cocervevnrerererns LT RN OO Other non-Nationwide............ccceeverrrererernns | conee N
0140 |Nationwide .|31-4177100.. | ....3828072 |.. . | Nationwide Mutual Insurance Company............ .. | Other non-Nationwide.... .. |nfa. ... | Other non-Nationwide... N
0140 | Nationwide 34-2012765.. | ....4288084 Nationwide Private Equity Fund, LLC................ Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
Nationwide Property and Casualty Insurance
0140 | Nationwide..........cccoevrriernnnns 37877... | 31-0970750.. | ....4287993 |.....ccevvvvvirns [ vrreiririeisirieieins Company (0] I A, Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccocovrevveins [ eorvriinas 31-1486309.. | ....4288105 | .....cccovervrvrens | e Nationwide Realty Investors, Ltd............cccccuunee OH............ NIA .o Nationwide Mutual Insurance Company.......... ownership.......... | ... 97.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | Nationwide.........ccooovreevieins [ erevrriinns 31-1486309.. | ....4288105 |.....cocovvrvrrves | e Nationwide Realty Investors, Ltd............cccocunnee OH............ NIA .o Nationwide Indemnity Company..................... ownership......... | v 3.000 |Nationwide Mutual Insurance Company.......... | ..... N....... T
0140 | Nationwide..........ccoovrievveins [ ervvriinns 31-1486309.. | ....4590264 | ........ccooovrvvves | vererrriirrrieiis Nationwide Realty Management, LLC............... OH............ NIA. .o Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ SO O
0140 |Nationwide..........cccovvrvrreres | rrerrrnnnnns (117 I 8288066 | ... | e Nationwide Realty Services, Ltd.........cccocuene. OH.....ccc.... NIA..coovn. Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... \TSUSE PR
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0140 |Nationwide 73-0948330.. | ....4287096 Nationwide Retirement Solutions, Inc............... NFS Distributors, Inc. ownership.......... ...100.000 | Nationwide Mutual Insurance Company N
0140 |Nationwide .. | 36-2434406.. | ....4287078 |.. . | Nationwide Securities, LLC.............. .. INFS Distributors, Inc.. ..| ownership... ...100.000 | Nationwide Mutual Insurance Company... N
0140 | Nationwide 31-4177100.. | ....4288093 Nationwide Services Company, LLC.... Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide..........ccocovrevceies [ eorrrinnns 27-0743545.. | ... 4564041 | ...ocovvieieiies | e Nationwide Tax Credit Partners 2009-G, LLC... |OH............ NIA .o Nationwide Mutual Insurance Company.......... Other....covevves | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | Nationwide..........ccocovrevveins [ errvrinnns 27-0768791.. | ... 4596891 | ....ccvvvevrvies | e Nationwide Tax Credit Partners 2009-H, LLC... |OH............ NIA. ..o Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N [
0140 [Nationwide..........cccoevrerieres [ rrrerrernens 46-1952215.. | ....4596556 | .....cccvvererrirns | crrerreiriienieiieiniens Nationwide Tax Credit Partners 2013-A, LLC....|OH............ NIA...ccooina. Nationwide Life Insurance Company............... Other..oeeveeries | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N T
0140 | Nationwide..........cccovvrerierens [ rrerrennns 46-1971926.. | ....4596592 |.....ceovrrvrivrens | crrerreiriisrieieinnens Nationwide Tax Credit Partners 2013-B, LLC....|OH............ NIA...cooorin. Nationwide Life Insurance Company............... Other..cvevreries | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N | PO
0140 | Nationwide.........cceevereriernns | cerrerrninne 20-5976272.. | ... 4595410 | .coovvovreirriines e Nationwide Ventures, LLC.........ccccocvevvrnirninne OH............ NIA. ..o Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoe | e
0140 | Nationwide.........ccovrereriernns | cerrerrerinns 11-3651828.. | ...4588168 | .......cocvervies | v ND La Quinta Partners, LLC..........cccorevvininnee DE.....ccce. NIA. ..o Nationwide Realty Investors, Ltd..................... ownership.......... | ... 95.000 | Nationwide Mutual Insurance Company.......... | ..... Neoos T
0140 | Nationwide.........ccoerrrerernns | cerrerrninns 20-0585594.. | ....4286866 | .......coovverrreres | e Newhouse Capital Partners I, LLC................... DE.....c.... NIA. ..o Nationwide Global Ventures, Inc..................... ownership.......... | ... 99.000 |Nationwide Mutual Insurance Company.......... | ..... N T
0140 | Nationwide..........ccovvervrienes [ rerrernnnes 13-4110716.. | ....4286679 | ..o | v Newhouse Capital Partners, LLC...........cccconevne DE.....ccco... NIA. .o NWD Investment Management, Inc................ ownership......... | ... 19.000 | Nationwide Mutual Insurance Company.......... | ..... N T
0140 | Nationwide..........ccccovvrerceens [ eorrrienas 13-4110716.. | ... 4286679 | .....coeevrreens | e Newhouse Capital Partners, LLC...................... DE........... NIA ..o Nationwide Mutual Insurance Company.......... ownership.......... | ..... 70.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | Nationwide..........cccovvreereens [ eorrriinas 13-4110716.. | ....4286679 | .....cceovvrreens | e Newhouse Capital Partners, LLC...................... DE.....cc.. NIA ..o Nationwide Mutual Fire Insurance Company... | ownership.......... | ..... 10.000 |Nationwide Mutual Insurance Company.......... | ..... N...... PO
0140 | Nationwide..........ccocvrievveins [ eovvrinnns 31-1630871.. | ... 4287032 | ...ocovierrrvres | oo NFS Distributors, INC.........ccccovererirererreicninns Nationwide Financial Services, Inc. ................ ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S PO
0140 | Nationwide..........cccovvrerreres [ orrrrrernens 14-1892640.. | ....4596677 |....ccovrerereres | crerrerrirsrienreinnens NHT XII Tax Credit Fund, LLC Nationwide Life Insurance Company............... ownership.......... | ... 49,990 | Nationwide Mutual Insurance Company.......... | ..... [\ T
0140 | Nationwide.........ccooovrievveins [ ervvriinns 14-1892640.. | ....4596677 | .....covvvvirians | crrirerireerrinns NHT XII Tax Credit Fund, LLC Nationwide Assurance Company ................... ownership.......... | ... 25.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | Nationwide..........ccoovreevveins [ eovvrienns 14-1892640.. | ... 4596677 | .....ccovvvvirianns | v NHT XII Tax Credit Fund, LLC Nationwide Mutual Insurance Company.......... ownership.......... | ... 25.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | Nationwide 82-5195340.. | ....5280160 NLIC REO Holdings, LLC........cccoerirvrrircrninne Nationwide Life Insurance Company............... ownership.......... ...100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide .. |82-5194959.. | ....5280179 | .. . INMIC REO Holdings, LLC ..| Nationwide Mutual Insurance Company.......... |ownership... ...100.000 |Nationwide Mutual Insurance Company... N
0140 |Nationwide 46-3762545.. | ....4750442 NNOVS, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide..........ccccovrercecns [ eoreirnnnas 20-4939866.. | ....4590817 | ....ccevverrrrrens | e North of Third, LLC......covvreeieeeeeceeee NRI Equity Land Investments, LLC................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S R
Northstar Master Property Owners Association,

................................................................... 61-1753500.. [N/a....ciiivins | rveriereiriinees [ ereresneereinennen | INC. OH............ |OTH............. | Other non-Nationwide.............ccocovuverrvrvreen | M@ [ v | Other non-Nationwide.........c.covvvecncnvncinces [ eeelNuciis [ 21
0140 | Nationwide..........ccccovrevveins [ eorvrinnns 26-4083354.. | ...4594909 | .....cccoovviviies | e Northstar Residential Development, LLC.......... OH............ NIA ..o Nationwide Realty Investors, Ltd..................... ownership......... | ... 50.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | Nationwide..........ccocvreevieins [ eovvrinenns 31-1486309.. | ... 4594794 | .....covvirivies | e NRIArENa, LLC ... OH......c..... NIA. .o Nationwide Realty Investors, Ltd...........c......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S PO
0140 [ Nationwide..........cccovvrvrivres [ rrrrrrennns 31-1486309.. | ....4594815 | ....coivvivirerns | e NRI Brooksedge, LLC........cccovervinrnieiiriinnnns OH............ NIA...oo. Nationwide Realty Investors, Ltd.................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neoooos | e
0140 | Nationwide..........cccovvrvrrvres [ rrvrrrnrnnns 31-1486309.. | ....4595027 | ....ocovvvverrrrirne | cerrrererrnirieireiens NRI Builders, LLC Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ TSR PR
0140 | Nationwide.........ccoovrrercernns | cevrerrrinns 31-1486309.. | ....4590246 | .......covvveveeres | e NRI Communities/Harris Blvd., LLC OH............ NIA. ..o Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoo | e
0140 | Nationwide..........ccovrvvrieres [ rverernnnns 31-1486309.. | ...5217027 | ....ovvvrverrrerree | vrrrererreinereereenens NRI Corporate Housing, LLC.........ccccoerevrvinennne OH............ NIA..co. Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUSES RS
0140 | Nationwide..........ccovrrvvreres [ rvrrirnnnes 31-1486309.. | ... 4590282 | ....cocvvveveerree | v NRI Cramer Creek, LLC.........coovviriercininine OH....cecene. NIA. e Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ ISUSES PO
0140 | Nationwide..........ccccovvverreens [ eorrrrinnas 20-4939866.. | ....4590460 | ......coooerreres | cererreieierieeinis NRI Equity Land Investments, LLC................... OH....c..... NIA ..o Nationwide Realty Investors, Ltd..................... ownership.......... | ... 80.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | Nationwide..........ccocovrevveins [ eorrrinnns 26-0212217.. | ... 4590394 | ......cvviriviies | e NRI Equity Tampa, LLC.......ccccovvvveviieinieinns (0] I NIA .o Nationwide Realty Investors, Ltd.................... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccocovrevveins [ ervvrinnas 31-1486309.. | ....4590376 | .....cocoverrrrrens | e NRI Maxtown, LLC Nationwide Realty Investors, Ltd.................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccccvveevveins [ eorvrienns 31-1486309.. | ....4590406 |.......cocovvrvries | vererrrerriririreinns NRI Office Ventures, Ltd Nationwide Realty Investors, Ltd...........c......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide 31-1580283.. | ....4596912 NRI Telecom, LLC.......covvevinerreiereiis NWD Investments, LLC.........ccovevvrvrerreirnnns ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1486309.. | ....4590349 NRI-Rivulon, LLC Nationwide Realty Investors, Ltd ownership ...100.000 | Nationwide Mutual Insurance Company N




L'€l0

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

SCHEDULE Y

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

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
0140 |Nationwide 26-4083354.. | ....4869456 NS Developers, LLC.......ccocverenirirerereineens Northstar Residential Development, LLC........ ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 |Nationwide .. |45-3123274.. | ....4595438 | .. . |NTCIF-2011 Georgia State Investor, LLC .. |Nationwide Property and Casualty Company.. | ownership... ...100.000 | Nationwide Mutual Insurance Company... N
0140 | Nationwide 90-0729552.. | ....4596695 NTCIF-2011, LLC...vreeeeeece e Nationwide Mutual Insurance Company.......... ownership.......... | ..... 50.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide..........ccocovrevceies [ eorrrinnns 90-0729552... | ....4596695 | ......ccoooevrrvriens | vererrreirieirieinns NTCIF-2011, LLC...oovrecreeeree e Nationwide Mutual Fire Insurance Company... [ ownership.......... | ..... 50.000 |Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 [Nationwide..........cccoevrerieres | vrrerrernns 27-4700627.. | ... A596716 | ....oovvvreerrerenee | erreirerreieieieins NTCP 2011-A, LLC...vveeeeeeeeees Nationwide Life Insurance Company............... Other...cooevreres | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N 2
0140 [Nationwide..........cccoevrerieres [ rrrerrernens 46-0741029.. | ... 4464703 | ...cooovrvererens | e NTCP 2012-A, LLC....ovreiereeveereees Nationwide Life Insurance Company............... Other..oeeveeries | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N Y2
0140 | Nationwide..........cccovvrerierens [ rrerrennns 46-3309896.. | ....4586164 | .....cccoverivrrins | crrerreiriienieninnins NTCP 2013-C, LLC...ovoveeeereeeeeins Nationwide Life Insurance Company............... Other..cvevreries | e 0.010 |Nationwide Mutual Insurance Company.......... | ..... N Y
0140 | Nationwide.........cceevereriernns | cerrerrninne 46-4111078.. | ... 4596743 | .....ovovivirvins | e NTCP 2014-A, LLC Nationwide Life Insurance Company............... Other. e | e 0.010 | Nationwide Mutual Insurance Company.......... | ..... N 2
0140 | Nationwide.........ccovrereriernns | cerrerrerinns 47-1404116.. | ...4802734 | ...cooovvirereins | e NTCP 2014-B, LLC.....c.cvvveviirererrirereierinninne Nationwide Life Insurance Company............... Other. e | e 0.010 | Nationwide Mutual Insurance Company.......... | ..... Neoos 2
0140 | Nationwide.........ccoerrrerernns | cerrerrninns 47-1413242.. | ... 4809948 | .......ocoovivovins | e NTCP 2014-C, LLC......vvricerererrieeinenne Nationwide Life Insurance Company............... Other. ..o | e 0.010 | Nationwide Mutual Insurance Company.......... | ..... N 2
0140 | Nationwide..........ccovvervrienes [ rerrernnnes 47-3909345.. | ....4869483 | .....ccvvvvvrens | cerrereeeee NTCP 2015-A, LLC Nationwide Life Insurance Company............... Other....ovevevres | vevne 0.010 |Nationwide Mutual Insurance Company.......... | ..... N 2
0140 | Nationwide..........ccccovvrerceens [ eorrrienas 47-4148470.. | ....4890807 | ....covvevreerns | v NTCP 2015-B, LLC....coovirereeeceeeceeeine Nationwide Life Insurance Company............... Other......ocovvves | eveae 0.010 |Nationwide Mutual Insurance Company.......... | ..... N...... -
0140 | Nationwide..........cccovvreereens [ eorrriinas 81-3836925.. | ....5048678 |.....cccoverrrrrens | cererereieieiieeinis NTCP 2016-A, LLC Nationwide Life Insurance Company............... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 [Nationwide..........cccoevrerierens | orrerrernns 82--2015065. | ...5167122 | ...evvverrererrees | cerrerrerrrienerieinne NTCP 2017-A, LLC Nationwide Life Insurance Company............... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \TSUSUE DO
0140 | Nationwide..........ccocvrievveene [ eorvrienns 81-0936428.. | ... 4966663 |.......cocovvvrvrens | vererrreiririieinns NW Private Debt, LLC........cccoevvererreriereinns Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide.........ccooovrievveins [ ervvriinns 26-1903919.. | ....5012295 |.....cccovvirvrvies | e NW REI, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S PO
0140 | Nationwide.........cccovvrerivrens [ rrerrennns 81-2326191.. | ...5011609 | ....covvvrrvrerrre | cerrerrerrririeireinns NW-442 Ocean, LLC NW REI (NLIC), LLC....cvverrvrreiveieeieicine ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ TSSO
0140 | Nationwide 46-3654078.. | ....4593621 NW-Amesbury, LLC NW-REL LLC....oocviiiireeeeeneereseieienee ownership ...100.000 |Nationwide Mutual Insurance Company N
0140 | Nationwide .. |81-1263284.. | ....4960979 | .. . |[NW-Amesbury II, LLC.. ..| Nationwide Mutual Insurance Company .. |ownership... ...100.000 |Nationwide Mutual Insurance Company... N
0140 |Nationwide 83-2056769.. | ...coovrerrrrennn NW-Athens Way, LLC Nationwide Life Insurance Company............... ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 81-1246932.. | ....4958855 NW-Baseling, LLC........cccooeverrirrniiiereicirnnnns Nationwide Mutual Insurance Company.......... ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide ..|81-1869861.. | ....4984911 |.. . |NW-Beech, LLC... ..INW REI, (NMFIC), LLC.. .. | ownership... ...100.000 | Nationwide Mutual Insurance Company... ....N..
0140 | Nationwide 47-4999493.. | ....4902223 NW-Belleview, LLC NW REL LLC...ovveierieeceeeee e ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 83-0553339.. | .covirerrririne NW-Buena Vista, LLC Nationwide Mutual Fire Insurance Company... | ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide ..|83-1613456.. | ....5308448 |.. . |NW-Cameron Village, LLC... .. |Nationwide Life Insurance Company............... ownership... ...100.000 | Nationwide Mutual Insurance Company... ..N..
0140 | Nationwide 81-1211881.. | ....4962151 NW-Castle Rock, LLC Nationwide Mutual Insurance Company ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide.........ccovereereriernns | cerrerrerinns 46-3674167.. | ... 4595090 |.....cocovrervrns | corererreererierineiens NW-Cedar Springs, LLC..........ccvvnererriniininnes NW REL LLC.....cviirirrrernirercreiseieeesnins ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoo | e
0140 | Nationwide.........ccoovrrerernns | cerrerrrrines 82-2957977.. | ..5167131 | oo [ NW-Civita, LLC.....cooeverririrciesrreeeeseienas Nationwide Life Insurance Company............... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoo | e
Nationwide Life and Annuity Insurance
0140 | Nationwide..........ccovrrvvreres [ rvrrirnnnes 82-2958440.. | ...5167140 | ...ovivreerrerrees | e NW-Civita NLAIC, LLC Company ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ ISUSES PO
0140 | Nationwide...........ccovrevvveres [ rvrnirnnnes 81-1285433.. | ... 4961024 | ......ooovvvvrerree | v NW-College Park, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ SO U
0140 | Nationwide..........ccocovrevveins [ eorrrinnns 31-1580283.. | ...4591038 | ....ccovvievvrriens | e NWD 205 Vine, LLC.....c.ooovvveeirericireeinnans NWD Investments, LLC..........ccccoovvirerrrrirnnnnns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccocovrevveins [ ervvrinnas 31-1580283.. | ... 4591261 | ...oovvieivies | e NWD 225 Nationwide, LLC.........ccccoevrivrrrennne OH............ NIA ..o NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccccvveevveins [ eorvrienns 31-1580283.. | ....4591056 | .....cocvvvvvrvrnns | e NWD 230 West, LLC.....c.ccvvererereieieireisiienns OH............ NIA .o NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide 31-1580283.. | ....4590545 | ......covvevvrvies | e NWD 240 Nationwide, LLC..........ccocvvvrrirnnnne OH............ NIA. .o NWD Investments, LLC ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1580283.. | ....4590273 NWD 250 Brodbelt, LLC NWD Investments, LLC ownership ...100.000 | Nationwide Mutual Insurance Company N
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0140 |Nationwide 31-1580283.. | ....4981134 NWD 250 West, LLC NWD Investments, LLC ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 |Nationwide .. 131-1580283.. | ....4590554 | .. . |NWD 265 Neil, LLC.. ..|NWD Investments, LLC. . |ownership... ...100.000 | Nationwide Mutual Insurance Company... N
0140 | Nationwide 31-1580283.. | ....4590518 NWD 275 Marconi, LLC NWD Investments, LLC ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide..........ccocovrevceies [ eorrrinnns 31-1580283.. | ....4590509 | .....cocoverrrvrens | vererrreieiririeinns NWD 300 Neil, LLC NWD Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccocovrevveins [ errvrinnns 31-1580283.. | ... 4590572 | ....ccovvverirvies | e NWD 300 Spring, LLC NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N [
0140 [Nationwide..........cccoevrerieres [ rrrerrernens 31-1580283.. | ....4590527 | ...ccvvvvrrererrres | erreirerrnieierseinne NWD 355 McConnell, LLC.........cccooeverrirrirnnns OH............ NIA...ccooina. NWD Investments, LLC.........ccovevviererienrnnns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neoooos | e
0140 | Nationwide..........cooovrievveins [ ervvrienns 31-1580283.. | ....4590581 | ....ccovievvrrves | e NWD 425 Nationwide, LLC.........ccccocvvvrerennnne OH............ NIA .. NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N [
0140 | Nationwide.........cceevereriernns | cerrerrninne 31-1580283.. | ....4590536 | ....ccvvvrrverrreres | werrireieriniinnieines NWD 500 Nationwide, LLC.........cocoeverrirrinee. OH............ NIA. ..o NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoe | e
0140 | Nationwide.........ccovrereriernns | cerrerrerinns 31-1580283.. | ....4591298 | ....covvvirriires [ NWD Arena Crossing, LLC.........ccccovvvureirerin OH............ NIA. ..o NWD Investments, LLC.........cccocovvrervinirrennes ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoo | oo
0140 | Nationwide.........ccoerrrerernns | cerrerrninns 31-1580283.. | ....4591083 | ....covvvrrrieees v NWD Arena District I, LLC.........cccovvvvnririrerin OH............ NIA. ..o NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoo | e
0140 | Nationwide..........ccovvervrienes [ rerrernnnes 31-1580283.. | ....4591300 | ...orvvrverererreen | rrrrererreeneeeeeene NWD Arena District Il, LLC.........ccoovrivrieriennee OH....cceene. NIA. .o NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUROS ORI
0140 | Nationwide..........ccccovvrerceens [ eorrrienas 31-1580283.. | ... 4591113 | oo | e NWD Arena District MM, LLC..........cccceovrrivennne OH....c...... NIA ..o NWD Investments, LLC..........ccccooevirererrirnnnns ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S R
0140 | Nationwide..........cccovvreereens [ eorrriinas 31-1580283.. | ...4591319 | ..oooiiierviee | e NWD Arena District PW, LLC.......c.cccoceviernnnes OH...cco.. NIA ..o NWD Investments, LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccocvrievveins [ eovvrinnns 31-1580283.. | ... 4591131 | .o | e NWD Arena District V, LLC NWD Investments, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S PO
0140 | Nationwide..........ccocvrievveene [ eorvrienns 04-3679396.. | ....4286848 | .......cooovvvrvrens | e NWD Asset Management Holdings, Inc............ DE.....coo NWD Investment Management, Inc................ ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 [ Nationwide..........cccovvrerivirens [ rrverrennns 31-1580283.. | ....4591328 | ....ccoovvvrerrres | e NWD Athletic Club, LLC........cccoveverrvrrireieinens OH......c..... NWD Investments, LLC.........ccovevrerrerrrrrnnns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ TSSO PR
0140 | Nationwide..........ccoovreevveins [ eovvrienns 30-0876022.. | ... 4810010 |...ocvrrirerrrrrnns | vererrrerriririreinns NWD Franklinton, LLC.......cccocoevererereiiricininns DE.....ccou Nationwide Realty Investors, Ltd...........c......... ownership Nationwide Mutual Insurance Company.......... | ..... N...... T
0140 | Nationwide 31-1636299.. | ....4286594 NWD Investment Management, Inc.................. |DE............ Nationwide Corporation...........ccccveeeeerieeerenn. ownership Nationwide Mutual Insurance Company N
0140 | Nationwide .. |31-1580283.. | ....4587965 | .. . |NWD Investments, LLC ..| Nationwide Realty Investors, Ltd... ..| ownership... Nationwide Mutual Insurance Company... N
0140 [NationWide.........ocvverrerreinirs [ vvreereenees [ v [ NWGH, LLC Nationwide Realty Investors, Ltd..................... ownership Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide..........ccccovrercecns [ eoreirnnnas 47-4036460.. | .... 4869492 | .......coovvvveens | e NW-Deerfield, LLC........coveeirrrierceeinns Nationwide Mutual Insurance Company.......... ownership Nationwide Mutual Insurance Company.......... | ..... N...... T
Nationwide Life and Annuity Insurance

0140 | Nationwide..........ccccovrevveins [ eorvrienas 47-4036460.. | .... 4869492 | .......ccovcvrveens | v NW-Deerfield, LLC........ccooevrierrieiriceeinns OH...oeooens NIA .o Company ownership.......... | ... 25.970 |Nationwide Mutual Insurance Company.......... | ..... N...... | PO
0140 | Nationwide..........ccccovrevveins [ eorvrinnns 81-2327221.. | ...5013443 | ....ocovvieiviiee | e NW-Deerfield II, LLC NW REL LLC....ooverieieeseeeseee s ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccocvreevieins [ eovvrinenns 81-4401901... | ....5082010 | ...ocvrrirerrrvrns | vererrreiriririreinns NW-Grapevine Bluffs, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S PO
0140 [ Nationwide..........cccovvrvrivres [ rrrrrrennns 46-4330384.. | ... 4750443 | ...covvviririvrins | e NW-Hudnall, LLC........cooovvrrriierirreerrienns NW REL LLC....oovviiiereseeeeeies s ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neoooos | e
0140 | Nationwide..........cccovvrvrrvres [ rrvrrrnrnnns 82-1881115.. | ...5143078 | ....ovvvvverrerre | e NW-Ironhorse, LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ TSR PR
0140 | Nationwide.........ccoovrrercernns | cevrerrrinns 47-2482818.. | ... 4810122 | ...oooveccins | e NW-Jasper WAG, LLC NW REL LLC.....cviiiirirererreircreineieieeenins ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoo | e
0140 | Nationwide..........ccovrvvrieres [ rverernnnns 47-1497429.. | ....4809957 | ...covvrvvvreerens | v NW-Jefferson, LLC........covvrereereeneereircninns NW REL LLC....ooeeiiirreirerereeceeienns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUSES RS
0140 | Nationwide..........ccovrrvvreres [ rvrrirnnnes 81-1232565.. | ... 4961042 | ....coovvvvevrerrees | e NW-Lenexa, LLC NW REI (NLAIC), LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ ISUSES PO
0140 | Nationwide..........ccccovvverreens [ eorrrrinnas 81-1671648.. | ... 4981116 | ..ooovvieeeces | e NW-Lenexa Il, LLC NW REI (NLAIC), LLC ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ SO U
0140 | Nationwide..........ccocovrevveins [ eorrrinnns 81-5146596.. | ....5092961 | .....cccovverrrvrens | vererrreieiririeins NW-Logan, LLC.......ccocouieriiiireieinieeiscieens NW REL LLC...ovviieriierceeree e ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccocovrevveins [ ervvrinnas 81-1361460.. | ....5308457 | .....cccovvrvrvres | v NW-Marketplace, LLC.........cccovvveiirririeirnnns Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccccvveevveins [ eorvrienns 82-4TT7464.. | ...5217054 | ....ocovvieivies | e NW-Mayo, LLC......cooevrrrrrreieieieesieiessienins NW REL LLC....ooeiieeresreeeeee s ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide 81-5146266.. | ....5092989 | ......ccooovvrviies | v NW-Millenia, LLC.........covrerrreeriirrereicininns NW REI, LLC ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 |Nationwide .. |46-2457568.. | ....4591467 |.. . | NW-Montrose, LLC... . ..|NW REI, LLC. .. |ownership... ...100.000 | Nationwide Mutual Insurance Company... N
0140 | Nationwide 46-3888719.. | ....4593603 NW-Park 288, LLC........ccovvrrirererinririrrierinnenns NW REI, LLC ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N
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0140 |Nationwide 83-0849392.. [ ...5281028 | ......coovvrerree | o NW-Park Place, LLC Nationwide Life Insurance Company............... ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 |Nationwide .. |47-1740812.. | ....4809966 | .. . | NW-Peachtree, LLC ..|NWREI, LLC .. |ownership... ...100.000 | Nationwide Mutual Insurance Company... N
0140 | Nationwide 46-2469044.. | ....4591494 NW-Portales, LLC NW REI, LLC ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide..........ccocovrevceies [ eorrrinnns 47-2449044.. | ... 4810113 | .o | e NW-Promenade at Madison, LLC..................... OH...ccooen NIA .o NW REL LLC...ovvrieviieiceeieseeeisas ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 [Nationwide..........cccoevrerieres | vrrerrernns 82-5083560.. | ....5217063 |.......cccoerrerrre | cerrrrrerrrierrerennns NW-Twin Lakes, LLC.......ccorvrvrerereririeenn OH............ NIA....cccooe.. NW REI (NMFIC), LLC......coovevererirrireireinns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neoroos | e
0140 | Nationwide..........ccocvrievvecns [ eorrvrienns 82-4876417.. | ...5217072 | ..ovvrrievrvres | e NW Village Park, LLC.........ccoevvviereiriirrininen. OH............ NIA .o NW REL LLC....ooveiieieesreeeeee s ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
Nationwide Life and Annuity Insurance
0140 | Nationwide..........cccovvrerieres [ rrrerrernns 81-1603024.. | ... 4981086 |.....cooovvrerrree | errrrrerrerrieireinns NW REI (NLAIC), LLC......oovvreiirrrirercirirnes OH......c..... NIA...oooin. Company ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neoooos | e
0140 | Nationwide.........ccovrererernns | cevrernrinns 81-1619428.. | ....4981107 | .coooveeeerienes [ NW REI (NLIC), LLC....cooverriireireirerieeirenns OH............ NIA. ..o Nationwide Life Insurance Company............... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoo | e
0140 | Nationwide..........cccovrvvrivres [ rverernennns 81-1861190.. [ ....4984902 | .....coovvvrerree | rrrrererreinireereiens NW REI (NMFIC), LLC.....covveievirririnenns OH......c..... NIA..coone. Nationwide Mutual Fire Insurance Company... | ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ IS PR
0140 [ Nationwide..........ccovrerrvres [ rverernnnnns 82-4016536.. | ....5217045 | ....covvvvrrrerees | o NW-Santa Cruz, LLC........cccovvvrvereererriereincene OH.....ccc.... NIA...oos NW REL LLC.....oveiiereiseereieeeeecns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUSS PO
0140 | Nationwide 46-1100378.. | ....4591524 NW-Triangle, LLC.......ccoovvrrreieeriesccieiines NW REI, LLC ownership ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide ..|46-5764783.. | ....4809939 |.. . |NW-Tysons, LLC...... . INWREI LLC......ccerrrrrns .. | 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 .. [31-0947092.. | ....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 A1 T Other non-Nationwide..............c.ccoveveveveveveverenes | covee N
Nationwide Life and Annuity Insurance
0140 | Nationwide.........coccovvrrerrrenc. 13999... [27-1712056.. | ....4286914 | ....oovvvrrrerrees | e Olentangy Reinsurance, LLC...........cccovvruninnc. VT A Company ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUSE PR
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..nns ....4596462 OYS Fund LLC Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company
Investor member
0140 [ Nationwide..........cccoevrerieres | orrerrernns (117 T 8596480 | .o | e Park 288 Industrial, LLC..........ccccoverrvrrirereirnnns LD, S OTH...ccocove.. Nationwide Mutual Insurance Company.......... /nocontrol | ... 95.000 |other non-NationWide............ccovverevrerrivererenes | crvee N Y2
Parks Edge Condominium Home Owners

................................................................... 32-0516252.. [N/a...ciivins | covrreerreininiiees | coeereisnieneennenenn. | ASSOCIAtION OH............ |OTH............. | Other non-Nationwide.............ccccoerrerrrvevrecnns | M@ [ v | Other non-Nationwide.........o.oevverennenccnes [ eeelNuciis [ 21
0140 | NationWide.........ccevereereriernns | cevrerrrinns 31-1486309.. | ....4590358 | ....ccvvuvrrrrires [ werrireirerieiinnieinns Perimeter A, Ltd........cccoevvninerereincennns OH............ NIA. ..o Nationwide Realty Investors, Ltd..................... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Necoo | oo
0140 [ Nationwide..........ccovvevrivres [ rverirnnnns 20-1169305.. | ....4564032 | ....ccoovvevrerree | ovrreeereincreeneiens Polyphony Fund LLC.........cocovrevrineircriien DE............ NIA. ... Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUSS DO
0140 | Nationwide..........ccovrerrvres [ rrerernnnns 39-1907217... | ... 4287207 | oo | v Premier Agency, INC.........ccooevveerinrvenienienennene A NIA.co. ALLIED Group, INC.......vrvereenereereinereireineinenns ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUSS PR
0140 | Nationwide..........ccccovvrevreens [ eorririnnas 75-2938844.. | ... 4287005 |.....cccovverrrvres | e Registered Investment Advisors Services, Inc.. | TX............. NIA ..o Nationwide Financial Services, Inc.................. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S U
0140 | Nationwide..........ccccvvrevreins [ eorrrinnas 82-0549218.. | ... 4288244 | ......cooooovivries | e Retention Alternatives Ltd............cccccevvieeiennnns BMU......... A, Nationwide Mutual Fire Insurance Company... | ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........ccocvvrevveins [ eorvrinnas 20-2726014.. | ... 4595278 | ....coovierrrvrens | e Riverview Diversified Opportunities, LLC.......... DE....ccccee. OTH......c...... Nationwide Mutual Insurance Company.......... ownership.......... | voveeeveinnne, Nationwide Mutual Insurance Company.......... | ..... N...... R
0140 [ Nationwide..........cccovvrerieires [ rrrrrrernnns 20-2726014.. | ... 4595278 | ......covvvreere | e Riverview Diversified Opportunities, LLC.......... DE............ OTH...ccooo.... Nationwide Mutual Fire Insurance Company... | oWnership.......... [ coeveeereenne Nationwide Mutual Insurance Company.......... | ..... N Y2
0140 | Nationwide..........cccovvrerivres [ rrerrennnns 20-2726014.. | ....A595278 | .....oovvvrerrre | errrrerrririreiieinne Riverview Diversified Opportunities, LLC.......... DE............ OTH...ccoevee. Nationwide Life Insurance Company............... OWNership......oo. [ covvvererennn. Nationwide Mutual Insurance Company.......... | ..... N Y
0140 | Nationwide..........ccocvveevceins [ eovvrriinns 22-3655264.. | ... 4286530 |.....cocoooeiriiins | v Riverview International Group, Inc..........ccc...... DE.....ccoo NIA. .o NWD Investment Management, Inc................ ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N [
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Statement as of September 30, 2018 of the NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE Y

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

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

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/N) *
0140 [ Nationwide...........covrrrvreres [ rvrrirnenns 26-0384865.. | ... 4595287 | ....covvvvereerree | e Riverview Multi Series Fund, LL - Class Event.. | DE............ NIA..cos Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S T
0140 | Nationwide..........ccccvvrevrens [ eorvirinnas 20-8027258.. | ... 4595335 | .....cccovverririens | e Riverview Multi Series Fund, LL - Class N........ DE........... NIA ..o Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S T
0140 | Nationwide..........cccceerrirernnes 15580... [31-1117969.. | ....4288002 | .....cccovevrrvrees | vererreeieririreinis Scottsdale Indemnity Company...........cccccccuunee OH...cce. IA.... Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide..........cccovvrrirerrnnes 41297... | 31-1024978.. | ....3091988 |.....cccevvvivres [ correrririreieirieinnns Scottsdale Insurance Company.............cccueeee. OH...ocoee IA.... Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S R
0140 | Nationwide..........cccoeevrrirernnnes 10672... |86-0835870.. | ... 4287649 | .....cocovvvrvrvvins | vererrreirrrireinns Scottsdale Surplus Lines Insurance Company.. |AZ............. A Scottsdale Insurance Company................oo.... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N [
0140 [ Nationwide..........cccovvrerivrens [ rrerrernns 91-2158214.. [Nfaueiciiiies [ ererinreiieieee | e The Hideaway Club Other non-Nationwide...........cccoccevrerivererennes L1 R I Other non-Nationwide............ccoovvrerrerrerennns | vrvee [\ Y-
0140 | Nationwide.........ccoerererivirnes | cerreririnns 20-3541511.. | Nf@.cceiriis | e [ The Madison Club Other non-Nationwide.............cocurernieneerenns 17 SO SRR Other non-Nationwide............coceverrnererninns | conee N 2
0140 | Nationwide.........ccovrererernns | cevrernrinns 31-1610040.. | ....2989882 | .....covvvrrrreres [ worrrrerrerinineireinas The Waterfront Partners, LLC...........cccocverninne OH............ NIA. ..o Nationwide Realty Investors, Ltd..................... ownership.......... | w.... 50.000 | Nationwide Mutual Insurance Company.......... | ..... N T
0140 | Nationwide..........cccovrvvrivres [ rverernennns 52-2031677.. | ... A28T7571 | .o | o THI Holdings (Delaware), INC........ccccoovevverrnnenee DE............ NIA..coone. Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... | (ST PR
0140 [ Nationwide..........ccovrerrvres [ rverernnnnns 74-2825853.. | ... 4287863 | ....coovvveeererree | o Titan Auto Insurance of New Mexico, Inc.......... NM......coe... A s THI Holdings (Delaware), INC........ccccocvvveeennee. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \ISUSS PO
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...... . |ownership... ...100.000 | Nationwide Mutual Insurance Company... ...N..
0140 | Nationwide 75-1284530.. | ....4287890 Titan Insurance Services, Inc THI Holdings (Delaware), Inc. ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... N
0140 | Nationwide 81-1456923.. | ....4975937 US Regional Logistics Program, L.P........ Nationwide Mutual Insurance Company.......... ownership Nationwide Mutual Insurance Company.......... | ..... N
0140 |Nationwide 81-1456923.. | ....4975937 US Regional Logistics Program, L.P........ Nationwide Life Insurance Company. ownership Nationwide Mutual Insurance Company N
Nationwide Life and Annuity Insurance
0140 | Nationwide 81-1456923.. | ... 4975937 | ..oovvovririrriines [ v US Regional Logistics Program, L.P........ Company ownership.......... | v 6.660 |Nationwide Mutual Insurance Company.......... | ... N T
0140 | Nationwide 81-1456923.. | ... 4975937 | .coovvoviirrienes [ v US Regional Logistics Program, L.P........ Nationwide Mutual Fire Insurance Company... | ownership......... | ....... 6.660 |Nationwide Mutual Insurance Company.......... | ... N T
0140 |Nationwide 33-0160222.. | ... 4653196 | ....orvvrverererrees | ovrrereereerceereeens V.P.I. Services, INC.......ccocvveeiereeneereinieereens CA..ccovven NIA. s Veterinary Pet Insurance Company................. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... \\ISUSI PO
0140 |Nationwide . 195-3750113.. | ....4287685 | .....ccovvrvrrins | e Veterinary Pet Insurance Company.................. OH....coeeene IA.... Scottsdale Insurance Company..............cec.... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neooooe | e
0140 | Nationwide .1 34-1785903.. | ...4287911 | oo | e Victoria Automobile Insurance Company.......... OH............ IA.... Victoria Fire & Casualty Insurance Company.. |ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S T
0140 | Nationwide .| 34-1394913.. | ... 4287827 | ..oovvieeees | e Victoria Fire & Casualty Company.................... OH...ocoee A THI Holdings (Delaware), InC.........ccccocvviueunne ownership.......... ...100.000 | Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 | Nationwide .| 34-1842604.. | ....4287920 | ...cocovirervrcine | e Victoria National Insurance Company............... OH............ IA.... Nationwide Mutual Insurance Company.......... ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... |\ S O
0140 |Nationwide | 341777972, | ... 4287939 | .o | e Victoria Select Insurance Company.................. OH............ IA.... Victoria Fire & Casualty Insurance Company.. | ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... Neoooos | e
0140 |Nationwide .| 34-1842602.. | ... 4287948 |.....covvvrvvies | e Victoria Specialty Insurance Company.............. OH.....cco.... A Victoria Fire & Casualty Insurance Company.. | ownership.......... ...100.000 | Nationwide Mutual Insurance Company N
0140 | Nationwide 31-1486309.. | ....5080696 | .. . | Wellington Park, LLC.........c.ccccevunee. ..| Nationwide Realty Investors, Ltd... ..| ownership... ...100.000 |Nationwide Mutual Insurance Company... N
0140 | Nationwide . |86-0561941.. | ....4287667 Westemn Heritage Insurance Company. Scottsdale Insurance Company............ccoeee.e. ownership.......... ...100.000 |Nationwide Mutual Insurance Company.......... | ..... N
limited member /

0140 | Nationwide..........ccovrevrirres [ rverernnnns M@ 613323 | | e Zais Zephyr Ad, LLC.......ccvvvvivrerereeis DE.....ccc.... OTH...ccveene. Nationwide Life Insurance Company............... nocontrol | ... 60.000 |other non-NationWide............covevvvevrereerererenns | verne [\ 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 September 30, 2018 of the NAT'ONWIDE LlFE |NSURANCE 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. Will 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. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXX VI 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 kR wbd

Bar Code:

* 6 6 8 6 920184 900000 3 = * 6 6 8 6 920184470000 3 *
* 6 6 8 6 92 018 3 65 0000 3 =* * 6 6 86 92 0184480000 3 =
* 6 6 8 6 92 018 4450000 3 =
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Statement as of September 30, 2018 of the NAT'ONWIDE LlFE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Prepaid PenSion COSES.........covrriierriieiernieeinissessssssessssesessssssssssessssssesssssesessssessssssssssssesesses | svesesssseersnnes [h20 1,038 | i 71,463,501 | v 2,807,537 | coovrerererne 2,807,537
2505. Disallowed interest maintenance reserve.. .
2597. Summary of remaining Write-ins for LN 25..........cccvevereiiicrieisiereesssesesesesisssnenesssnssnens | eveersnsneerense 18,197,300 | ivviviinnnnn 75,989,769 | coovvne. 2,807,537 | .ooveriene. 2,807,537
Additional Write-ins for Liabilities:
1 2
Current December 31
Statement Date Prior Year
2504. Reserve for litigation and contingencies 10,556,665 10,500,056
2505. Reserve for rate stabilizations............. ..16,475,787 .13,570,516
2506. Tax credit commitment liabilities.. ..28,606,919 ..49,333,815
2507. Contingency reserve 121,419,228 127,730,849
2597. Summary of remaining write-ins for Line 25 ....177,058,599 ....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.........c.ovririiirrieireiree ettt ssesssessessessssssssssssessssssessessnns | sennsnssnennnesni2y909,27 1T | it (3,143,145) | ...ovvrenee. (1,834,312)
2705.  Change in loss recognition reserves . ...481,000
2797.  Summary of remaining Write-ins fOr LINE 27 ..ot cississessssssesiesssssssssssssesssssnsessesssssssensensesssssnsens | srensenserensenssrdy Q00,20 1 | oveareessraneas (2,893,145) | ..ocvevrrrene (1,353,312)
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Statement as of September 30, 2018 of the NAT'ONWIDE LlFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......c.iviieieieiie ettt sensens | ebsebssessessesssssse st s st es b s s s st naens 0 | oo
2. Cost of acquired:
2.1 Actual cost at time of aCQUISItION.............ccoeveiveiercirisecese e
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............cccerrrrrererrennn.
6. Total foreign exchange change in book/adjusted Carrying ValUe...........c.ovururiirrerriniinrinrsnsisesssssiee st ssessnens
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+68-7-8)........cocvvuirieiirieieiiesneeessesssesissenens | sresesssssssesessssessesessssssessesssssssesses 0 | oo 0
10.  Deduct total NONAAMILEEA GMOUNES............civivieeieiciec ettt bbbt s b b st sess | oebsssssssssessessstessesssbsssessessssssssnsesssssnts | 4isbstessssssssnssssessesantentessesssbensassessnssns
11. Statement value at end of current period (Lin 9 MINUS LINE 10)..........ccciiiriiiiieiiicieiictesiiesecte et ssresesessesssssesens | ctessssesessssesssssesessesessssssessssesessssenes 0 | oot 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI...........c.cvvviveveievriveieeesieeeiens | e 7,445,369,865 | ....coevereriiians 7,358,788,849
2. Cost of acquired:
2.1 Actual cost at time of acquisition 582,847,488 643,245,000
2.2 Additional investment made after acquisition 35,269,682 26,877,383
3. Capitalized deferred INtEreSt AN OthET ..ot bbb sanbs | sbestessesssssssessesses st st s sesas 4,380,659 | ..ocooovvieeeee e 2,411,385
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals. (TT431) | e (3,835,456)
7. Deduct amounts received on disposals 489,943,976 585,125,439
8. Deduct amortization of premium and mortgage interest points and commitment fees.............. ....312,254
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment FECOGNIZE. .........c..euruieriiririreieree et sessssenns | rssesssesssesssmse st s s et snses e ssssnsansees
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... .1,577,575519 | ...
12, Total valuation @lIOWANCE..........cceuiceieieteieee ettt bbb bbb st ea s sanaes ..(20,655,955) | ...
13. Subtotal (Line 11 plus Line 12).. ..7,556,919,564
14, Deduct total NONAAMILEA AMOUNES..........cccveiivieeieccc ettt ettt sae st sesaeseas | essesssbantessesas s st sssessss st st es e tsnaensssaees .
15. Statement value at end of current period (Ling 13 MINUS LINE 14)......cuiiiiieieicriisiiesesieissiesiessssssssssssessesssssssesssensessessssenss | ssessesssssssssessesssssnsns 7,556,919,564 | ..oovererieeicieian 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 YEAT.......c.ccciviiieiicreieteiee et b st sssssseaes | sesssassesssesesssaes s st sanes 526,081,616 | .oovvevrereveereecreines 359,728,380
2. Cost of acquired:
2.1 Actual cost at time of acquisition 23,318,395 69,859,920
2.2 Additional investment made after acquisition 136,367,347 217,732,487
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals ....57,905,419
8. Deduct amortization of premium and depreciation ....710,825,440
9. Total foreign exchange change in book/adjusted CarmyiNg VAIUE.............ccovvriveieevieveveisie et
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccccvvrrrerererereiereserseesiesiesieiens | cvevesssssesesessssssssssenens 619,956,961 | ...oovvevererereeieinas 526,081,616
12, Deduct total NONAAMILEEA MOUNES..........c.ciiiieieicicisi ettt bbb s bbb s s s s bsesnes | oebsetsnsesses et sntes et et entesebsetsnsansessnsants | 4ietstessesssssnsassessessntens et et st ensansesnsns
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ciiuiviiiiiiereseeictisieescsestsstese s sssssssssessssssesssssssessass | svsesssssssessessssssssssssesans 619,956,961 | 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 prior year ....32,841,992,934 31,196,490,730
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 3,328,478,331 5,751,034,157
3. Accrual of discount 31,137,023 | oo 45,854,445
4. Unrealized valuation increase (decrease) 1(223,097,597) | v (42,641,240)
5. Total gain (loss) on disposals 1,190,591 15,419,912
6. Deduct consideration for bonds and stocks disposed of 3,023,410,092 ...4,154 549,768
7. Deduct amortization of premium 39,905,825 64,111,016
8. Total foreign exchange change in book/adjusted carrying value... ..(43,691,204) | ... ..101,095,493
9. Deduct current year's other-than-temporary impairment recognized.... 2,713,326 ..6,599,779
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. 15,874,296 | ..voovovcieiee e
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... 32,885,855,131 .32,841,992,934
12, Deduct total NONAAMILEEA MOUNES...........coiuiieiecicici ettt a e ss bt s b b s s s s bt snes | ebssesssesses et sstesses st ensesebsetsnsassessnsante | sisbssessesssssssessessesantenses et st ensessesnaans
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......cccviuiieieiciiiisiieiesesisciesesessesississsssssssssssesssessesessnsenes | srenees ...32,885,855,131 | oo 32,841,992,934




Statement as of September 30, 2018 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B

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

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

BONDS

NAIC 1 (B)-erevreereireireis ittt sttt sttt | reisnssnsinsiaes 16,546,831,377 | .ooovvvvrirririiens 695,808,675 | ....oovvrrvnrienriinns 431,452,552 | .o, 57,271,898 | ..o, 16,525,884,916 | ....oooovrvnriennn. 16,546,831,377 | .oovvererirnn. 16,868,459,398 | .....covvvrierrienne 16,768,107,773
NAIC 2 (8)- vttt | esisesissiesinns 12,866,045,107 | .ooovvecvrcricrinnens 221,406,335 | ...oovvvrririiniinns 316,597,612 | oo (49,283,471) | oo 12,804,292,492 | ..cooovvrecrien. 12,866,045,107 | ..ovvvvvvrrrrnnn. 12,721,570,359 | ..ovovvriciiienns 12,757,210,158
NAIC 3 (8)-vruevreeireereireiseiee ettt | sonebinesiessieseeneees 1,047,674,203 | ...ooovvvriirnciens 62,607,389 | ...oevrrirreineiniines 88,944,562 | ....oovvvvrerriniinns (29,112,224) | ...ovvvvvricrrnene 1,196,497,679 | .ooovvvrrvrrrrnnn. 1,047,674,203 | ..oovvvvrrreins 992,224,806 | .....cvvucrercrinene 1,109,484,324
NAIC 4 ()-vuvvvrrereeeriieeiseeeie sttt sssses st st s ssessnes | sessssessasssssnnssnssns 347,033,802 | ..oocvvrerriiiriirinns 15,649,969 | ....ovvvvrricricrirnene 13,685,220 | ..o 18,583,032 | ..o 410,489,662 | .....ccoovverrerrinnn 347,033,802 | ..o 367,581,583 | ..o 428,549,833
NAIC 5 (B)- vttt | eesesssssssessesseans 107,794,819 | oo | oo 2,292,749 | oo (14,301,246) | ..oovvovereeerins 75,988,017 | oo 107,794,819 | oo 91,200,824 | .ooovverie 98,819,456
NAIC B (B)- .. everireireire it ss sttt | eesens sttt enes 20,125,251 | cooiiiiiieiii s | e 64,816 | oo 1,705,702 | oo 23,997,615 | .o 20,125,251 | oo 21,766,137 | oo 24,061,920
TOtAl BONGS. ...ttt | enssensensens s 30,935,504,559 | ...ooiiiiiiiniinninnas 995,472,368 | ..oovveriiiriiniines 853,037,511 | ovovivrcrrrenincnineninas (15,136,309) | ..ovovrriinieiins 31,037,150,381 | .oovviiviiniis 30,935,504,559 | ..ooviiriiiniines 31,062,803,107 | ..ooovviviicins 31,186,233,464

20IsO

NAIC 2.t | ebne s 32,125,426 | oo | s | shre st | et 32,125,426 | ..oovviicin 32,125,426 | ...covoviiir 32,125,426 | ..oovoeiciiicin 32,125,445
10, NAIC 3e s | e 5,000,000 | ..vuiuiiiiiiieiisiiniiiniens | s | s s | e 5,000,000 | ..ooocvrinriiirieiiins 5,000,000 | ....ooooriicininiiieininns 5,000,000 | ..o 5,000,000
T10 NAIC A | e e as | Shie bbb | Sebee R | Shbb e e | eeb s | iR | Shee bbb 0 [
120 NAIC Bt ssens | Seesebt e b e bbbt b R e sbs | £eese st e bR s R iR e bR e b e | £esesi e b ee LR e e bR R b b Rb i | SheseRbeRE e e R e bR b R R b b s R b eses | Heresst e b RE bbb si s | £hseti s bt s bRt | eesen bbb 0 [
130 NAIC Bt ens | enteni s 324,000 | ..o | ettt | cesre sttt | Cenene st ene s 324,000 | oo 324,000 | ..o 324,000 | ...
14, Total Preferred SOCK...........oooviuiriiniiiicicisiccsssccsissns | e 37,449,426 | ..o 0 [ 0 [ (0 PR 37,449,426 | ...cooooviviiiiinis 37,449,426 | ...cccooviviiiiinns 37,449,426 | ...coovvvviiiiniicins 37,125,445
15.  Total Bonds and Preferred StocK..........ouriiriniiininiiinisssiscsciseines | cvescnissnensiicien: 30,972,953,985 | ....ccccvviiiiiiininas 995,472,368 | ....coovviriiiiiiinns 853,037,511 | ..o (15,136,309) | ...ooovveviieiinnns 31,074,599,807 | ....ccoovvviiinas 30,972,953,985 | ......coccvviiinns 31,100,252,533 | ...cccoviiiiinas 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:
NAIC18§.......... 0; NAIC2S......... 0; NAIC3S...... 0; NAIC4S.... 0; NAIC5S.......... 0; NAIC6S.......... 0.




Statement as of September 30, 2018 of the NAT'ONWIDE LlFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ?)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oirirrieriernerienes | s 264,805,147 |.......ccovvvennee )3, SN O 264,805,147 |...coovvveerrrerriririreniinn. 236,920 | .ooooveereneeereen s
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........cuorurireiereireiiecineisiecissesessese et sessessssssesssssssssssenses | stssssessessassssssesssssssssnssessans 38,199,693 | ..o 429,554,445
2. Cost of short-term iNVEStMENS ACUITEA............cviviviiiieiiee ettt eaens | ebessssssessssesesnsesesnas 18,566,786,824 | .......cccoovevvrerirerne, 23,647,004,545
3. ACCTUAD OF GISCOUNL.......oo ettt | £4 sttt bbbt | Sebeeebee e bbbttt
4. Unrealized valuation INCIEASE (ECIBASE)........ccvvvuiverieieieesetictese ettt s e se st s s sttt es e ssssssssasssssessns | aesessessesssessssassasssssesses st astes et nsensesansss | evsessssassesesssessesasssnssssesses st astes et s sanes
5. Total gain (I0SS) ON QISPOSAIS.........co.eviviiiieiiciiiesie ettt ettt bbbt s bbb s s bbb st ess | 4enbessebsssssesae s s ssbes b et e b st esse s s bsesensessens | Shessebstessesassns s s e s s s st st e bbb en s s e bt es
6. Deduct consideration reCeived 0N QISPOSAIS..........cvucviiirereiireiieie e b s st s s s s benses | ebessssesessssesesensesesnaes 18,340,181,371 | .o, 24,038,359,297
7. Deduct amOrtiZation Of PIEMIUM.........c.ceuiiiieiieieicteis ettt bbbt s st s bbb s s bseses | 4nsessesssbssesse s s et s b et e b s b en s s s bsesensensens | Shebsetstessesssssnsessesses s b st e s e bt en s sse s ses
8. Total foreign exchange change in bOOK/AdJUSIEA CAITYING VAIUE..........c..vueririeririreiierisiesissieeseesssssses st sssssssssesseses | ressessessassssssessasssessessassssssessessssssessassns | sessesssssssssessasssnssessasssnssessessnssessessnssnes
9. Deduct current year's other-than-temporary impairmeENt FECOGNIZEM. ..........cvuveuiuriieiieiiieiesie ettt beees | estessesssssssesses e sstessessessssessessessssnsassess | sressmtassessesssssnssssessessntantessessbensansessnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........cccvrerrrrmrenrirnininsnsiseissesesseies | seevessessnssssssessssssssssssessns 264,805,146 | ..ooovoveeeeenne 38,199,693
11. Deduct total NONAAMItIEA BMOUNTS...........ciiiiiiiii bbb bbb | SE0b R bbb bbbt | fenb bbb bbbt
12. Statement value at end of current period (Line 10 MINUS LINE 11).......cviviiiiieiiisiciiitesees st esssssssesessssessessessssssssnes | esisssssesssssesssssssssssssesans 264,805,146 | ..o 38,199,693

QsI03




Statement as of September 30, 2018 of the NAT'ONWIDE LlFE INSURANCE COMPANY

10.

1.

3.1

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior YEar (LINE 9, PHIOT YEAI)........ccveieuiueiieieieissie ettt sttt bbb st enas 256,107,999
Cost paid/(consideration reCEIVEA) ON AATIIONS...........cvcereririrerieireissseeie st ssss st e st E e £ 34,988,042
Unrealized Valuation INCIEASE/(UECIEASE). .........cvueuiiiieireieieieie ettt sttt s bbb s st b 88888 s R bR bbbttt 254,834,281
Total gain (10SS) ON tEMMINALION FECOGMIZEM. ..........ruueverererrereeeeeeeseeieseseeseeseseseeseese st sseseesessees e ssessee s ss e s sseee s s E e a8 8 e s eS8 eS8ttt e en st ensres i (286,379,981)
Considerations received/(paid) ON tEIMINALIONS. ..........cciiieieieirreie ettt s bbb s s s R bbbt nn 237,828,958
AAMOTHZALON. ...t o8£8R e

Adjustment to the book/adjusted Carrying Value Of NEAGE IIEML........c..cirieeeis bbbttt

Total foreign exchange change in boOK/adjUSLEd CAMTYING VAIUE. ...ttt ettt s sttt 44,500,908
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ 64 7+ 8)...cviiiiieiieeieeesieese ettt 66,222,291
DEAUCE NONAAMITIE BSSELS........eueverererrieiiiciee ittt bbbk bbb

Statement value at end of current period (LINe 9 MINUS LINE 10).........ciiiieiiciieieie ettt bbb bbbt bbb es s b bbbt se bt s b b aebenas 66,222,291

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEar (LINE 6, PIIOT YEAI)........c.cveicviveieeieeieiseie ettt ettt s sa st s bbb st sssenes 72,840,795

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)..........cccviueieieienieieesissee s 19,120,605

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

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

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

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............ccceevnee (14,012,142)
3.14 Section 1, Column 18, PriOr YEAI..........ccvevevveveieriereeeie e (36,762,733) 22,750,591 22,750,591

Add:
Change in adjustment to basis of hedged item:

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

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

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..............cccevvnenee (14,012,142)
3.24 Section 1, Column 19, PriOr YEAI..........ccvvveveererereereesreisiseseseesienas (36,762,733) 22,750,591 22,750,591

SUDLOLAI (LINE 3.1 MINUS LINE 3.2)......cuieieiiiiiteieteteie ettt ettt st s 8 e s 484 s st s b b2 st b bbb bttt (0)

Cumulative variation margin on terminated contracts during the Year..........cccoeveevinrrerninrnessinsnninns (157,808,070)

Less:

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

422 Amount recognized (157,808,070) (157,808,070)

SUDLOAL (LINE 4.1 MINUS LINE 4.2).....c.uuriuieeeeieiieeeseieisessssts e sssseseese st essss e ssessas s ssss s e s es s s a8 s et e84 2 88428428 R 2RSSR E e E e en st en e 0

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

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

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PrOT YEAI..........c.vieiiiiirieiesee st en

Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2)...e ettt sttt 91,961,400
DedUCE NONAAMILIE BSSES..........ieuiiiiiiiiicii bbb bbb

Statement value at end of current Period (LINE 6 MINUS LINE 7)........c. ittt ss st s bbb bbb bbbt 91,961,400
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Sch.DB -Pt.C -Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE
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Statement as of September 30, 2018 of the NAT'ONWIDE LlFE |NSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SEction 1, COIUMN T4 ... 66,222,290

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccovuervirisieneiriererrennns 91,961,400

3. TOtAI (LINE 1 PIUS LINE 2)...euuvereeeeueiiscieseiseesisseseeesseses sttt 158,183,690
4. PartD, SECON 1, COIUMN B........ouuiiiiriri bbb 184,894,012

5. PartD, SECHON 1, COIUMN B.......courvieiriieicieieisie ettt s s bbbttt (26,710,321)

6. Total (LIne 3 MINUS LINE 4 MINUS LINE 5)....ouvueiiiiieieieieiie ettt ettt s8R sttt s (1)

Fair Value Check

7. Part A, SECHON 1, COUMN 16........coiiiiiiiiiiiii bbb s 6,871,087

8. Part B, SECHON 1, COUMN 13.........oiiieieiiriiceieesiei st 4,072,015

9. TOtAl (LINE 7 PIUS LINE 8).....vovoieeieie ettt ettt ettt a s s s a st e bbb s s s s s et et A s bbb e b e s et st st s sttt s e et s na st 10,943,103
10, Part D, SECHON 1, COIUMN 8........ooeveeieieece ettt ettt a sttt s et b st s s bnen 73,967,347

11, Part D, SECHON 1, COIUMN 9.ttt bbbttt ettt s st st s st nen (63,024,244)

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)......vuereeereirerirsisresesesseseessssssssessessessessessessssssessessssssessessasssessessassssssessassssssessessssssessessasssessessssssssessossssssessasssssessessnssnssassons 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.....oieeeecee ettt ettt bt ettt bt e ettt s bt nee 18,764,059
14, Part B, SECHON 1, COUMN 20.........ouiieiciieie ettt ettt ettt ns et b e 91,961,400
15, Part D, SECHON 1, COIUMN T ..ottt bt ettt bbb s st st s st nee 110,725,459
16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15). ... curereireeeireiseesseeeeseessseeesessessse e ssessssssessesssssssssessessssssessessssssessessssssessssssssessessasssessessassssssessassnssessesssssessessasssnssessassane 0

Qsl07



Statement as of September 30, 2018 of the NAT'ONWIDE LlFE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

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

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

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

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

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

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

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

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

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

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

............................................ 24,875,774

............................................ 23,753,416 | c.ocvvvevnrrernenenn.52,000,000
.............................................. 3997441 | oo, 2,875,083
.............................................. 2,875,083

QsI08




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

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
r?1 Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
o 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./AC.V. Changein | Encumbrances on| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred
Property Disposed
Franklin Mills Retail Building. {0 OO PO RRyR PR [FSURURTORRRRURIR [FSURTNROR PRI PTORRUTRRRTRUR IPTOTURIRRORORN | I USSR R (10,086)
0199999. Totals 0 0 0 0 0 | 0 0 0 0 0 . O (10,086)
0399999. Totals 0 0 0 (V] [T (V] [T 0 0 0 0 (V] [P (V) [ (V] [ [V [ 0 (10,086)
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Statement as of September 30, 2018 of the NATIONWIDE LIFE INSURANCE 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
00-1102687 SANTA CLARA. ..ottt (67 YOSUTTRRRIRN ISR 09/19/2018.... | cevvoreerrerireererierriens 4.320 | oo s 15,000,000 [ ...evuvvmierarreesseeesenseesenseesse sttt | eereeneseenns 30,416,667
00-1102848 JERICHO. ..o NY oo | e 07/1712018.... | coveoeeeeeeiieris AA80 | oo 16,000,000 [ ...voovvmiiriieiiiesiieeiee ettt | eereeeiseenas 30,810,256
00-1102882 HILL AIR FORCE BASE........coouuiiimiiieiiiieiiesi st uT 07/06/2018.... | ... 4930 | ... 5,000,000 8,200,000
00-1102893 INDIANAPOLIS.......eovervrirerieieriseiserieees IN 08/14/2018.... | .... 20,000,000 37,037,037
00-1102895 SUNNYVALE CA i | e 07/16/2018.... | ... 25,000,000 61,589,999
00-1102905 RICHMOND. VA 07/27/2018.... | .... 16,500,000 20,609,434
00-1102907 WESTERVILLE ...ttt bbb OH.uooeeieiiniieninens | e 09/07/2018.... 16,250,000 21,635,000
00-1102911 TAMPA ..ottt ettt esnesnsentenssssssnssnns | Floesinininssisssnssensenens | oo 09/05/2018.... | .... 25,000,000 35,208,500
00-1102920 ENFIELD.... 09/28/2018.... | .... 16,860,000 25,855,000
00-1102921 SAN FRANCISCO...... ittt CA.oesrneisissnsnes | i 09/06/2018.... 14,200,000 24,287,349
0599999. Total - Mortgages in Good Standing - Commercial MOHGAGES = All ONET.........c. oottt st ee ettt ses e e es et snsante | shessessetasssssessessetansessesessnsensessessnsansensne | sesnes XXX XXX 169,810,000 295,649,242
Mortgages in Good Standing - Mezzanine Loans
99-0000059 DENVER... . [12/23/2016.... | ccvovvvevieriieinen 10.500 | e 6,058,586 ..111,266,377
99-0000065 DALLAS..... . 12/20/2017.... | .... 000 |....... . ..4,351,640 95,422,059
99-0000070 CHANDLER ... LAY AT RRTOTRTIRITE RPN 04/05/2018.... | ccooovrvrririririiriiiiinns 10,000 | 1| et s 6,356,855 ..152,632,079
0699999. Total - Mortgages in Good Standing = MEZZANINE LOBNS. ... ittt se st sseeeseesse et seseeseeeseeeseeseesessesee et eeseeseseesesaesesebeasntns | aefessesssssnsesssssessssansessesnssnsessessnsansesnenss | aneees XXX....... XXX 0 ..16,767,081 ..359,320,515
0899999. Total - MOrtgages in GO0 SEANGING. ... ruuerriueiisiitireisste sttt ers s8££ bbbt e oed1eeb et ettt bbbt | crnnes XXX....... XXX 169,810,000 ..16,767,081 ..654,969,757
3399999, TOLAI MOIGAGES. .. ....vvvveirerriseisesseisessesesessesssessess st ssesssessesssssessesssess s s s a8 eS8 8 e 0 888 e bbb en e Aesiess et ses s st s s st st s st n s en e ssennns | srnees XXX....... XXX 169,810,000 ..16,767,081 ..654,969,757
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 + 9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
00-1000848..........cocoorrerernnes NEW ALBANY......ovveirrrerinrrneeneninnenerissnsnsnssensenessennes | OHeviviiiniiins | s 02/07/2002.... | 08/10/2018.... 1,734,937 [ o | ceveeississnissssessi | oeeriesissisesssssnens | e (V1 OORRRTINN R 1,557,561 | .oovvvenne 1,557,567 [ .ovorcerereerreernenns | v 0
00-1000858.... oo [BROOK PARK.......oocviriirinriniinnicnienisniessiessissssennnne. | OHceciiciii | e 04/09/2002.... | 08/31/2018.... | .... 946,559 0 [ o [ e 602,872 0
00-1100030 ... | CHICAGO.. IL .| 08/04/2003.... | 08/08/2018.... ..215,074 0 ..54,482 0
00-1100080.... 1t [GREENDALE.........coouiiriieieise et Wi | e 09/02/2003.... | 09/05/2018.... | .... 217,600 0 ..73,367 0
00-1100992.... ... | SOUTHGATE. Mo [ 10/14/2005.... | 09/27/2018.... 3,599,449 0 .3,539,112 0
00-1101672.... ... |HOUSTON L. S B 02/19/2010.... | 08/22/2018.... 6,818,099 0 6,733,120 0
00-1101673.... ... |ADDISON.......coovvmrrrnnn I | e 02/19/2010.... | 08/22/2018.... 2,479,309 0 2,448,408 0
00-1101674.... ... |HANOVER MDD | s 02/19/2010.... | 08/22/2018.... 4,338,790 0 . 4,284,713 | ... 0
00-1101675.....c.eereererirernnes ALGONA......c.coovmrrrnes WA s | e 02/19/2010.... | 08/22/2018.... | ..ccvvorvrrnnens 13,104,919 (VN EOORON PP 12,941,582 | ......... 12,941,582 | ovooeeecrerinenns | e 0
00-1101678.... ... | ADDISON.. | TR O 02/19/2010.... | 08/22/2018.... 3,807,511 0 .3,760,055 | ........... 3,760,055 0
00-1101679.... ... | ATLANTA... [C7. TR R 02/19/2010.... | 08/22/2018.... | ...cvvorevernees 10,802,703 0 10,668,061 | ......... 10,668,061 0
00-1101680.... ... |HOUSTON. L. S B 02/19/2010.... | 08/22/2018.... 1,328,202 0 1,311,647 ...1,311,647 0
00-1101681.... ... |HOUSTON. L. ST B 02/19/2010.... | 08/22/2018.... 2,213,669 0 . .2,186,078 0
00-1101682.......covreriernnes BUFORD......couiiiiiiieiierieeieesesisse st issesssssens [C7. RN R 02/19/2010.... | 08/22/2018.... 2,036,576 | ..oouvenererneereiiinnins | e | v | s (V1 ORI PR 2,011,192 0
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

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

Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment
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00-1101803.. .|HOUSTON. L%, GO 11/16/2011.... | 08/07/2018.... | .. ....17,016,227 0 16,840,379 | .........16,840,379 0
00-1101818.. [V A B 02/01/2012.... | 09/27/2018.... | .. ....27,594,026 . 0 27,343,794 | ........27,343,794 0
00-1102071 [0 PRI IR 11/27/2013.... [ 07/27/2018.... | ccevorevirriane 12,951,519 | oo | i (29,835) (29,835) | vvooieieii | s 12,921,684 | ......... 12,900,000 | ...ooovvevuriirriirerirns (21,684) ..(21,684)
03-0306302.. . Ml [ 10/04/1994.... [ 07/26/2018.... | ccvvvorvrrcirnens 178,914 0 45,727 45,727 0
03-0312004.. .. | FARMERS BRANCH. L. S B 07/13/1999.... | 07/31/2018.... 1,743,420 (V1 ORI [P 1,640,749 11,640,749 0
03-4001019.......covrvrrinrienns MONROEVILLE.......... PA oo e 09/01/1998.... | 09/04/2018.... | ...covvvrrvrerirnnc 663,258 (V[ (OO 225,059 0
03-4001028..........cocoevivnienes OKLAHOMACITY........ O] (RN 07/27/1998.... | 07/26/2018.... | ..cocoovvrvicrinnns 147,275 e 0 ..37,463 0
0199999. Total - Mortgages Closed by REPayMENt..........cvuuriiiiiiiniiiiiiirisiiissiissieniiins esniissisesssnesseens 113,938,036 | ...ccovvvviivinnnnnnd 0 |, (29,835) | .. (29,835) 0] . 111,227,105 (21,684) ..(21,684)
Mortgages With Partial Repayments

00-1000030.. | PITTSBURGH. ..o | PR | e, 11/16/1999.... 1,810,971 0 ...219,798 0
00-1000031.. .. |PITTSBURGH RS (R, T6/1999.... [ oo | s 397,941 0 ....100,449 0
00-1000032.........covveriiirenes PITTSBURGH........coiiciiiiicinnccicesisissiiis PA oo [ 09/20/1999.... 2472644 | ..o [ | s [ 0 ..70,842 0
00-1000171.. ..| CANTON OH..oovvvvvvne [ v 08/15/2000.... | covoreverrerrrinns [ e 741,765 0 ..64,910 0
00-1000188.. [ KEASBY ..o N i 04/17/2000.... 1,786,655 (U R IN 175,885 | ... 0
00-1000593..........coovorvvrirines KENILWORTH........cc.c... N v 08/08/2001.... 3,138,233 (U O RTONN PN 188,769 | ..coovvvenae 188,769 0
00-1000665.. [ EDISON....ooiririninciccneississinsssisssssssssssnssensens | N | s 07/06/2001.... 4,232,986 0 ....262,019 ....262,019 0
00-1000701.. L VILLANOVAL ..o | PR | s 12/17/2001.... 2,294,959 0 ....126,184 ....126,184 0
00-1000714.........ovvvvrrirrrinns CLOSTER......covvinriiinniiisnisnnissnissnessnsissnsinsnsssnssnns | N [ 11/08/2001.... 1,139,769 0 ..63,813 0
00-1000774.. [ FLINT s | Ml | s 12/20/2001.... 2,388,102 (V1 OO STTONN PR 278,239 0
00-1000788.. | FTUPIERCE......iiivcinincinesrissiceninsinenissnisniessiennins | Floviinicenies | v, 11/20/2001.... [ oo | s 422,025 0 .51,325 0
00-1000818.. . [LEECHBURG.........oocirinicrincscisnisisnininnesnisnsinnns | PR | s 02/22/2002.... 2,965,927 (U N 155,554 0
00-1000819.. .. | BARBERTON. .[12/21/2001.... 1,574,771 0 86,521 0
00-1000820.. .. |PITTSBURGH 1212112001, | coovvcrcins | s 725,001 0 ..39,833 0
00-1000821.. .. | LOWER BURRELL 12/21/2001.... | ... .816,049 0 .44,835 0
00-1000822.. .. | CANAL FULTON .| 12/21/2001.... 448,491 0 ..24,641 0
00-1000867.. .. | SALT LAKE CITY. 03/01/2002.... 1,325,943 0 ..69,542 0
00-1000875.. .. | SCOTTSDALE 09/18/2002.... 1,007,267 0 44817 0
00-1000914.. .. | CINCINNATI .107/01/2002.... .997,035 0 .50,373 0
00-1000926.. . [MARIETTA ..o 12/23/2002.... 2,098,508 0 ..38,294 0
00-1000929.. .. | CRANBERRY TOWNSHIP 06/11/2002.... | covooeverrerrrrienns | e, 16,625,663 0 [ o | e 309,908 0
00-1000932.. .. |HARRISON TOWNSHIP .1 06/29/2002.... 5,136,319 0 ..86,152 0
00-1000949.. .| STOW 05/30/2002.... 1,482,616 0 ..72,451 0
00-1000958.. .. |[HOUSTON......cooomriririinniinns 06/18/2002.... 1,547,980 0 ..28,841 0
00-1000964.. ..|COLUMBUS. 10/03/2002.... 1,313,899 0 .58,721 | ... . 0
00-1001017....couvevrirrirnrines STARKVILLE........c.ccovvririrs 07/03/2002.... 1,144,457 0 221,015 | s 21,015 [ e | s 0
00-1001038.. .. | ITHACA 10/01/2002.... 4,849,401 0 ..44,609 ..44,609 0
00-1001042.. .. | RAVENNA 06/27/2002.... 3,395,766 (U1 T RTONN PN 162,844 | ... 162,844 0
00-1001215......ovvrvrrriniines EDISON......cccooovennees 12/17/2002.... 6,941,325 | ..o s [ | (VOO OO 306,304 | .....ccooone 306,304 | ..ovrrineicinns | e 0
00-1001237.. . 11/20/2002.... 4,424,425 0 ....256,736 0
00-1001244.. .. |PITTSBURGH 02/08/2005.... | ...cvvvvrriiireies | s 14,605,425 0 ....199,751 0
00-1001279......ccvrivriiriinns PITTSBURGH 12/23/2003.... 3,841,580 | ..o [ s | s | 0 .91,136 0
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00-1001283.. [ GARLAND......cooovviiiirincssesese s L%, GO 03/03/2003.... 1,472,390 0 .61,073 0
00-1001319.. .. | RANCHO CUCAMONGA CA.oirvceis [ 05/15/20083.... 1,930,186 0 37,728 0
00-1001324........covvvvrricrrrines ST PETE/PINELLAS PK.....ooviiiriririeienienieesriieiis FLooiiiiiines v 09/08/2003.... | covovverrerriinns [ e 283,129 0 ..85,952 0
00-1001333.. .. [MYRTLE BEACH.......ccccovmiimiinniisrnniinsisniinsisnisnienns | SChiiiviiins | e, 06/02/2003.... 2,459,677 0 .97,341 0
00-1002014.. KNOXVILLE. ... | TNucciiiciieis [ 07/28/20083.... 1,678,308 0 ..65,100 0
00-1100046 GLEN CARBON........ccooovnrirnnens /OSSR S 01/05/2004.... 2,157,889 0 ..33,647 0
00-1100047.. .. |SAINT LOUIS........cccovvveuee MO..ovivieis v 11/14/2003.... 4,764,441 0 ..72,886 0
00-1100067..  [JOHNSON CITY...coouririieiinrieiisisiesisssiessesesssesssies L1\ SO Do 10/31/2003.... 1,588,798 0 ..58,675 0
00-1100088..........coooevrverrenee BELLEVUE............ TNuces | e 10/31/2003.... 1,944,188 0 11,799 0
00-1100109.. o [MILFORD.........omsmriinmriienrinerrisensiisnsissnsisnsissnssssnnsinnnnes | OHucciicc [ 09/23/2003.... | ... 213,678 0 .48,012 0
00-1100141.. ..| GRAND RAPIDS............. RSO 10/30/2003.... | ... .185,235 0 ..51,058 0
00-1100154.........ocovvrricnrines CRANBERRY TOWNSHIP........ccoooviiirineiiniiciiscisnisiiens PA oo [ 10/22/2003.... 3,792,809 0 .15,197 0
00-1100163.. .. |RESTON VA s | e 10/27/2003.... 3,001,988 (V1 O TONN PPN 109,547 0
00-1100173.. .| ALBUQUERQUE NM.iviies e 08/31/2004.... 1,774,401 0 ..53,856 0
00-1100174. SIOUX FALLS......ccoooiirririnnes SD.vvcenis [ 11/12/2003.... 1,690,323 0 ..60,694 0
00-1100195.. .. |HOUSTON L%, G 11/21/2003.... 1,495,437 0 ..24,288 0
00-1100196.. .|HOUSTON L. SO B 11/21/2003.... 1,527,187 0 24,804 | ... . 0
00-1100197 HOUSTON.......ccocovimrriianrinnns L%, GO 11/21/2003.... 1,930,416 0 231,352 | 31,352 | | i 0
00-1100233.. CITHACA s NY . e 12110/2003.... [ ..o | s 511,856 0 4,770 4,770 0
00-1100247.. .. | CLEARFIELD.......cccovvvnriinirciins UTeei [ 12/04/2003.... 1,395,644 0 49,423 | 49,423 0
00-1100265.. .. | ALTAMONTE SPRINGS, FLoiiiiins [ 12/18/2003.... 1,508,713 0 ..69,823 0
00-1100272.. .. | WILSONVILLE... OR .| 05/21/2004.... 1,636,934 0 ..24,959 0
00-1100296.. [ CINCINNATL s (0] PR IR 01/21/2004.... 2,206,572 0 ..76,861 0
00-1100346.. [ FARRAGUT......ovvirininnisniscisssnissississssssssssssssesnses | TN | o, 05/04/2004.... 1,346,688 0 45,112 0
00-1100365.. .. | WENATCHEE .1 08/09/2004.... 1,520,160 0 ..47,505 0
00-1100369.. .. |HIGHWOOD............. /OSSR S 05/17/2004.... 2,637,127 0 ..37,486 0
00-1100371.. [ ANDERSON......coovouiiiiiinissisiesis s 1S CH P 12/21/2004.... 1,985,981 0 ..29,164 0
00-1100375.. .. |ALGONQUIN.. IL .1 09/15/2004.... 727,981 0 ...102,585 0
00-1100403.. .. | BAKERSFIELD.......oovoirririsriinnicciiecisnisnisssisniinsiennnns | CAuiiiciiiis | e, 05/20/2004.... 98,191 0 3,308 0
00-1100406.. | EDISON....cvvirriirriineninnersssnissnnisssnisessssssnssnssnssseees | N [ s 05/18/2004.... 2,889,184 0 ..96,380 0
00-1100414.. .. |BOURNE .| 05/05/2004.... 2,411,243 0 ..81,393 0
00-1100420.. .. | ORMOND BEACH FLooiiiiiiies [ 06/15/2004.... 1,572,419 0 .51,671 0
00-1100421.. .. |PORT ORANGE FLutriirriiies | e 09/16/2004.... | cooooverreiriinns [ e 570,437 0 ..34,476 0
00-1100464.. | GAINESVILLE. ..o FLooiriieriies [ 05/26/2004.... 5,146,874 0 ..86,532 | ... . 0
00-1100475 ITHACA. ..o NY .o v 06/25/2004.... 2,585,285 0 222,812 | i 22,812 | oo | i 0
00-1100487.. [ HILLIARD. ..o (0], IRVRURR R 01/06/2006.... | ... .295,894 0 ..32,409 ..32,409 0
00-1100497.. .. | KENT. WA e | e 08/23/2004.... | ... 712,750 LV OO ISR 100,187 100,187 0
00-1100519.......covrvvrrirrines MILWAUKEE....... Wi | cevveens 04/20/2006.... 2,659,438 0 ..18,031 0
00-1100581.. [ CHARLOTTE. ..ot NC.ooviviees [ 05/11/2006.... 6,526,146 (U O RONN P 115,897 0
00-1100602.. .. |[HOUSTON....cc.coovimviirriianniinas L%, O 12/16/2004.... 1,695,777 0 ..24,269 0
00-1100603..........cocoorvvrienee HOUSTON.....cooovvirinriniins L. G I 12/16/2004.... 1,105,474 | oo | e [ s | s 0 .15,821 0
00-1100649..........cooverrirrranes KNOXVILLE.................. TN | e 11/04/2004.... 2,920,414 | oo e | s | e 0 .43,674 0
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00-1100677.... o [LASVEGAS........ooiviinniinniissninsnsnsnessnsssnsissnsinsnsnnns | NV [ 02/18/2005.... 3,999,352 0 ..57,825 0
00-1100686.... wo [CHARLOTTE......cooiiiinrinriiciinniisciinnisnissiinsiensenisnienns | NGuisiiiciis | e 12/15/2004.... 1,326,023 0 13,734 0
00-1100692.... v | SALT LAKE CITY oo siessiesienes UTeien [ 01/10/2006.... 4,887,089 (V1 RTINS PPN 143,868 0
00-1100697 ... | CLEARFIELD. Ut .1 01/28/2005.... 1,788,424 0 .62,263 0
00-1100698.... ... |ALGONQUIN /USSR DA 03/02/2005.... 6,170,926 0 ..90,725 0
00-1100720.... ... |HOUSTON. L%, G 12/16/2004.... | .... 695,092 0 9,948 0
00-1100722.... ... |HOUSTON. L. S I 12/16/2004.... | .... 871,200 0 .12,468 0
00-1100723.... co [WAUSAU......coovrinrinrnnirererinniesnissiseniesissssensissneenones | Whiiiiiini | e, 03/28/2006.... 1,708,433 0 .12,518 0
00-1100729 ... | PHOENIX . .| 03/30/2005.... 3,630,640 0 ..30,765 0
00-1100738.... . [CHULAVISTA.....coorvrrrnns CA e | e 01/28/2005.... 1,056,823 0 19,812 0
00-1100756.... ... | LAKE OSWEGO......... OR...ovvvvee [ i 11/08/2006.... 3,604,334 0 17,879 0
00-1100773.... .| SIMIVALLEY............ 08/31/2006.... 4,397,194 0 0
00-1100781.... 04/18/2005.... 4,586,591 0 0
00-1100796 .| 02/14/2006.... | .... 514,129 0 0
00-1100806.... 03/15/2005.... 6,894,583 0 0
00-1100807.... ... | ELLENWOOD 06/24/20065.... 4,280,018 0 0
00-1100822.... ... | LAS VEGAS, 06/07/2005.... | ccooovverriiriiinns [ e 10,742,476 (U O RINN P 152,508 0
00-1100867.... oo [CARSON......oosrriinriiniii, 07/27/2006.... 2,994,272 0 .42,920 0
00-1100868.... ... |REDMOND 09/08/2006.... | .cvoovermrirrernns [ e 19,504,350 (U OO ISP 237,219 0
00-1100877.......courieriirirines FAIRFIELD........cccoounue. 07/06/2005.... 8,027,959 (U RTINS PPN 114,121 0
00-1100917.... .. |W. BABYLON 02/05/2008.... 3,937,651 0 ..38,667 0
00-1100918........coovvvenreennns [TONIA s | Ml | s 08/16/2005.... 2,020,290 0 ..28,368 0
00-1100920..........cccoeevvvemries [ BEAVERTON. ..o | QR | s 08/09/2005.... 4,975,938 0 ..71,507 0
00-1100928..........cocoemmveereees [ TAMPAL o | Pl | v, 09/01/2006.... 5,610,794 (U ORI ISV 152,813 0
00-1100983..........cocveerrverres [ WAUKEGAN......couiriicieririsnicnniseienesesnsiesnissienns | i | s 10/26/2005.... 1,162,921 0 ..30,357 0
00-1100990.... 1ot [ROCKVILLE. ... MD...ovvves [ e 05/10/2006.... 3,841,362 0 ..50,031 0
00-1100999.... ... |SOUTH JORDAN.... UTeiei [ 11/07/2005.... 3,192,478 0 ..82,387 0
00-1101003.... .. | JACKSONVILLE.... FLoiiiiiins [ 10/12/2005.... 3,493,888 0 .90,877 0
00-1101007.... 12/08/2005.... 1,117,212 0 ..88,524 0
00-1101025.... 12/08/2005.... 2,983,522 0 0
00-1101031 ... |PLANO .| 12/01/2005.... 3,007,379 0 0
00-1101041.... ... |GARDEN CITY.............. 04/28/2006.... 3,553,792 0 0
00-1101048.... ... | BERKELEY HEIGHTS N e 12/01/2005.... 2,123,714 0 0
00-1101056.... ... |ELLICOTT CITY MD..ovviies [ 12/08/2005.... | ..o | e 19,572,381 0 ..75,091 0
00-1101137.... ree [ FRANKFORT ..ot I | v 04/23/2007.... 2,857,278 0 ..31,693 0
00-1101138 ... | INDIAN TRAIL NC .| 04/26/2006.... 2,373,329 0 ..49,494 0
00-1101152.... ce [CINCINNAT L OH..oovvvvvvi [ 09/28/2006.... 1,471,165 0 ..88,602 0
00-1101157.... o [IMASPETH. ..coooriinriinniisnissnicssnessnsssnsissnsissnsnsnnens | NY e s 04/21/2006.... 1,120,302 0 ..26,874 0
00-1101197.... 1o [COLUMBUS......cooeiierinrineniesiseinerissessesseniseesssssensens | OHeeciicinins | e 02/06/2007.... 6,546,719 0 ..54,886 0
00-1101211 v [LASVEGAS........ooviinrinriineseienisnsiesisssssssssssnsssssssssnnns | NV | v 06/29/2006.... 2,917,074 0 0
00-1101214 ... |MIAMI . 12/07/2006.... | ... 10,061,454 0 0
00-1101230 .| SAN JUAN CAPISTRANO. CA i [ 08/02/2006.... 3,943,680 0 0
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00-1101244.. [ CHANTILLY e | VA [ 09/12/2006.... 9,894,763 0 ..40,946 0
00-1101309.. .. |BRANCHBURG.. v [ 11/07/2006.... 3,498,945 0 .45,380 0
00-1101419.....cvirrriniris AVON.....ooiiiiii s MA i [ 0472712007 .... | covoveveerinrienns [ e 524,514 0 ..27,022 0
00-1101447.. . FLotiorrreriens [ e 06/29/2007.... 1,378,464 0 .27,834 0
00-1101456.. o | BURLINGTON.....ooviiiiiiciissiciiesisissssissiseas WA e | e 05/14/2007.... 2,380,789 (U RTINS PN 119,853 0
00-1101475......verirricris LONGWOOD................. FLoiiiiiins [ 12/27/2007.... 5,087,030 (V[ O 222,800 0
00-1101491.. .. | JACKSONVILLE BEACH..... FLoiirieriines [ 06/21/2007.... 3,608,561 0 ..70,942 0
00-1101509.. cJITHACA s NY .o [ 07/31/2007.... 4,012,149 0 ..36,843 0
00-1101512.....cvirriiciins BURRRIDGE....... [ IO 12/03/2007.... 3,205,166 0 ..20,831 0
00-1101521.. L ATLANTA s | O | e, 08/07/2007.... 9,998,607 0 ..68,081 0
00-1101525.. JAUSTIN. s | T o | o 07/18/2007.... 3,798,177 0 41,071 0
00-1101540.......ccocvrirricirenes ORANGE........ccooiriniiniieninrisnicssisssiesissisnssssisssesses | G | e 08/29/2007.... 9,777,344 0 ..48,564 0
00-1101567.. L VARIOUS......ooiierersrecnsissiseneniseiessisninens | PR | s 08/31/2007.... 9,903,971 0 ....463,790 0
00-1101568.. SVARIOUS........ovininricciiescsnssiessiesissssssissiessens | OHeciiciii [ 08/31/2007.... 5,874,808 0 ....275,109 0
00-1101634 PITTSBURGH........covvririinicissnissiessisninenienisniennes | PAuiciiciiieis [ 04/18/2008.... 2,514,237 0 .43,608 0
00-1101640.. .. [MOON TOWNSHIP.......oooviirrirrinricnisniinnieniseisninnies | PR | s 07/2412008.... | ccooovverirenns [ e, 16,253,014 0 ....139,753 0
00-1101650.. .|BEDFORD 09/26/2008.... 7,035,017 0 ...248,904 0
00-1101686 PITTSBURGH 03/26/2010.... | ..ovvverriiinnis | e 903,028 0 .41,003 0
00-1101690.. .. | WEST VIEW 06/10/2010.... 4,962,756 0 ..37,691 0
00-1101693.. .. | FT WRIGHT. 10/05/2010.... 7,106,043 0 .52,874 0
00-1101695.. .. | KENT. 07/15/2010.... 3,571,128 0 ..95,268 0
00-1101700.. .. |HOUSTON. .109/01/2010.... 2,982,795 0 ..79,900 0
00-1101701.. .. | FAIRVIEW.. 09/29/2010.... | vooovvverriinei | s 11,400,315 0 .68,613 0
00-1101702.. .. | CLINTON 10/08/2010.... 8,617,150 0 ...149,127 0
00-1101703.. .. | GLENSHAW... .| 01/27/2011.... ....10,848,680 0 0
00-1101715.. .. |LYNDHURST. 12/01/2010.... 7,975,010 0 0
00-1101719.. .. |LOVELAND 12113/2010.... [ oo | s 956,951 0 0
00-1101722.. [ SALT LAKE CITY oo ut .[12/2712010.... 4,192,782 0 ..35,939 0
00-1101725.. .. |ALBUQUERQUE.............. .| 0173172011.... 2,198,025 0 ..18,251 0
00-1101726.. .. | COLUMBUS 12/29/2010... [ oo | e 16,370,327 (V1 PO NTONN PPN 132,386 0
00-1101727.. .. | WEST BABYLON .102/15/2011.... 2,798,495 0 ..35,556 0
00-1101728.. .. | COLUMBUS . 06/08/2011.... 1,357,656 0 ..89,245 0
00-1101729.. .. |UPPER ARLINGTON............. (0], FRURUSRRR I 07151201 | oo [ e, 34,323,673 (V[ O 255,258 0
00-1101736.. L SHAWNEE........csssssis |G O P 03/01/2011.... 3,142,853 0 .41,654 0
00-1101738.......cvvvvirrirrrines FLORHAM PARK NG [ 06/02/2011.... | covoveverriirrienns [ e, 18,834,002 (V1 RTINS RPN 102,315 0
00-1101743.. .| CHAPEL HILL NG | e 11115/2011.... 7,196,237 0 .51,946 0
00-1101746.. . [V A B 05/20/2011.... 2,432,064 0 ..38,921 0
00-1101747.....ooriiin IRVINE. ..o CA.oovvvvis [ 05/02/2011.... 6,313,093 (V[ [ 150,816 0
00-1101750.. o | BUFFALO GROVE.........cooiiiiiieieineiiseieeesesissisessssieees I | e 05/05/2011.... 1,700,049 0 ..14,065 ..14,065 0
00-1101751.. ..|WOOD DALE.......... /SRR IO 05/05/2011.... 4,043,478 0 .30,785 | ... ..30,785 0
00-1101753.......eorriiriins HOUSTON.....cooovvirinriniins L. G I 06/29/2011... | oo [ e, 11,057,356 | .ooooieninririieci [ | e | e (U [N OO 260,633 | .............. 260,633 | ..o | e 0
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00-1101755.. [ CLIFTON...crecsrvsnecsnesssessnssnsssnssssnsssnsinns | VA [ s 06/28/2011.... | oo | s 25,000,000 0 57,477 .57 477 0
00-1101756.. CINASHVILLE. .....oiieveeeinneeinseeenseeenneeensesessesesneeesnnne | TN | v 07/20/2011.... 7,927,337 (U O RINN P 100,415 | ... 100,415 |... e 0
00-1101760 WOOD DALE.......... I | e 05/05/2011.... 2,273,221 0 27,046 | oo 27,046 | ..oooviririinieens | e 0
00-1101761.. ..|WOOD DALE.......... /SRR IO 05/05/2011.... 4,667,206 0 ..35,534 0
00-1101762.. ..|WOOD DALE.......... I | e 05/05/2011.... 3,548,797 0 227,019 | ... . e 0
00-1101763........covrvrririenes CINCINNATL ..o OH..oovvrvivee [ 08/30/2011... | covooeerirreiees [ e 13,689,586 (VO O 111,698 | oo 111,698 | oo [ e 0
00-1101765.. . /OSSR DR 08/31/2011.... 4,627,569 (V1 RTINS R 111,497 111,497 0
00-1101767.. .. | GREENFIELD. Wi [ s 09/12/2011.... 9,130,698 0 WT4.214 | . LT4214 | o 0
00-1101771.cei CINCINNATL v OH..ovvvvivee [ 07/2712011.... 5,038,816 0 236,102 | oo 36,102 [ .o | e 0
00-1101772.. .| PARKER e 09/01/2011... | coveriricens [ e, 14,276,830 0 81,411 0
00-1101776.. . . RO IR 09/29/2011.... 4,557,975 (V[ 117,652 0
00-1101780......ccvurivriiciianes MINNEAPOLIS........oooriiiiiiicisississssiesisisssisiis MN.ooiviies [ 0972072011 | coverriens [ e 17,857,772 (U O RINN P 103,355 0
00-1101782.. . [LAGUNAHILLS.......ooorinrinrinnirerrernrisssiessisesneninsnienn | CAueiiiiiiins | v, 10/11/2011.... 9,014,241 0 ..76,894 0
00-1101783.. . [MISSION VIEJO.......oovviriniiirinriiniinniinivecississsiesnienins | CAuciiiciiis | e, 12/15/2011.... 4,281,327 0 ..35,785 0
00-1101784........covvrrrrirines SEATTLE......cooiiicnii WA e | e 09/30/2011.... 6,395,714 0 ..36,521 0
00-1101788.. . |WEST CHESTER......ccoiimiinrnrnninnicniinsienssesssisniinns | PR | s 10/31/2011.... 6,982,374 0 .61,148 0
00-1101789.. . |LENEXA.......cccoonee revrennsss | KSuinrinniins | o, 12/08/2011.... 7,021,772 0 ..88,384 0
00-1101792.......covrirrinrinns LEXINGTON. ..o |14 (OO R 02/07/2012.... 3,718,938 0 ..45,690 0
00-1101794.. .| RALEIGH B IR 11/2172011.... 4,367,786 0 ..26,018 0
00-1101799.......cccceevceevreverenes [MIDDLE RIVER......ociiiiiiiiinniceiincivceierisnicsnisniscines | MDD | s 02/02/2012.... 4,255,502 0 ..33,422 0
00-1101800.. . 11/30/2011.... | ... ....16,117,636 0 .92,825 0
00-1101802.. .. | COLUMBUS 12/01/2011.... - ....10,328,291 0 132,437 0
00-1101806.. .. |CITY OF INDUSTRY. 12/12/2011.... 5,072,697 0 41,492 0
00-1101807.. .. | LAGRANGE 12/14/2011.... 2,693,389 0 ..60,309 0
00-1101812.. .| PLATTEVILLE . .| 01/25/2012.... 4,808,617 0 ..26,342 0
00-1101816.. B IR 03/01/2012.... | covooeerireinns [ e 42,460,570 (U [ O 376,021 0
00-1101817....oovevvvcnrccrnes | OAKLAND ... | CAuciiiiiis | s 06/27/2012.... 9,368,120 0 .50,711 0
00-1101819.. . .1 03/29/2012.... - ....24,069,229 0 129,179 0
00-1101825.. . | REISTERSTOWN.......coevmiinriiniinninninniinsissiissiisnisnienns | MDuciiiciici | e, 06/01/2012.... 5,558,204 0 ..66,827 0
00-1101826.. .. | BEDMINSTER N 04/19/2012.... 7,713,798 0 ..54,200 0
00-1101828.. ..|DYER . .| 04/05/2012.... 1,529,162 0 .45,269 0
00-1101830.. | PITTSBURGH........ccoviviiinniiciinnicciisrissiessissisenisniisnees | PAuiciiciiiis [ 05/03/2012.... 3,899,604 0 ..47,656 0
00-1101831.. [ COMMACK........criniinrrisnisnieniisssnsssnssssienses | NY i | s 04/25/2012.... 3,991,316 0 .51,917 0
00-1101832.. | CENTEREACH. ... NY.ciis [ 06/29/2012.... | covooeveeriiriinns [ e, 14,173,879 e . (U O INN P 129,878 0
00-1101835.......covrvrrrirrrines BRENTWOOD v [ TN | e 05/08/2012.... 5,404,257 v [ e [, 0 .42,574 0
00-1101838..  [ANN ARBOR.......cooriimririiniriississssssssssissssines Ml [ 04/2712012..... | ... ....13,847,390 0 112,744 112,744 0
00-1101839.. .. | WASHINGTON v [ DG | e 09/1712012..... | ... e ...21,781,485 e . 0 ..123,518 | ..............123,518 0
00-1101846.........ovvvvrrirrines CHARLOTTESVILLE........ooviireiiinriinniieneisnnisssiinnii VA i | e 05/01/2012.... 3,960,949 O O O 0 W22.875 | o 22,875 0
00-1101847.. .. |BRENTWOOD v [ TN 11/08/2012.... 7,718,241 0 ..59,668 ..59,668 0
00-1101848.. [ CINCINNATL s (0] PR IR 07/20/2012.... | oo | i 18,783,367 | . (0 [ O 177,772 | .. 177,772 | ... ol 0
00-1101860........covrvvrririenes MILWAUKEE....... Wl e 06/15/2012.... 9,115,073 T O O (0 N 115,907 | oo 115,907 | oo [ e 0
00-1101861......ovverieriiirines REDMOND......cotiiiiiiiniiiiisissisiesissesnsissieesienes WA e | e 06/08/2012.... | covoocverviiricnns | e, 21,326,260 v e | (U OO ORTONN PPN 111,507 | v 11,507 | oo [ e 0
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00-1101863..  [MULLICA HILL...coovvvvceneeeeieseieseisnsisneisnniesnnns | N s 06/20/2012.... 4,200,397 0 .51,272 0
00-1101865.. .| COLUMBUS........ovoericrinrinceisriseesnsrinsssnensseessensnsssnsnnes | OHeciinecinnei [ 08/09/2012.... 6,401,490 0 47,754 0
00-1101869. IRVINE......ooiiiiinriveinnesnnnisesnnesenssesssssesssnsses | CBuriiiicniis [ v 08/09/2012.... | covevverrerrrienns | e 26,260,581 (V1 RTINS PPN 161,327 0
00-1101870..  [PORTLAND.......ooovviiririnninniniiscsnissesssississsssssnsennns. | QR | v, 09/25/2012.... 3,548,532 0 ..30,231 0
00-1101872.. .| SAN DIEGO......cooomiiieiirinriiniicssiieirenssiessissieessnienns | CBuiiiiiiniies [ v 10/10/2012.... 4,616,286 0 ..38,268 0
00-1101873 CINCINNATL ccvvevirecriieisereriessensenessessenssssnennennnee. | OHeviviiniiins | e 08/23/2012.... | covooeveeerreinns [ e 10,732,139 0 ..86,330 0
00-1101874.. L FTLTHOMAS......cncsnssissernessissiennes | KY e | s 08/23/2012.... 7,591,025 0 ..61,063 0
00-1101875.. | GRANDVIEW.....c..ovvvviriirinnivnrinnirerieninsiiesninenirenisnisnees | MOt i 07/25/2012.... 9,972,636 0 17,470 0
00-1101876 CARLSBAD........ccovsminriiniinniieiisnisnisnsissiessissssisnsennss. | G | e 06/22/2012.... | covooeveriiriinns [ e, 16,825,495 0 ..93,829 0
00-1101881..  [NASHVILLE. ......ociiiiieeiereeineiseseissnissssenssneseeeenes | TN | o 09/10/2012.... 4,377,782 0 ..34,804 0
00-1101882.. . |REDONDO BEACH CA i | 04/03/2013.... 4,380,214 0 ..25,330 0
00-1101883 STUDIO CITY...ovveririiriianes CA.oovvcvis [ v 03/05/2013.... 4,280,886 0 ..24,887 0
00-1101884.. o | BUFFALO GROVE.........comiiriiiiieieissiieseissississsssssisens I | e 08/21/2012.... 3,165,515 0 ..24,263 0
00-1101890.. . |NEWPORT BEACH........ CA.ovvvvvs [ 10M1212012.... [ oo | i 22,068,961 (U OO ISV 134,904 0
00-1101893 FORT WORTH....ccocovvreviriene L. SR B 10/01/2012.... 9,092,284 0 .48,110 0
00-1101894.. [ SCOTTSDALE.........coiiriiciririssisises s AL TAB2012.. [ e | i 20,770,028 (V[ O 244,699 0
00-1101895.. .| CHARLESTON... [5G P 11/113/2012.... 6,777,298 0 ..50,598 0
00-1101898 NEW YORK......ooiiriinriinniinnicnnniinnnissniisssissniessnnennn | NY s s TMM52012... | s | e 27,259,320 (U O O 156,358 0
00-1101899.. L NEW YORK.....oooirrcinnicniisniscesscssisnisssnssneenns | NY i | s 11115/2012.... 3,971,182 0 ..66,532 0
00-1101900.. o | BELLEVUE......oiiiivciinricnicnnivcirenssisnscssissnsenenenns. | WA | s 12/06/2012... | oo | e 10,814,533 0 ..83,806 0
00-1101901.. A NASHVILLE.......oooecveceeeeeeeeveeeesessesesssesnssssnssesnen | TN e [ e 03/14/2013.... 5,131,564 0 ..40,590 0
00-1101904.. .. | WOODLAND, .| 10/24/2012.... 6,052,898 0 .51,670 0
00-1101905.. .|HERNDON 10/26/2012.... | covvvecevecciies | v 28,955,153 (U OO [ 137,805 0
00-1101906.. . 1SR IO 04/01/2013.... | ... ....10,802,367 0 0
00-1101909.. ..|IRVINE .[11/30/2012.. 40,668,424 0 0
00-1101912.. .. | COLUMBUS 1211972012.... | ... ....23,859,678 0 0
00-1101913.. .. | SALT LAKE CITY 11/113/2012.... 2,135,610 0 .12,933 0
00-1101914.. .. |LOGAN L[ 1113/2012.... 4,866,076 0 ..29,063 0
00-1101920.. .. | CHANDLER..... 12/20/2012.... 5,409,145 0 .42,789 0
00-1101921.. o [MAPLE VALLEY.....coooevimrrirrnrnninnnnnrnenrensneensennnenens | WA | s 01/1412013... | oo [ e, 11,182,078 (V1 PO NTONN PPN 135,807 0
00-1101922.. .| JUANITA .102/07/2013.... 7,121,002 0 .51,846 0
00-1101924..........oovveereerenns [ TUSTIN s | CAuciicis | s 12005/2012.... | oo | e 19,612,394 (U RTINS PN 119,969 0
00-1101927.. [ BRICK e | Nd o | s 12121201200 [ oo | i 20,796,592 (V[ R 125,986 0
00-1101929.. .| IRVINE. L CA [ 01/03/2013.... 3,303,451 0 .40,619 0
00-1101930.......vvvrverirnrines KANSAS CITY.....cvrvmrimrrerinrinninsninensenienissssessiensseenones | MOuviiiiiniins | o 02/05/2013.... 2,560,174 | ..oooovieriiicrienis [ | et | e 0 .31,479 0
00-1101933.. | PITTSBURGH. ..o | PR | s 12/21/2012.... 5,808,699 0 ..46,050 0
00-1101934.. | SCOTTSDALE.........omvrvimnrrimnriimnnrirnnrinsesiinneissessissssneens | Ao | e 05/01/2013.... | covooveriiricnns [ e, 14,168,788 | ... [ v (9,227) ..(9,227) ..80,503 0
00-1101935......cvvrirriirines WASHINGTON.......ccoovvinnriinniinniinneisneisnsssnsissneinsnnes | DG | i 03/14/2013.... | oo | s 17,938,193 | oo [ | e | e (V[ [ 152,592 0
00-1101938........cooovveverrvernns [ GRIMES ... | B | s 03/27/2013.... 4,177,971 0 .31,973 0
00-1101941.. .80 | 05/30/2013... | oo | i 14,960,590 0 .89,075 0
00-1101944.........ooovvvvviveees [OMAHA s | NEovii |, 03/07/2013.... 5,016,752 | oo [ e | e | e 0 .29,134 0
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00-1101946.... o [IMCLEAN.....coorviiriiinicncsneisneisneisnnisnessnnsssnnnennnes | VA [ 08/02/2013.... 9,627,101 0 ..56,856 0
00-1101949.... o [COLUMBIA......oviiriinisriccisrissississicssesissisniesnies | S | covnens 03/19/2013..... | covooeririiinns [ e, 15,026,222 0 75,141 0
00-1101950.... oo [KANSAS CITY ..ooiiviirinrisnivnninennerisrisnsessissssennenennnes | MO | v, 03/04/2013.... 7,024,988 0 .57,761 0
00-1101951 ... | WOODLAND HILLS... .1 09/03/2013.... 8,637,682 0 ..66,791 0
00-1101953.... ... |FREDERICKSBURG........cccocumriininrinrisnicnnisnisensnienns | VA | e, 03/20/2013.... 5,432,856 (U RTINS PN 101,206 0
00-1101954.... .. | WEST DES MOINES A | s 04/24/2013.... 6,122,346 0 .48,025 0
00-1101956.... o [CHINO e | CAuiiiciics | e, 04/11/2013.... 5,604,645 0 ..64,868 0
00-1101957.... ... | CINCINNATI 05/31/2013.... | .... 17,013,201 3,021 |.... 3,021 | oo | e 133,135 0
00-1101958 ... |PITTSBURGH .103/22/2013.... | .... 11,389,744 0 ..66,801 0
00-1101959.... .| SAN MATEO.. 06/03/2013.... 6,907,233 0 37,877 0
00-1101960.... 04/03/2013.... 3,442,787 0 ..27,652 0
00-1101963.... ... |PORT ORANGE FLooiriieriies [ 04/11/2013.... 6,133,878 0 ..31,809 0
00-1101964.... ... | BELLMORE.......... NY .o [ 04/24/2013.... 6,048,924 0 ..33,965 0
00-1101965 ... | SAN FRANCISCO CA .| 06/04/2013.... 4,565,978 0 .21,278 0
00-1101966.... ... |HUNTINGTON BEACH CA.ovvvennes [ v 07/01/2013.... 4,230,216 0 ..49,094 0
00-1101967.... ... |SAN DIEGO... [O7 VSRR I 04/30/2013.... 2,292,891 0 12,783 0
00-1101970.... ... | KNOXVILLE... L1\ TSSO B 07/03/2013.... 9,972,743 0 ..73,926 0
00-1101971.... oo [FARMINGTON HILLS.......oooiririiirricesceiesesees M s 08/20/2013.... 7,348,314 0 ..56,313 0
00-1101972.... | CHAPEL HILL....oocvoevevieceseseeesveesiesiessisssessssssensenns | NG [ i 05/17/2013.... 5,936,394 0 .67,383 0
00-1101973 CAMERON PARK.......ccooeiimrirerineniinninsiseiensiesineniensiennies | At | e 08/28/2013... | covoocverriirienns [ e, 10,432,843 0 ..57,260 0
00-1101976.... o |CITY OF INDUSTRY.......covinriinrinrinniinninniiniisninnisnssennes | CAuiiiiciiicis | e 07/09/2013.... | .... 21,492,571 (U N O 337,283 0
00-1101977.... . [ANN ARBOR........oovinriniinriiniinninnisnissicsiesissiensennes | Ml | e, 07/01/2013.... | .... 13,655,261 0 .84,027 0
00-1101978.... ... |FREDERICK.. MD...ovvvies [ s 06/27/2013.... | ... 28,614,813 (U OO [ 153,231 0
00-1101979.... .| SEATTLE WA o | e 08/01/2013.... | .... 16,839,009 (V1 ORI ST 202,237 0
00-1101980 NASHVILLE........oiiiiiiinriieiinnicisiesiss e TN | e 07/02/2013... | covooeveriirrenns [ e 45,785,657 (V1 OO OPRPTONS PPN 266,265 0
00-1101982.... ... |NEWPORT BEACH........ {072V I 06/11/2013.... 3,114,315 0 ..18,060 0
00-1101984.... ... |WEST VALLEY CITY. UTeiei [ 05/31/2013.... 6,462,304 0 ..39,297 0
00-1101988 ... | SCOTTSDALE ...S... | 06/03/2013.... 7,569,471 0 .45,800 0
00-1101989. o [ SALEM.....cooooerseeseeeseeesesesesesesessnsesesesneees | ORunveennniins [ e 08/05/2013.... | covooverririinns [ e 12,827,078 0 ..76,295 0
00-1101990.... ... |LADY LAKE.......ccoovmrr 05/30/2013.... | .... 20,761,959 0 0
00-1101993 ... |ROCHESTER .[10/01/2013.... | ... 25,850,057 0 0
00-1101994.... ... | TIGARD 08/21/2013.... 7,635,442 8,694 | ... 8,694 ..63,066 0
00-1101995.... v [MENLO PARK......ooviiriiririrississes s [O7 VR I 06/10/2013.... | covoovererreinns [ e 27,172,429 (V[ R 175,075 0
00-1101996.... ... | MIDDLEBURG HEIGHTS OH..oovvvvivi [ 07/17/12013.... 6,364,707 0 ..50,627 0
00-1101997.... re [LEXINGTON. oo KY e [ v 03/03/2014.... | covooeveriirienns [ e, 12,074,089 0 ..93,651 0
00-1101998 ... |WINSTON SALEM NC .107/02/2013.... 9,824,030 0 ..58,278 0
00-1102000.... voe [NEW BEDFORD.......oviiiiiiiiiicissiissisisiessissienes MA. i 08/12/2013.... | covooeeriiricnns [ e 10,046,931 0 ..61,553 0
00-1102001.... ... |BROOKLINE (BOSTON).......coooimrieriiiiiinn MA oo [ 07/02/2013.... 8,300,789 0 ..50,827 0
00-1102003.... we [JUPITER s FLooiiiiiiins [ 09M712013.... | oo [ e, 15,394,502 0 ..81,503 0
00-1102005.... ... [MOON TOWNSHIP.... PA oo i 07/01/2013.... 9,748,278 0 0
00-1102006 ... | GREEN (UNIONTOWN) OH .1 06/28/2013.... | .... 11,063,630 0 0
00-1102009.... cJAVON. s OH..oovvvvvre [ v 08/22/2013.... | .... 31,528,001 0 0




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

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

82030

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
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00-1102010.. .. [MANSFIELD 1D B [ 11/25/2013.... 5,171,021 0 .57,875 0
00-1102011.. .| MANSFIELD 1D N I 11725120130 [ oo | i 22,407,757 (U O POONN PO 250,792 0
00-1102013 B I 09/2512013... | covooeveririrrienns | e, 19,042,090 0 ..98,906 0
00-1102015.. N 07/30/2013.... | covooeerirrenns [ e 13,270,167 (U ORI ISP 110,312 0
00-1102016.. . v | e 08/01/2013.... 6,332,644 e . 0 ..75,033 0
00-1102021.......coorrvrririenns EVANSTON.......cocovvimririris /OSSR S 09/09/2013.... 2,258,636 U O O 0 ..16,208 0
00-1102024.. CJLAS VEGAS........ooooevieceeesses s NV [ e 10/11/2013.... 2,458,356 0 .45,145 0
00-1102027.. OK B I 10/10/2013.... [ oo | v 19,661,670 e . (V1 OO RTONS PPN 262,952 0
00-1102028 OK B I 10/1072013.... [ oo | i 15,379,386 P R OO (U ORI 205,682 0
00-1102029.. .. | BROKEN ARROW ... |OK B I 10/10/2013.... 9,213,399 (U RTINS PN 123,219 0
00-1102030.. . JLOS ANGELES.........c.coovvnrnrininnisniincsnisnsssisniinnenns | CAuiiiiiicis [ 09/03/2013.... 4,739,252 | . 0 ..34,243 0
00-1102031 PASADENA........cccovvirnniiniinniiniesinsissiessissiisssseinnss. | CAuiiiiiiisiis [ 09/03/2013.... 2,256,787 cor e [ 0 ..16,306 0
00-1102033.. .. |EDWARDSVILLE........ccoomrinrirneinniseinnsienineeississsssnsiensns | KSuvinviioniions | coveeens 10/31/2013.... 9,748,194 (V1 O TONN PPN 187,890 0
00-1102035.. . | HIGHLAND PARK JESSUIRNE i D GO IR O7MT712013.... | oo [ e, 12,948,709 | . 0 ..68,702 0
00-1102037 INDEPENDENCE TWP........ccooiiiriciiniiciissississieiienes M [ 09/05/2013.... 9,115,953 v e [, 0 ..58,829 0
00-1102038.. .. |LONE TREE COuvvrvee [ i 08/29/2013.... | covooverireinns [ e, 20,232,230 (U [ O 150,910 0
00-1102040.. .. | CARSON.... CA.oivvceeis [ i 08/29/2013.... 4,040,717 0 ..30,482 0
00-1102041........covrvrriniinns SPARTANBURG.......ccoooriiriineiiessisssisssssssinssens 15[ O I 10/23/2013.... 6,536,762 (U O O 118,473 0
00-1102043.. | GRAPEVINE........cooniiririicnrisnississiscsnssssisnsnns | Wi [ i 12/05/2013.... | ... ....28,098,113 0 ....129,447 ....129,447 0
00-1102045..........cocceevreverene [ DENVER ..o | O | o, 02/13/2014.... | ... ....35,642,403 0 cevrennnn 176,632 ....176,632 0
00-1102046..........ccooevvveereies [ EASTISLIP ..o | NY i | s 11/2172013.... | ... ....12,394,009 (U N 124,352 0
00-1102050.. . .[12/30/2013.. 10,243,699 0 ..53,995 0
00-1102051.. .. | GAINESVILLE B 11/01/2013.... | ... e ....12,795,827 0 ..62,881 0
00-1102057.. . [HOMEWOOD.........cocomriimiimriiriincisnisniensisnisssssissiennes | Al | v, 10/02/2013.... 5,896,967 0 ..25,086 0
00-1102059.. .| TALLAHASSEE FL . .1 10/25/2013.... e . 17,972,181 (15,336) 0
00-1102065.. WA o e 11/01/2013.... 3,999,448 | 0 0
00-1102066.. WA i | e 11/01/2013.... 5,517,161 | oo | e, (4,586) | .. ..(4,586) 0
00-1102067.. . . ND .102/03/2014.... 4,123,886 0 72,633 0
00-1102068.. [ PIKESVILLE. ... MD...ovvvies [ e 10/30/2013.... 3,643,609 0 ..24,992 0
00-1102073..  [NORMAN.....cooiiiiiiie i (0] CTRRPIRIN R 11/07/2013.... 8,701,582 0 ..92,190 0
00-1102077.. .. | YUKON.. . OK . .[12/19/2013.... - ...21,318,521 0 ..95,575 0
00-1102079.. .. | TEMPE... AZ N 12/16/2013.... | ... ....26,218,245 (10,108) | ...coovvveieciieriecis | e 116,727 0
00-1102084.. .| WOODSTOCK... GA B IR 01/09/2014.... | ... ....25,795,275 (V[ R 117,343 0
00-1102087.. . Wi | cervens 06/03/2014.... | ... - ....10,899,978 0 ..49,445 0
00-1102088..........coovrrrvrrrenes MADISON......coooevirrirriinrianns Wi [ e 02/03/2014.... 2,198,482 0 22,117 0
00-1102089.. .. |HUNTINGTON BEACH [O7 VSRR I 01/03/2014.... 4,136,840 0 .19,193 0
00-1102092.. CSANDY s OR...oovvvvnee [ v 04/07/2014.... 2,075,797 0 9,763 ol 0
00-1102093 CHATTANOOGA.............c. L\ PSSO (R 02/07/2014.... 3,166,233 0 32,688 | ..o 32,688 | ..o | e 0
00-1102094.. .. | CHATTANOOGA... L1\ TSSO B 02/07/2014.... 3,337,700 0 ..34,754 ..34,754 0
00-1102096.. .. |BALTIMORE . MD...ovvviies [ s 11/12/2013.... 9,665,953 | . 0 44,852 | ... ..44,852 0
00-1102099.........cvmvvrririenes BEAVERTON.......oomiinriiniinisissiecesssssssisisessees OR...ovvvives [ i 1211072013.... [ oo | i 30,468,200 T O O (U R [ 222,229 | ........... 222,229 | ..oovevieicnninns | e 0
00-1102100........covvvvrririrines SAN DIEGO........coouvvmirvirins CA.ooovvonnes | v 12/12/2013.... 7,491,352 v e | 0 51,439 | 51,439 | oo | e 0
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00-1102102.. CA v | e 10/31/2013.... 6,795,124 0 .47,690 0
00-1102106.. . L. S I 12026/2013.... | oo | i 10,505,619 0 .47,005 0
00-1102107.....covverirrrirrrines ADDISON.......cccorvurirs I | e 12/19/2013.... 5,622,741 | oooooieieeiieiinni [ | e | e 0 .41,295 0
00-1102108.. [ WAUKEE..........cooiiieceieesesseesiesesseessssssisssssssssssssssenns | B | v 12/20/2013.... | ... ....15,981,964 0 ..80,445 0
00-1102109.. | BROOKLYN.....ooiiricrinniiniinninniccisnisenississiessisnseens | NY s [ 12/20/2013.... | ... . ...11,633,618 0 .61,776 0
00-1102110......overirririenes PITTSBURGH........coconriminrisnincsrisnissisnisessnissssnnes | PAuiiciis [ 06/05/2014.... | cooooveririnns [ e, 21,193,699 (VO O 144,534 0
00-1102111.. .. | FORT COLLINS.......coverneerrrinrrnerinrineenenisseeserssssnsnsnensnees | COnnrinnrinnns | coveens 01/23/2014.... 8,194,935 0 ..58,927 ..58,927 0
00-1102115.. LEXINGTON. ...oviiierinniverierisnicsnisenienissessnsiesninennes | KY v [ 01/10/2014.... 2,429,285 0 .42,106 ..42,106 0
00-1102116.......ccoririinienes CHARLOTTE......ccovnriiniinninnisniinsisninssissisnssessisnsinnnnes | NG | e 01/2212014... | oo [ e 49,548,314 (U O N 252,523 | ........... 252,523 | ..ovvereiciniinns | i 0
00-1102117.. | BOSTON. ..o | M | s 06/02/2014.... | ... ....22,590,583 (U RTINS PN 114,281 0
00-1102121.. JAUBURN HILLS......ooricniniiersncncsniinsenisneennes | Ml [ 01/29/2014.... | ... ....16,714,947 0 ..95,042 0
00-1102126........ocovvrricirines GRIMES.......ccooiiirniiniinniiciernesnessiesssssneneenn. | B | v 03/06/2014.... 4,131,123 0 ..28,326 0
00-1102128.. . |ONTARIO......covimirririernrisnicnninererseesnsessissssensnenns. | CAueiiieiiiiins | s 04/22/2014.... 7,329,812 0 .52,112 0
00-1102129.. | PHOENIX c.coniesceessnicssicssssississssisssens | A [ 01/30/2014.... 5,633,988 0 ..33,257 0
00-1102132.....cvvrirriinirines PITTSBURGH........covvririinicissnissiessisninenienisniennes | PAuiciiciiieis [ 03/31/2014.... 8,690,147 0 17,138 0
00-1102133.. | BALTIMORE..........coovvnmrnrinniinrinrinnisnisniinssnssnsssnsnnies | MDuciciici | e, 03/10/2014... | covooverirenns [ e, 51,679,231 (V[ O 238,489 0
00-1102137.. .| GRAND RAPIDS Ml i 07/08/2014.... 7,373,052 0 .98,410 0
00-1102138..........cccocenvvvereies [CANONSBURG.....oocoviicievicscncisninsisnieninnn | PR | s 03/12/2014.... | v | s 10,991,128 (U O O 109,278 0
00-1102139..  [ONTARIO.......ovvriiniinrirississiinisssssnessissiissenns | CAuiiiciiies | e 04/10/2014.... 3,905,780 0 ..26,930 0
00-1102140.. LA QUINTA s | CAuciiiiiiis | e, 02/28/2014.... | covoocveviricnns [ e, 20,395,919 0 ..92,275 0
00-1102142.. | ENGLISHTOWN......ovvrriririinninnincisnisnisssisnisnsinnenns. | Nduiiiiiciiins | s 08/11/2014... | covooerrenns [ e, 18,494,608 (U N 179,965 0
00-1102145.. .. | CHARLOTTESVILLE. .| 04/10/2014.... 3,478,631 0 17,258 0
00-1102147.. o [WALNUT CREEK........cccoooiimmriiinniiinniisnniisnniissniisnniisnnnes | CAuiiiiciins [ 09/29/2014.... | oo | s 29,336,544 (U OO [ 148,452 0
00-1102148.. [ MIAMISBURG......ocvoeiriericrineeneniseisesssssinensensssensees | OHuciiicineins [ 05/28/2014.... 9,661,560 0 ..59,948 0
00-1102149.. .1 06/10/2014.... 3,893,831 0 .28,171 0
00-1102150.. | LITTLE ROCK. ... | ARG | s 06/24/2014.... 4,882,288 0 .50,315 0
00-1102152.. [ EDISON...ooiricieniscienicssiseiienesisnsssisssesseneens | Nd i | e, 06/12/2014.... | covoocviricnns [ e, 20,367,918 (U OO RTONN PR 217,290 0
00-1102156.. .. |LOS ANGELES.. .1 05/16/2014.... 6,785,933 0 ..36,484 0
00-1102158..  [PORTLAND......coovviiririniinnicsiisssnisnsssississsssisnsenns. | QR | e, 05/15/2014.... | covooveciecnns [ e, 19,177,754 (U IR 103,399 0
00-1102161.. o | FULLERTON. ....ovvrierimrineienisrineiienisssienienessissssennes | CAueiiieviiiins | v 07/15/2014.... 6,747,286 0 ..30,293 0
00-1102162.. ..|CHULAVISTA... .| 11/03/2014.... ....10,804,084 0 107,338 0
00-1102164.. .. | ITASCA /OO IO 07/29/2014.... 5,724,081 0 ..43,095 0
00-1102165.. .. | FRANKLIN PARK [OOSR S 07/29/2014.... 4,240,337 0 ..29,851 0
00-1102168.. JLEXINGTON.....cooirininnicenisisnicssississenesnsiessisninns | KY i [ 06/18/2014.... 6,632,822 0 .70,154 | ... . 0
00-1102169........covvvvrrirrrines ST LOUIS.....coovieneisriseiinsiinsessessisssissssssssssssssssssnssss | MOhvievinsiins | ceviins 08/22/2014.... 9,718,244 0 49,313 | 49,313 | s | e 0
00-1102170.. .. | WATERLOO........ Wvvoeeeveeeens | e 08/22/2014.... 5,698,026 0 .59,478 ..59,478 0
00-1102171.. .| FLOWER MOUND L. S B 07/23/2014.... 3,169,064 0 16,215 | .. .16,215 0
00-1102173.....ocvirrririins LEXINGTON.....ccocovinriianriinnisnniisnniisneiisnnssnsssnnsennnn | KY i [ 09/12/2014.... 9,367,841 | ..o s [ | 0 98,044 | ... 98,044 0
00-1102179.. [ COLUMBUS........cooivrreeieceseeeseeenresseesiiesesseesssesssennes | OHocecieeiiecs | e 01/02/2015.... 2,304,004 0 .27,760 ..27,760 0
00-1102184.. | CHEVY CHASE.........oovvieneieerieeiinnissnisssisssssssssssssnsssenes | MDosvieciiens [ i 07/29/2014.... | oo | s 13,745,825 (0 [ O 102,886 | ... 102,886 0
00-1102185........covrivriiniinns CHEVY CHASE........cccooviinninrinriiniinnnniiscnscisniissennes | MDcciicciiis | i 07/2912014... | covoovrcnns | e, 13,745,825 | oo [ | e | e (U [N 102,886 | .....cccoonu. 102,886 | ...oovvovvriiecrecis [ s 0
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00-1102186.. AZ B 07/14/2014.... | ... ....20,121,370 [(CHLC) T O I 123,714 0
00-1102190.. . CA.oirvceis [ 08/07/2014.... | ... - ....20,911,482 | . 0 .91,318 0
00-1102197....covrriiniiines ALPHARETTA. ..ot sinees [C72 ORI R 06/27/2014.... | covooevevirienns | s 48,602,778 coe [ e [, (V1 OO OPRTONS PPN 257,895 0
00-1102192.. 1 | SEATAC...ccouvicrerirnrencensnisseserissssenensseesssssssssnsnnenenes. | WA | s 09/05/2014.... | ... ....12,903,702 0 ....218,966 0
00-1102193.. .| OCALA v [ 09/11/2014.... | ... e ....19,786,982 0 ....147,289 0
00-1102196 SANDIEGO.........ccooovmrirriinns [O7 VR I 12/15/2014.... 1,392,597 0 6,518 0
00-1102197.. .. | VISTA. CA.ovvvcvvis [ 12/15/2014.... 3,272,603 0 15,317 0
00-1102198.. .. | VISTA. CA.ovvvennes [ v 12/15/2014.... 2,994,084 e . 0 .14,013 0
00-1102199.......cconririinrienes SANDIEGO..........ccooovmrririinns (07 VPR R 07/10/2014... | oo [ e, 10,305,531 P R OO 0 ..97,335 0
00-1102204.. ..| ST CLAIR SHORES... M i 04/30/2015.... | ... ....10,715,445 0 72,041 0
00-1102205.. .. | GREENVILLE SCvvvveeris [ e 08/06/2014.... | ... - ....24,075,292 (4,932) [ o | e 111,720 0
00-1102208..........ccooerrverrenee GREENVILLE.........coosvviriinianes [5G IR 10/2212014.... | oo | i 11,783,927 0 .63,173 0
00-1102208.. .| SANTA CLARA.. CA.ovvvennes [ v 12/04/2014.... | ... ....43,402,601 0 ....234,694 0
00-1102213.. B [ 11/03/2014.... | ... e ....18,635,378 . . (10,496) ....136,728 0
00-1102215.......ccouvveenrverenes [ LEXINGTON....cooiriciiccecsncsnseiccnesissiensennes | MA | s 11/03/2014.... 6,746,732 v e [, 0 ..33,750 0
00-1102217.......ccvevveerrverens [RICHMOND. ..o | VA | s 10/23/2014... | oo | s 31,130,981 (U [ O 165,134 0
00-1102222.. N 12/01/2014.... 8,380,271 0 ..86,621 0
00-1102223............cccooeveeereie. [AMERICAN CANYON......covviviirinrinniiciincisnisnsissieninns | CAuicics | e, 11/03/2014.... 7,388,754 0 ..55,161 0
00-1102224..............ccocceeeweee | CHESTERFIELD.....ccooviciciicccescccsicniieciscisnciennes | MOl | 09/17/2014.... 7,821,020 0 ..58,355 0
00-1102230.. o [NEWPORT....ooouiirinnnnieiisnisnissisnisesenissisnsiesninenens | KY e | s 10/15/2014.... 8,808,038 0 .43,861 0
00-1102231.. [ CINCINNAT L oo 0], ISVRURRR IR 01/28/2015.... 7,548,010 0 ..43,866 0
00-1102232.. .. |REHOBETH BEACH.. DE .| 12/08/2014.... 9,759,782 0 ..69,153 0
00-1102235.. .. |LOS ANGELES CA v | e 09/17/2014.... 2,031,894 0 14,723 0
00-1102238.. .. | COLUMBUS I 09/30/2014... | covoovecirinns [ e, 10,392,764 0 .52,700 0
00-1102242.. .. |NASHVILLE . L[ 11714/2014.... 4,770,013 0 ..34,486 0
00-1102243.. o [ROCKVILLE.........ovoeriieiseienressiiesissssseisssesssesisssssnsennss | MDuisciscis | v TM42014. | e | e 26,000,000 (U [ 137,431 0
00-1102246.. [ SANDIEGO......coomiiciieriniisnicsrisniiesrecisniessiessisssnenens | CAuciiiiiiiis | e, 12/08/2014.... 4,758,366 0 ..24,284 0
00-1102249.. .. | JERICHO . .[12/19/2014.. 14,651,866 0 18,717 0
00-1102253.. .| WASHINGTON v [ D | e 12/01/2014.... | ... e ....24,407,334 (U OO SO 155,000 0
00-1102256.. 12/18/2014.... 5,492,718 0 ..38,174 0
00-1102257.. .[1211172014.... - ....12,998,624 0 .69,518 0
00-1102258.. 12/04/2014.... 9,000,000 0 ..39,276 0
00-1102259.. 1211812014 | oo | i 10,173,609 0 ..76,432 0
00-1102263.. 12/01/2014.... 9,239,121 e . (U O INN P 158,080 0
00-1102265 12/03/2014.... 5,039,164 v [ e [, 0 ..52,309 0
00-1102266.. [ SARTELL. ..o MN..ooviies e 06/11/2015.... | ... ....15,060,359 0 ....104,642 ....104,642 0
00-1102267.. .. |RIVERSIDE e MO | s 03/12/2015.... | ... e ....12,566,927 e . 0 L 129811 129,811 o 0
00-1102268..........cocoevrvrienes WESTPORT.......ooiriiriiineineisssisssississse s [ PURRR R 12/11/2014.... 8,980,176 O O O 0 48,246 | ... 48,246 | ..o | i 0
00-1102269.. [ WOODLAND........ooiiiiiiirisiisicissssss e CA.oorvcvnies [ 12/04/2014.... 6,631,272 0 ..48,243 .48,243 0
00-1102270.. . Whoiionires | ceviens 1212212014, | oo | e 30,458,821 | . (0 [ O 153,416 | ... 153,416 | ... ol 0
00-1102271.....oovvririirinns COLUMBUS.........oooeiriniiscisccisissssss s OH....cccoeeee. S [021712015.. | s [ s 41,662,832 T O O (U N 427,446 | ............. 427446 | ..o [ s 0
00-1102272.......ccovviirrinirines COLUMBUS........coooiiiiisiieinisisiiesisisiissiis OH...cccooeee. S [ 021712015, | oo | e, 16,302,847 v e | (U OO ORTONN PPN 167,262 | ...ccoevveeee 167,262 | ..o [ e 0
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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

00-1102274.. CA v | e 04/01/2015.... | ... ....24,350,622 0 ....167,936 0
00-1102275.. . VA | e 12/16/2014.... | ... - ....51,143,598 0 cevrennnn. 257,438 0
00-1102279.......cvvvriirirrrines VIRGINIA BEACH VA s | e 12M16/2014.... | oo | i 28,997,526 (V1 RTINS PPN 142,597 0
00-1102285.. I DUBLIN. s 0], SVRURRR R 12/115/2015.... | ... ....27,627,820 (1 N 122,455 0
00-1102290.. OK B I 03/02/2015.... | ... e ...10,815,812 0 ..59,932 0
00-1102291 [O7 VR I 01/16/2015.... | covooveririens [ e, 10,338,221 0 ..50,436 0
00-1102292..........cccoeevvverree [RICHMOND ... VA i | e 06/19/2015.... | ... ....30,693,028 0 ....103,804 0
00-1102293.. WA e | e 12/30/2014.... | ... e ....14,206,604 0 rerrernnnn 239,616 0
00-1102294...........ccocoeevverree [ CHESAPEAKE ..o VA | e 1211812014, | oo | i 24,508,962 (0 IR 139,622 0
00-1102296.. A | s 06/22/2015.... | ... ....16,453,001 0 ..83,189 0
00-1102299.. . M [ 04/30/2015.... | ... - ....14,395,582 (V[ 142,320 0
00-1102302.........ocovvvrrirrines CINCINNATL v OH..oovvvvviee [ 10/13/2015.... [ oo | e 20,970,225 0 .91,790 0
00-1102308.. ..| TUCSON AZ B 01/22/2015.... 8,118,528 0 ..45,625 0
00-1102316.. 1 [ROCKVILLE......coveieieeeeeeseeesseeesseses s MD...ccovvrenee .1 06/01/2015.... 4,913,234 0 ..36,046 0
00-1102318.......coovvirrinirines GRANDVIEW HEIGHTS s OH 28 [ 03131720150 | oo [ s 46,283,732 0 [ o | e 441,779 0
00-1102322.. .. | CINCINNATI I 09/03/2015.... | ... ....23,808,669 0 ....155,266 ....155,266 0
00-1102323.. |ANN ARBOR.......ovirininrieninnisnicssissisenissisnisessisnsees. | Ml [ 07/01/2015.... | ... - ....16,925,936 0 ....119,353 ...119,353 0
00-1102324............cccoeeevereees [CANONSBURG......ooovviiricieincincscisnissiinniennnnn | PR | s 02/27/2015.... 8,883,297 0 ..90,487 0
00-1102326.. | BURKE........irincicnccssicsiiscsssnesssisnisssssssnnnnns. | VA | s 06/22/2015.... | covoovveririnns [ e, 15,430,088 0 ..78,909 0
00-1102328.. .. | CLEARWATER.. FL I I 04/20/2015.... 4,085,589 0 .41,837 0
00-1102330.. .. | DUBLIN N 04/20/2015.... | ... ...40,242,918 0 ....208,770 0
00-1102334.. .. | CINCINNATI . .1 09/17/2015.. 18,448,845 0 123,487 0
00-1102336.. . [IMENLO PARK.......ccccoommmrmnmriinmnninniisneiisnsissnsissnsiisnnns | CAuiiiiciiins [ 04/15/2015.... | ... e ....33,496,738 0 ....361,432 0
00-1102337.. .. | CHATSWORTH......ccoovirinniiniinniiniisnisnissiensisniinsisninnns | CAuiiiciiies | e, 04/08/2015.... 9,309,839 0 71,191 0
00-1102340.. .. | CONCORD . . .[11/13/2015.. 18,654,016 0 0
00-1102343.. | BELLEVUE.......oicirinrninrinniiniisesneneisnisnsisnnnnne. | WA | 04/22/2016.... | ... - ....10,981,380 (14,217) 0
00-1102344.. | BELLEVUE......ooiiiiciiiinricnicsnicciiesecicnecssisnneesneneens. | WA | s 04/22/2016.... 7,636,584 (15,870) 0
00-1102348.. .. | SAN DIEGO... .1 08/03/2015.... - ....28,230,538 0 0
00-1102350.. .. |MELVILLE .| 04/29/2015.... 9,490,170 | 0 .52,739 0
00-1102352.. .. | COLUMBUS 06/02/2015.... | covooeverrinrrienns | e, 11,261,220 2,123 |.. 2,123 | oo | e 121,327 0
00-1102353.. ..|PALOALTO... .| 08/04/2015.... 3,785,261 0 ..60,659 0
00-1102354.. .. | SAN ANTONIO. N 05/18/2015.... 7,495,494 0 ..54,130 0
00-1102358.. .. | JACKSONVILLE BEACH..... FL I I 08/03/2015.... | ... ....10,859,834 0 ..76,108 0
00-1102362.. .. |FEDERAL WAY......ociviiviinrinniiniinniiciisnisnisssisssnssnnnnns. | WA | s 04/30/2015.... | ... - ....10,058,074 0 11,197 0
00-1102363.........ocvvvvrrirrrines ELIZABETHTOWN. .....coovrvinnrirnnrirnnrinnnnssnnnesnseesenessenes | KY s | v 05/26/2016.... 5,036,741 0 ..99,120 0
00-1102364.. .. | CUYAHOGA FALLS N 05/28/2015.... 9,368,535 0 ..96,900 0
00-1102366.. [ WILMINGTON.......oovvvrinnnnivensrinniceniissisenenesnisnseenee | NG | i, 06/18/2015.... 7,633,038 0 40,623 | ... . e 0
00-1102367........corrrvrririenns SAN FRANCISCO.........ccoccoimmriiinriiinniissniisnsiisnniissniisnnies | CAuiiiiiciins [ 05/11/2015.... 7,671,786 0 40,587 | 40,587 | .cvveincinriinninns | i 0
00-1102369.. [ VANCOUVER.........ccooirviirinniicrinrinrisnscnnicsiisssneinnenns | WA | 1203172015, | oo | i 12,490,474 0 .67,377 ..67,377 0
00-1102373.. [MARYSVILLE ... | WA [ 05/08/2015.... 3,044,537 | . 0 .48,850 | ... ..48,850 | ... ol 0
00-1102377.....oovvrirririenns REDMOND........cocvnrinmiimrinninessrisnisnsississsssnssnsssnsennes | WA [ 06/30/2015.... | covoovverrireinns | e, 11,009,547 P O O (U [N 110,281 | oo 110,281 | oo [ e 0
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00-1102379.... coo [SANANTONIO.......oooiirirrrisneseeiscesnsisnsienns | T [ e 05/29/2015.... 5,620,128 0 .40,735 0
00-1102380.... v | SAN ANTONIO. ....ooirririerierieeineesseisenssessssessensseennees | T unrineinnnnens | ceveeens 05/07/2015.... | cooooeveriiricnns [ e 20,000,000 0 0
00-1102381.... v [BEVERLY HILLS.....oorinivirrerinrnnicnnineierensssenniennnns | CAuciiiiiiis | v 06/26/2015.... | .... 25,295,271 0 0
00-1102382 ... | DUNWOODY .| 06/01/2015.... | .... 0 0
00-1102385.... | LAS VEGAS........coomvrvimnrimnnvinnreiinnreinnneinsseessneensseennneons | NVt | e 09/01/2015.... 5,589,550 0 37177 0
00-1102387.......ccoervenrienrins [ VISTA e | CAuiieciiins | e 07/01/2015.... 3,366,348 0 ..16,620 0
00-1102388..........cccoceevremries [LADUE. e | MOl | s 09/18/2015.... 3,797,141 0 .25,174 0
00-1102391.... o [ FISHERS ... | N | s 09/09/2015.... | covovevervirirrienns | e, 30,389,169 (V1 RTINS PPN 137,780 0
00-1102392 ... | SACRAMENTO .107/07/2015.... 2,527,215 0 ..25,568 0
00-1102394.... . [ANN ARBOR.........oovinricrinniiniinninnieninsisesenisniensennee | M | e, 07/3112015.... | oo [ e, 32,973,501 (U ORI 232,651 0
00-1102397.... wo [DRAPER........oovrininriniinnicniincscisnssssisnssssinnisnsnnns | U e | s 07/30/2015... | covooverereiens [ e, 10,663,317 0 ..66,718 0
00-1102408.... ce JAUSTIN. s | T o | s 09/10/2015.... 5,867,309 0 ..29,690 0
00-1102409.... .| SAN BERNARDINO.........cccovvimrrivmrinnrirerisrinniinninenrennnnes | CAuiiiiiciiins [ v 11/13/2015.... 6,509,861 0 ..32,052 0
00-1102423 ... |MOORE..... . [ 11/18/2015.... | .... 10,000,000 0 .44,320 0
00-1102436.... v [FARMINGTON HILLS......coooiviiriciinieniinicsieiienes M [ 03/07/2016.... | .... 17,493,115 0 ..80,951 0
00-1102439.... 1o [CONYERS........oiviriirerinriereriseenenissssenensssesseensnes | GAuiiinivirneie | covreeens 10/15/2015.... | .... 12,075,642 0 0
00-1102443.... ... |OVERLAND PARK......coooovriiriniinniinnissisnicssissisnsisninnins | KSuiiiiiciins | o 10/23/2015.... | .... 23,034,087 0 0
00-1102444.... .| LEES SUMMIT. 10/23/2015.... | .... 17,808,905 0 ..95,408 0
00-1102460.... 12/03/2015.... | .... 24,081,137 (U OO ISP 109,729 0
00-1102461 11/24/2015.... 6,657,640 0 ..45,608 0
00-1102462.... 03/28/2016.... | ccvoovverrirreinns [ e 14,838,173 (U N O 395,161 0
00-1102465.... ... |SAN DIEGO... CA.oivvcvis [ 05/03/2016.... 6,436,980 0 ..28,087 0
00-1102468.... wo [PITTSBURGH. ...t PA oo i 12/17/2015.... 3,912,855 0 .19,078 0
00-1102475.... .| SANTACLARA........ccoovvvis CA.ovvvcvvs [ i 12/0972015.... | oo | i 14,000,000 0 .66,779 0
00-1102491 MERIDIAN......ooverinriniinrinnineinninenenissisnsisssnssnenene | Do | e 02/01/2016.... 9,568,688 0 62,727 0
00-1102512.... v [LAKESIDE.........oooonvieriricinniinienieiscisnisssississinnnns | CAuiiieciinns | o, 11/01/2016.... 8,622,992 0 ..34,202 0
00-1102519.... we [ROCKVILLE........coooiiiiiniinricciiseisciisnicsnissiessiesineninns | MDucccccis | e 02/24/2016.... 3,062,435 0 ..20,821 0
00-1102529.... oo [FARMINGTON HILLS........ooviriirnrinrnnisniincncissiinnes | Ml | e, 11/30/2016.... 9,549,537 0 ..52,497 0
00-1102530.... ... | COLUMBUS 1o | 07/07/2016.... [ oo | i 19,068,780 0 0
00-1102531.... ... | COLUMBUS . |07/07/2016.... | .... 16,685,183 0 0
00-1102532 ... | COLUMBUS 07/07/2016.... 11,917,988 0 0
00-1102535.... ... | CINCINNATI 09/30/2016.... | .... 25,103,494 0 0
00-1102542.... ... [MAUMEE......... 07/2512016.... | .... 13,821,229 0 ..64,984 0
00-1102546.... ... |CERRITOS.. 05/02/2016.... | .... 11,999,340 0 ..82,955 0
00-1102558.... ... |FULLERTON 06/30/2016.... | ccvooeverririrricnns | e 22,809,915 (V1 RTINS RPN 118,364 0
00-1102561 ... |ANAHEIM.. .1 06/30/2016.... 7,003,471 0 ..36,342 0
00-1102563.... ... | COSTA MESA... 06/30/2016.... | covoocrerrirriicnns [ e, 14,833,740 0 ..76,975 0
00-1102565.... ... |COSTA MESA 06/30/2016.... | ..oovvercrriinnies | i 22,323,562 (V[ [ 115,840 0
00-1102566.... ... |LAGUNAHILLS CA.oorvcvnies [ 06/30/2016.... 9,532,502 0 ..49,466 0
00-1102573.... 1 [LAS VEGAS.......ooiieiiesieiss s esssees NV [ oo 12/01/2016.... 9,512,977 0 ..61,864 0
00-1102587 ... | DALLAS DS .1 09/30/2016.... | .... 10,573,491 0 .50,872 0
00-1102590.... A CHARLOTTE. ...t NC..ovvvviees [ v 06/06/2016.... 8,207,321 0 ..54,395 0
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SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

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

Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

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

00-1102598.. o [NOVATO......ooviirinriisrissniisnissnessnessnssnsissssssnenes | CAuiiiicciins [ 07/12/2016.... | ..o | s 14,831,335 0 ..72,636 0
00-1102601.. | RICHMOND.......ooiiriniininiinninnicssiseivesississiessisssnns | VA [ 06/30/2016.... 2,751,055 0 .18,374 0
00-1102602..........coverrvrrrenes CHANDLER ..o | A | e 06/24/2016.... 8,683,237 0 ..58,746 0
00-1102605.. .. | CHARLOTTESVILLE........ccooiriinriniinririinecssieniiniiennns | VA | s 03/08/2017.... 5,317,961 0 .70,872 0
00-1102606.. | CHARLOTTE.......cciniinniiniinnivciinnicnnicssssiseniisnisniennens | NG [ 07/12/2016.... 7,998,037 0 ..39,746 0
00-1102620.........ccocvvrririenee PORTLAND......coconrirrinniinincisnisnsisnisssinssensssnessninnies | ORuciiiciini [ 08/25/2016.... 8,069,046 0 ..38,063 0
00-1102622.. . | CHARLOTTE......ccvnirinrinerirerinernensseisersssssssssnenssssesennenss | NCuvirsviseins | e 12/09/2016.... | ... ....24,094,468 0 ....228,036 0
00-1102624.. .| INDIANAPOLIS e | s 12/20/2016.... | ... ....16,347,148 0 ...107,288 0
00-1102625..........cocverrirrienee CHATTANOOGA...........ccooeuc. TNuces | e 10/14/2016.... 8,425,009 0 .78,341 0
00-1102627.. .. | HIGHLANDS RANCH CO.vvvenee [ v 02/06/2017.... 8,151,711 0 .51,416 0
00-1102638.. . |MARIETTA [C7 VR 08/08/2016.... 9,194,003 0 ..63,888 0
00-1102639.........cevvvrrirnrines GAINESVILLE......ooiiiicnisiccissicesssiniis [C7 N IR 08/08/2016.... | ccoooverrerriinns [ e 12,290,931 0 ..85,408 0
00-1102640.. .. |WAKE FOREST........cccomrrvmrrnirianes NC.ovvvvees [ v 08/08/2016.... 9,097,224 0 ..63,215 0
00-1102642.. I DURHAM.....cooss s NC..ovveviies [ 10/25/2016.... 8,799,553 0 .47,956 0
00-1102645..........coovvrrvrnrines BEAVERTON......oviiiiriiiininissiesiceiessssssissiesinens OR...covvvvnne [ v 10/27/2016.... 8,843,247 0 ..38,130 0
00-1102671.. .. | CHICAGO.. /SRR IO 10/11/2016.... 7,343,842 0 ..37,534 0
00-1102677.. .| ISSAQUAH. . WA i | e 11/23/2016.... | oo | i 10,787,455 0 ..55,240 0
00-1102679........ccvvvvrrirrinns ANNARBOR........ooorviimiiniineisssie e M s 12/09/2016.... | coovveovvvccriies | e 18,686,267 0 ..89,207 0
00-1102680.. cJAUSTIN s L. G I 12119/2016.... | ... ....35,000,000 (0 N 171,614 0
00-1102681.. ..| VANCOUVER.......... WA e | e 06/16/2017.... | ... . ....15,093,402 0 ..97,501 0
00-1102689..  [MACON......ooiriinirnrisnisssssessssnisssssssssnnenns. | O | e 02/06/2017.... | covooverrireinns [ e, 11,110,500 0 ..48,552 0
00-1102690.. .. | WAYZATA.. .101/05/2017.... 7,051,737 0 .46,222 0
00-1102691..  [ROCKVILLE........oonviiiniiinriinnrisniissneissnessnsissnsissnssnnnns | MDecciccics [ 04/03/2017.... 6,903,324 0 ..42,965 0
00-1102702.. .| PALM BEACH GARDENS..........coomiriermerierienieninsersenias FLutriirriiine | e 0471112017 | oo [ e, 15,491,954 0 .92,705 0
00-1102709.. CA .103/10/2017.... 8,385,336 0 .39,718 0
00-1102710.. {072V I 03/10/2017.... 3,142,333 0 .14,785 0
00-1102711.. CA.oovvcvies [ 09/01/2017.... 5,774,667 0 ..26,095 0
00-1102713.. CA .| 04/17/2017..... 1,726,558 0 8,183 0
00-1102714.. CA.oivvcvvs [ 09/01/2017.... 6,471,610 0 229,245 | 29,245 0
00-1102721.....cccvvvevvrrrerres [ BROOKLYN..ooice s NY.oivinis v 06/01/2017.... | covoveveriirrienns [ e, 13,775,113 (V1 PO NTONN PPN 116,684 116,684 0
00-1102723.. Wi .| 04/26/2017.... 3,904,270 0 .43,438 .43,438 0
00-1102727.. 1S CHN P 05/2212017... | covocvriinicnns [ e, 17,462,971 (U RTINS PN 148,849 148,849 0
00-1102731.. |G U R 06/01/2017.... 8,236,567 0 ....136,494 ....136,494 0
00-1102740.. . L1\ TSSO B 08/16/2017.... | covovveeririinns [ e, 14,402,093 0 ...100,808 | ..............100,808 0
00-1102758.........ovvverrirrrines WOOD DALE.......... I | v 09/01/2017.... 4,567,490 | .oovvrnirininiiiins | e | e | e 0 233,516 | oo 33,516 0
00-1102759.. w [MOBILE......oooiccisieccss s ] S R 08/08/2017..... | ... ....13,593,362 0 .79,145 ..79,145 0
00-1102772.. . |NORTHBROOK........cccommriririinrianns [OOSR IO 08/10/2017.... | ... ....15,865,441 (U1 T RTONN PN 138,423 138,423 0
00-1102782........coovvvvrririinns LAS VEGAS.........iriiriiiriienessssisssesssisssss s NVeis [ 09/14/2017.... 5,976,889 | ....ooviriieriiniiinis [ | s [ 0 ..35,681 0
00-1102805 L [SUNPRAIRIE.........ccooiinrinniinninniccnsnisniessinsiennnes | Whiiiiiiii | s 11/15/2017..... 5,500,000 0 ..45,998 0
00-1102811 .| OREM A UT i [ 01/08/2018.... 0 .34,511 0
00-1102825.........ocovvvrririenes NAPLES.........ccccovv FLooiiiiiins [ 12/05/2017.... 9,000,000 | ..oovviririeiriniiins | e | | 0 ..53,950 0
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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
00-1102831.... ... |PHOENIX B [ 02/12/2018.... 0 0
00-1102836.... ... |WHITTIER w [CA i | 1211812017 .. [ oo | e 22,000,000 0 0
00-1102845.... o [LAS VEGAS......ooiii et NV i 02/28/2018.... 0 0
00-1102864 ... | SAN FRANCISCO. CA .| 05/09/2018.... 0 0
00-1102869.... ... |HARTLAND Wi e 06/22/2018.... 0 ..35,567 0
00-1102872.... w.. |CHICAGO......orvrrriiricins /OSSR S 04/13/2018.... 0 ..37,601 0
00-1102878.... v [ SALT LAKE CITY oo UTeiie [ 05/31/2018.... 0 .84,148 0
00-1102879.... v [MARLTON. oot NUeverinie v 06/26/2018.... 0 ..94,636 0
00-1102882 ... |HILL AIR FORCE BASE..... Ut .107/06/2018.... 0 8,484 0
00-1102887.... ... | COLORADO SPRINGS. CO.vvvenee [ v 06/29/2018.... 0 ..42,456 0
00-1102888.... ... |WARMINSTER................ PA oo e 06/25/2018.... 0 ..58,418 0
00-1102892.... woo [ SALT LAKE CITY oo UTeiii [ 06/26/2018.... 0 ..61,828 0
00-9000144.... cee [ROCK HILL. i 1S CHN R 08/01/2002.... | .... 156,937 0 7,301 0
03-0307129 v [AMHERST ..o NY .| 06/27/1995.... ..562,132 0 51,174 0
03-0308428.... ... | PLAINVILLE... OH..oovvvvvve [ v 03/14/199.... | .... 427,670 0 ..79,906 0
03-0310231.... ... | ST PAUL 08/27/1997.... 1,261,631 0 ..56,602 0
03-0310337.... oo [HOUSTON.....covvviriririiniis 09/30/1997.... 3,713,541 (U PPN PPN 311,434 0
03-0310442.... w.. [HOUSTON.....covvrrirriicrnas 09/30/1997.... | ... 217,550 0 ..18,245 0
03-0310520.... ... | OAKDALE 12/01/1997.... | .... 526,672 0 L22491 | .. 0
03-0311838.......ccovrivriirirines SEATTLE......coiiiini 04/07/1999.... | covoocvernriinns [ e 181,174 0 33,854 | i 33,854 | ..o | e 0
03-4000027........ccnmueriienienes NAUGATUCK 09/10/1996.... 1,917,968 0 114,539 | s 114,539 0
0299999. Total - Mortgages With Partial Repayments 5,289,734,360 0 | v (71,249) | .... . (71,249) 0 47,990,901 | ......... 47,990,901 0 0
0599999. Total Mortgage: 5,403,672,396 | ..cooovvrinriiinins 0] s (101,084) | oo 0. 0 (101,084) 0. 159,218,006 | ...... 159,196,319 | oo, 0 (21,684) ..(21,684)
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1 2 Location 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 SOIUtIONS, L.P........cccooviieiieieeeceeeee e Wilmington.... . | Ares Private Credit Solution: 06/23/2017.... 2 - (1,319) | = e | v 14,768,835 | ........... 0.800
GSO Capital Opportunities Fund 11l LP Wilmington .| GSO Capital Partners LP. 06/03/2016.... 2 |- ...1,615,818 | - 9,976,454 0.230
Guggenheim Private Debt Fund 2.0-1, LLC Wilmington.... . . | Guggenheim PDF 2.0....... 06/03/2016.... 2 |- 5,327,778 | = oooeeeeeeereeens | v 7,486,785 | ........... 4.670
ICG SDP Fund 3B . . | Grand Duchy.... ... |LUX.. [ Intermediate Capital Managers Limited 03/22/2018.... | .covvreree 2 1,500,000 | - S| o 12,712,500 | ........... 0.600
Oaktree Opportunities Fund Xb, L.P.......c.cccocverririninnnn . | Grand Cayman. . | CYM. | Oaktree Capital Management.............ceurueurierereirerinireeereiseie et ssseeenenns 06/18/2018.... KT [P 250,000 | - - 9,500,000 0.130
TCW Direct Lending VII, LLC....... Los Angeles .| TCW Asset Management 05/14/2018.... | ..cocvveenee KT IS 3,217,202 | - ] e | e 6,135,816 | ........... 0.400
Vista Credit Opportunities Fund Il - B, L.P.... San Francisco. . | Vista Credit Opportunities Managment 06/01/2016.... 2 |- ..1,372,514 | - ....1,008,096
Vista Credit Opportunities Fund Il, L.P....... .. ... | Wilmington.... . | Vista Credit Opportunities Managment 05/10/2017.... 2 |- ...1,014,473 | - ....1,583,623
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed INCOME = UNGFfIlIGEED. .........oveririiiiiiiisiisiisiisiiins coerissiisissississssss s ens s ssssssssssessseses [ I 4,967,202 | ..o 9,329,264 | .o (U 63,172,109
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Dyal Capital Partners IlI New York NY.... [NB Dyal Associates I, LP........ccccrererneerirmiineiireinineienns 09/30/2016.... 3| - s [ (174,229) | - oo | s 13,554,818 | ........... 0.380
GTCR X, P New York NY....| GTCR Investment XII, LLC........cccovvrermrrmerrerirererninnns 05/04/2018.... | .cooovverneen KN 134,000 | - e —————— 4,742,000 0.100
ICG Europe VIL.............. St Helier. JEY.. | Intermediate Capital Managers Limited 08/24/2018.... 2 | e, 627,424 | - ] e | e 8,657,565 | ........... 0.180
Peppertree Capital FUNG VI, LP.......c.oviiiieineeisssse s sssssesseenns WIlMINGLON. ..o DE.... | Peppertree Capital 05/05/2016.... 3| o s | e 360,000 | - 2,292,000 2.670
Riverside Strategic Capital Fund I, L.P........cooviriniiinne New York NY.... [Riverside Company..........ccccovrerereenreeenencens 05/23/2017.... 2 | 5 e | s 832,576 | - o 4,530,522 2.520
Yukon Capital Partners Ill, LP....... Minneapoli MN... | Yukon Partners, 07/18/2017.... 2 - ....1,538,548 | - 15,253,612 | ........... 4.180
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated B 761,424 ...2,556,895 | o0 [ ... 49,030,518 | ... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Bay Area Historic 2011 Fund LLC San Francisco . [ Impact Investment AdVISOr LLC..........ccevirririnieiiesss e essessssssnsenes 11/06/2012.... - e —————
Bell Institutional Fund VI, LLC..........ccoeoevvieverercireines Dover. .| Bell Fund VI Manager, LLC..........cccoernrninrreieeieieireinenne 06/15/2017.... - . 7,346,519
CIM FUNG VI LLPiiiieie bbbt sen Los Angeles........cccvierririiniceennns CA.... [CIM Fund VIII, GP, LLC.....c.ovrvrrrrrrrririrerins 12/31/2014.... S | 920,940 | - o | e 2,710,451
Crow Holdings Realty Partners VII, LP............ccoorerinineerereseeeineens Wilmington . | Crow Holdings Capital Partners, LLC... ... | 05/01/2015.... E NSRRI ISR 241,494 | - . 1,020,860
Crow Holdings Realty Partners VIIl, LP Dover. .| Crow Holdings Capital Partners, LLC... . [09/2412018.... | coooocviiiieis | i 2,655,092 | - © | . 7,344,908
Crow Holdings Retail Fund, L.P. Dover . | Crow Holdings Capital Partners, LLC..........cccvurmieiniirieiiisnssisissssesesssssessenes | seesessssssnens 04/01/2015.... - 1,276,952
DivcoWest Fund V, L.P.... Dover. .| DivcoWest Fund V GP, L.P.. 06/23/2017.... - 9,363,666
Exeter Industrial Value Fund IV, L.P Dover . | Exeter Property Group IV, L.P.. 10/24/2016.... - ..11,000,000
GEM Realty Fund VI, LP. i .| GEM Capital, LP... 04/15/2016.... -
Harrison Street Real Estate Partners VI, L.P . | Harrison Street.. 08/09/2017.... -
Heitman Real Estate Debt Partners, L.P. . | Heitman Capital Management.. 10/15/2015.... -
Helios Devco LLC . | Washington... .| Sol Syst LLC 05/23/2018.... | oo | e 544,061 . .
Helios Infraco LLC.... . | Washington... .| Sol Syst LLC 12/22/2017.... - ...1,229,096 | - 9,912,124
Mill No 1 LLC........... Baltimore . | Mount Vernon Mill/Terra Nova LLC..........cccccovvrunnnee 04/18/2013.... - 1,040 | -
PCCP Credit IX, LP. Dover. .| PCCP Credit IX GP, LLC.......ciiiiiiriiiiciiieiiiise i 03/28/2017.... S s | re— 1,552,550 | - 24,780,000
PCCP Equity VIII, LP Dover. .|PCCP, LP . 09/18/2018.... | .... ....2,365,704 | - - ..12,643,658
Pretium Residential Real Estate Fund I, L.P..........cccccoviiiiieiecceecccecee e New York. . . | Pretium Residential Real Estate Fund Il GP, LLC. 09/01/2016.... 3 | o et | s (212,024) | - 1,069,837
Rubenstein Properties FUN 11, LP........c.ccoiiiicnecseecsnes Wilmington.........ccoocvevineninienne . | Rubenstein Partners 10/23/2015.... - . 2,256,637 | - 6,451,327
Stonehenge REV | LLC. Columbus . | Stonehenge Capital Company LLC...........coorurriririreeniree e seeeesenseseene 12/22/2015.... ES U ISR 157,575 | - s
Stonehenge REV Il LLC . | Columbus . | Stonehenge Capital Company LLC...........cccvrimmimeririiiiiissieneeissiesisssiens 12/22/2015.... © | 102,811 | - o e —————
Walton Street Real Estate Fund VIII. LP. . | Walton Street Capital, LLC..........ooeuieriirreeeseeeeseisse et eesees 05/18/2016.... - - ....6,998,029
Waterton Residential Property Venture XlII, L.P . . . | Waterton Venture XIll GP, LLC.........ccoovereriirrieeans 11/03/2017.... - ...260,886 | - ..13,101,942
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffillated. ........coiiiiiiiiiiiiiiiiiniiines it sessesssssessessases [ 5,564,857 | ..cooviininne 14,401,283 | oo (U 144,645,985
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
NLIC REO Holdings, LLC Columbus .| OH... [ Nationwide Life Insurance ComMPany............couevererereerermemnemeeserinsesenssnsnes 04/12/2018.... | covvovvervires | v 135,200 | - B O S| e 100.000
NW REI (NLIC), LLC....voiieieieeeirciee et enenes Columbus . | OH... [ Nationwide Life Insurance Company............coeueereererrereenemneeenseneenesseseeeenees 05/02/2016.... LSRRV (NSRS 4,647,432 | - o e | s 100.000
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1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = Affilted.........o.o it ettt enseneees I 135,200 | .o 4,647,432 | oo [0 0 ... XXX.oeoe
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

Pretium Mortgage Credit Partners |, L.P |Wi|mington.... 11/25/2014.... 31- 66,916 8,904,443 8.000
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated.............oiiioiiiiee s ittt ntnes 0 66,916 | o0 | 8,904,443 |....... XXX.......
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated

Alliant Tax Credit Fund 82 Ltd Palm Beach.........cccnveeeererenernens FL..... | Alliant GP 82 LLC... 03/31/2015.... - 16,037 | = oo | e 1,600,366

Alliant Tax Credit Fund 84 Ltd Palm Beach.........cccccovvveuivevceienne FL..... Alliant GP 84 LLC... 12/21/2015.... s | e 1,932,200 | = oo | s 1,471,921

Nationwide Affordable Housing Fund 53 - RBC Tax Credit Fund - 90 LLC................... Cleveland.........cooovveveereeneencnnnns . |RBC Tax Credit IV LLC 10/30/2014.... - . 2,852,000 | - -

Nationwide Affordable Housing Fund 54 - Red Stone Equity Fund - 49 LLC Cleveland . |RESP MM LLC. 11/24/2015.... EORUTEN IR 1,381,576 | - 6,723,523

Nationwide Affordable Housing Fund 55 RBC Tax Credit Fund 95 LLC..........c.cocrvvnnee Cleveland.........oovrneveiernnneinns . |RBC TaX Credit IV LLC.....vucvreriireieieiesiseiesisissssie e ssssesssssssssssessessnene 02/12/2016.... e | 362,904 | - o | e 18,422,918

Nationwide Affordable Housing Fund 57 RBC Tax Credit Fund 98 LP .| Cleveland.. . | RBC Tax Credit IV LLC 10/27/2017.... | e 1,450,565 | - ..11,675,593

Nationwide Affordable Housing Fund X Apollo Tax Credit Fund XXXII LP. . | Columbus.. . | Nationwide Life Insurance Co 11/24/2003.... - 1,048 | - -

OEF Nationwide Fund IV LLC Columbus . | Ohio Equity FUN INC......evvvmicirieescncciene 09/22/2016.... e | e 1,770,508 | = oo | e 2,439,683

Ohio Equity Fund for Housing Limited Partnership XXV............ccccoveinreineinn. Columbus . | Ohio Equity Fund GP XXV LLC.... 04/06/2015.... - 2,967,730 | - ...4,787,292

Ohio Equity Fund for Housing Limited Partnership XXVI..........cc.coovvvriiinninns Columbus ... | Ohio Equity Fund GP XXVI LLC... 07/22/2016.... - 3,009,196 | - ...4,754,067

Raymond James Housing Opportunities Fund 35, LLC..........cccoovinirininrnenisiierenens St Petersburg.........ccoceeeverercninenns FL.....|Raymond James Tax Credit FUNdS, INC.........cccouoruriunrmririnrncrcrescee s 12/08/2014.... LTS IS 3,393,151 | = e [ e 343,366

WNC Institutional Tax Credit Fund 33 LLC Irvine. CA.... [WNC Advisors, LLC.........cccceverrrrrrriereiennns 09/23/2010.... - 69,028

WNC Institutional Tax Credit Fund NW 2015 LP. Irvine CA....[WNC Advisors LLC... 05/15/2015.... © s | o 526,574
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - UNAfIIBIEM. ...........ccooiiiiiiis ettt ettt ettt ans esesssessessessssansesses et easasses et ensess et et sasans et et st ensesssssnnas (L [ 19,732,517
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated

American Tax Credit Fund 2018-B LLC Columbus . | OH... | Nationwide Life Insurance COMPaNY.........covierimireriersmissesseseissesesssessenas 07/13/2018.... 1,000
3499999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit = AffIlIAEEG. ... iiiiiiiiiiiins ittt oebsss bbbttt 1,000
4499999. Subtotal - Unaffiliated . ....11,293,483
4599999. Subtotal - Affiliated [ 136,200
4899999, TORAIS........vvveeriesiie ittt es etttk h ek ret e SeLEeeeEE Rt LSRR bRt eeLEseLE RS ....11,429,683

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJA.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......cocvrveiens JEY | DiStribution...........ccccerveereieeiieiineireenns 11/13/2014 | 09/21/2018 | ....... 2,848,774 - - - (V18 IR OO 2,848,774 | ..... 2,848,774 | - - (V1 I

GSO Capital Opportunities Fund 1l LP Wilmington.. .. | DE.. | Distribution... ..106/03/2016 |08/29/2018 | ........... 243,685 - - - 0 [ - e | e 243,685 | ........ 243,685 | - - 0

Guggenheim Private Debt Fund 2.0-I, LLC.. Wilmington.. . | DE.. | Distribution... . | 06/03/2016 |09/20/2018 | ....... 2,065,845 - - - (V1 IR O 2,065,845 | ... 2,065,845 | - - 0

Newstone Capital Partners I, LP..........ccccocviriinins Wilmington.........cccvevvnenee DE.. | Distribution 09/20/2016 | 08/14/2018 | ....... 1,174,252 - - - 0 [ - e [ e 1,174,252 | ... 1,174,252 | - - 0

TCW Direct Lending LLC .. | DE.. | Distribution... ..|03/20/2015 | 07/10/2018 | ....... 4,122,262 - - - (V18 IR S 4,122,262 | ... 4,122,262 | - - 0

TCW Direct Lending VII, LLC... . | CA.. | Distribution... . | 05/14/2018 | 09/27/2018 | .......... 854,720 - - - (V1 ISR IOV 854,720 | ........ 854,720 | - - 0




2'€030

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

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

SCHEDULE BA - PART 3

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

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

Vista Credit Opportunities Fund Il - B, L.P..........c........ San Francisco.................. CA.. | Distribution 06/01/2016 |09/13/2018 | .......... 334,048 | - - - - (V1 IR IOV 334,048 | ........ 334,048 | - - 0]-

Vista Credit Opportunities Fund Il, L.P........cccorvvunens Wilmington........cccovevernen: DE.. | Distribution. 05/10/2017 | 09/20/2018 | ....... 1,182,966 | - - - - {1 IR [ 1,182,966 | ... 1,182,966 | - - 0]-
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated... .....12,826,552 0 0 01... 12,826,552 |....12,826,552 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Dyal Capital Partners IV. New York.... .. NY.. | Distribution 06/11/2018 | 08/03/2018 - - - - 0f- 305 - - 0f-

Fundamental Partners IlI, L.P.. . | Wilmington.. .. | DE.. | Distribution 05/18/2017 |09/27/2018 - - - - 0]- 33,453 - - 0f-

Riverside Strategic Capital Fund I, L.P. New York.... . | NY.. | Distribution 05/23/2017 | 09/11/2018 - - - - 0f- - - 0f-

Yukon Capital Partners lll, LP...........ccccoooiniininanenns Minneapolis...........c.coueneee MN. | Distribution 07/18/2017 | 07/25/2018 L4767 | - - - - 0]- - - 0]-
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 42,570 0 0 0 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

Bay Area Historic 2011 Fund LLC .| San Francisco.................. CA.. | Distribution 11/06/2012 | 08/03/2018 | - - - - - (V1 IR IOV 369,794 | ........ 369,794 | - - (V)N IO 294,669

Bell Institutional Fund VI, LLC.. Dover. DE.. | Distribution. 06/15/2017 | 07/31/2018 39,283 | - - - - 0]- 39,283 39,283 | - - 0]-

Boston Capital Intermediate Term Income Fund LLC... [ Boston............cccovvruerunnee MA. | Distribution. 11/01/2011 | 08/15/2018 | ............ 42,186 | - - - - 0]- - - 0]-

Centerline High Yield CMBS Fund II, LLC .| Irving TX.. | DISSOIUtION. ... 06/28/2004 |07/17/2018 | - - - - - 0]- - 62 62 | -

Crow Holdings Realty Partners VII, LP...........cccccc.... Wilmington.........cccovveenene DE.. | Distribution 05/01/2015 | 09/26/2018 - - - - (0] [T IS, 927,980 | ....... 927,980 | - - 0f-

GEM Realty Fund VI, LP..........cccovmiiniiiiininiiiciins Wilmington.........cccoeeevnee. DE.. | Distribution. 04/15/2016 | 08/20/2018 - - - - (V1 IR IOV 605,600 | ....... 605,600 | - - 0]-

Heitman Real Estate Debt Partners, L.P.. Wilmington .. | DE.. | Distribution 10/15/2015 |09/24/2018 - - - - (01 TSR IS 900,000 | ........ 900,000 | - - 0f-

Legg Mason Real Estate Fund Il .... |Los Angeles.... . | CA.. [ DISSOIULION. ....ccvveirnieieirireeierieinerinas 05/31/2005 |09/27/2018 ..(1,318,286) | - - - (1,318,286) | - v [ e (1,224,320) | ........ 362,500 | - oo | e 1,586,820 | ..... 1,586,820 | - oo

Nationwide Sol 1 LLC.........vverrerienrnererirerieriieens Washington............c.ccoeweue DC.. | Distribution. 07/21/2016 | 07/31/2018 - - - - (V1 IR PO 74,303 | .......... 74,303 | - - 0]-

PCCP Credit IX, LP.......cocvrrrrrerirrrirennne Dover. DE.. | Distribution. 03/28/2017 |09/21/2018 - - - - 0 | = oo | v 155,155 | L 155,155 | - - 0]-

Pretium Residential Real Estate Fund II, L.P............... New York.......cccoovveiniinne NY.. | Distribution, 09/01/2016 | 08/10/2018 | .......... - - - - 0]- e 240,679 | 240,679 | - - 0]-

Shovel Works Master Lessee LLC...........ccccoevvirevirnnnne North Easton.........cccccc..... MA. | Distribution. 09/12/2013 [ 07/23/2018 | .......... 106,818 | - - - - 0 |- e [ e 106,818 | ........ 106,818 | - - 0]-

STRATA FUND 18 LESSEE LLC. . | Chapel Hill.. ..|NC.. | Distribution. 07/25/2014 |07/20/2018 | .......... 122,341 | - - - - (V1 ISR IOV 122,341 | ........ 122,341 | - - 0]-

Strata Fund 25 Lessee LLC . | Chapel Hill.. .|NC.. | Distribution. 06/30/2015 |07/20/2018 97,997 | - - - - 0f- 97,997 | oo 97,997 | - - 0f-

SunE DGS Master Tenant LLC.........c.coouvrerirereneernienns Wilmington..........c.eeerneen. DE.. | Distribution. 12/30/2013 | 09/26/2018 | .......... 372,176 | - - - - (V1 IR IOV 372,176 | ........ 372,176 | - - 0]-

US Office Development Program, L.P................ DE.. | Distribution 12/02/2014 | 09/25/2018 | ....... 1,437,249 | - - - - 0 [ - v [ v 1,437,249 | ... 1,437,249 | - - 0f-

US Regional Logistics Program, L.P DE.. | Distribution. 10/18/2016 | 09/17/2018 | .......... 533,333 | - - - - (1 IR [P 533,333 533,333 | - - 0]- ..
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated........ccooiiiiiiiiiiiisc e | e 5,749,066 | ....(1,318,286) | ...ccoovvercrennet (U I 0 | e 0 ]...(1,318,286) | ...ooovvvrvrnenad 0] . 4,800,574 | ..... 6,387,456 | ..o 0. 1,586,882 | ... 1,586,882 | ........ 294,669
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

Pretium Mortgage Credit Partners I, L.P.......ccccccoouens IWiImington ....................... | DE.. | Distribution 11/25/2014 | 08/17/2018 | ....... 4,473,998 | - - - - (V] IR [P 4,473,998 | ... 4,473,998 | - - 0]-
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated............cccciiiiiiiiiiiiiiiiiiiisissisn i | s 4,473,998 | ..o {0 [ [O 0 0 0 0. 4,473,998 | ... 4,473,998 0 0 0 0
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated

Nationwide Affordable Housing Fund 57 RBC Tax

Credit Fund 98 LP Cleveland.........ccccvvvennees OH. | American Tax Credit Fund 2018-B, LLC... | 10/27/2017 | 07/13/2018 95,232 | - - - - 0]- 95,232 | ..... 4,919,855 | - i | e 4,824,623 | ... 4,824,623
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated. ... ..coiiiiiiiiiis ottt sttt sttt ettt ens s esnsensens | eesnsanens 95232 | .o (V] [P {0 0 0 0 0 95,232 | ... 4,919,855 0] 4,824,623 | ... 4,824,623 | ... 0
4499999. Subtotal = UNGfIIATEM. .. ...evuureeeerresissrisiesisssssisss st bnnsnsenes .....23,187,418 | ....(1,318,286) | ...ovovrrrinnad (U I (L 0 ]...(1,318,286) | ...oovvvrvrnnncd 0 ... 22,238,926 |....28,650,431 | ..ooovivicrninn 0 ... 6,411,505 | ..... 6,411,505 | ........ 294,669
4899999, TOMAIS........vvoereeieieeieieeei et et .....23,187,418 | ....(1,318,286) | .....cccovvrrrncc (O] (V)] 0| ..(1,318,286) | ...oocoovvrrnncnnd 0]... 22,238,926 |....28,650,431 | .....ccoovvvrnn 0]... 6,411,505 | ..... 6,411,505 | ........ 294,669
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Statement as of September 30, 2018 of the NATIONWIDE LIFE INSURANCE COMPANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - All Other Government
900123 CA 6 |Turkey (Republic of) Sr Nt 3.250% 03/2 | 09/14/2018........ Direct........... 2,791,350 | oo 3,375,000 48,791
1099999. Total - Bonds - All Other Government. 2,791,350 | .o 3,375,000 48,791
Bonds - U.S. States, Territories and P:
373385 DM 2 | Georgia St GO Txbl Tranche 2 SerB 3.7 .. | 07/19/2018........ JP Morgan Securities LLC 7,515,300 ..7,500,000 8,479
373385 DN 0 |Georgia St GO Txbl Tranche 2 SerB 3.7 .. | 07/19/2018. JP Morgan Securities LLC 4,549,262 ..4,540,000 .5,202
373385 DP 5 | Georgia St GO Txbl Tranche 2 SerB 3.8 .1 09/11/2018........ JP Morgan Securities LLC 648,895 655,000 4,217
1799999. Total - BONdS - U.S. States, TErTHOMES & POSSESSIONS. ... . vutuurusirerirsiresirsieserssteessserssss s erssresee | fnesemssesssessee s eeseee 08 E e f o808 £EE 8 E S8R0 E R8RSRt siines 12,713,457 | oo 12,695,000 | ......... 17,898
Bonds - U.S. Political Subdivisions of States
544351  MX 4 |Los Angeles CA GO Txbl Ser A 3.790% 09........ccvveurrvmerrrerereererierrinerseseeeessesnnns | seeseeesnesenes 07/17/2018........ Wells Fargo Securities LLC...........ccurverrmemerieeeeisins 6,493,110 | cooovvrereririnerieriennind 6,500,000
544351 MY 2 |Los Angeles CA GO Txbl Ser A 3.820% 09........ccirremrenmmrnemenssisssmsssssssssesssssesssssssses | seessssssssesans 07/17/2018........ Wells Fargo Securities LLC 8,473,905 | oo 8,500,000
2499999. Total - Bonds - U.S. PolitiCal SUDGIVISIONS O SEALES.........iuuuiiuuiieiiiesiiisitisstiis st tessesisstiiseisss | eestestsssse s ese s8££ 88 E £ R0ttt nies 14,967,015 | oo 15,000,000 11,104
Bonds - U.S. Special e and Special A
249182  LP 9 |Denver City & Cnty Co Arpt Rev AMT Tax E .. | 08/15/2018........ Merrill LyNCh.......cocvviiiiiiicieeceessenis 22,043,426 22,315,000 |...... 1FE
31394B  FS 8 |FNMA REMIC Ser2004-79 CIZD  5.500% 11.....coourvrmeremmemrieernnenieniresiseesesseesneens .| 09/01/2018........ Interest Capitalization............. 386,284 386,284 |...... 1
3140Q8 3K 9 | FNMA Pool #CA1701 4.000% 05/25/48...........vvemeimeremrerneeieeiseinssiissssneesensssessnees | seessessinsenns 07/02/2018........ Barclays Capital Inc. (169,339) (165,968) | ...... (18) [ 1
3140Q9 N2 5 |FN CA2208 Pool #CA2208 4.500% 08/25/48...........cocovvremrrmerireriririnsiiresinerienereeens .. | 08/30/2018........ Citigroup. 25,922,342 ..24932,821 | ......... 93,498 |1
403720  GT 6 |Gwinnett Cnty GA Dev Auth Rev Txbl Gwin........ .| 07/25/2018........ JP Morgan Securities LLC 1,776,260 1,775,000 |...... 1FE
403720  GU 3 | Gwinnett Cnty GA Dev Auth ReV GWINNELE C........covvviriieiieicisniscensissssenssseens | ovveessnsenns 07/25/2018........ JP Morgan Securities LLC 1794713 | o 1,795,000 |...... 1FE
403720 GV 1 | Gwinnett Cnty GA Dev Auth Rev Gwinnett C.... .| 07/25/2018........ JP Morgan Securities LLC 1,949,688 | ..o 1,950,000 |...... 1FE
403720 GW 9 | Gwinnett Cnty GA Dev Auth Rev Gwinnett C.... . .| 07/25/2018........ JP Morgan Securities LLC 2,114,640 | oo 2,115,000 |...... 1FE
403720  GX 7 | Gwinnett Cnty GA Dev Auth ReV GWINNELE C........covvvrieieiieieisniscensiseiesisensssnins | eveeesansenns 07/25/2018........ JP Morgan Securities LLC 2,279,612 | v 2,280,000 |...... 1FE
51771F AU 0 |Las Vegas Convtn & Vistrs Rev Series B.. ..| 09/14/2018........ RBC Capital Markets LLC...........cocorurruririreneircneereenseeeeneereens 11,497,863 ....11,661,000 | ...... 1FE
59333P 3R 7 |Miami-Dade Cnty FL Rev Txbl Ref Ser C.. . .| 08/16/2018........ JP Morgan Securities LLC 1,250,000 1,250,000 |...... 1FE
59333P  3U 0 |Miami-Dade Cnty FL Rev TXDI Ref SEr C........ccouiemriirrieeriieieiieesserieniesessseinnns. | ceeessnenienes 08/16/2018........ JP Morgan Securities LLC 7,500,000 | cooovvrnrienireirerienieeins 7,500,000 |...... 1FE
59333P 3V 8 |Miami-Dade Cnty FL Rev TXbl Ref SEr C........couvvirriiririicieiecseceeeesieenis .. | 08/16/2018........ JP Morgan Securities LLC 2,500,000 | oo 2,500,000 |...... 1FE
64990G  GK 2 |New York St Dorm Auth Rev Txbl Montefior .| 07/27/2018........ METITIll LYNCN....oovvviieie s 6,865,500 | ..o 6,900,000 |...... 1FE
73358W X9 0 |Port Auth NY & NJ Rev Txbl CONSOl 2 HUNG..........couremrineiiniineieeiseiseeiseiseinessnns | eeesseeiseenns 08/17/2018........ Citigroup. 10,300,000 | c.oooernreeirerierereeeenne 10,300,000 |...... 1FE
899154  BD 9 |Tulare Co Pensn Txbl TXbl Rev Bd 4.259..........ccccuoviieiiiieieicceeeeeecee e .| 07/18/2018........ Wells Fargo Securities LLC.. 8,573,733 | oo 8,540,000 25,258 | 1FE
914713 K6 8 | University NC Chapel Hill ReV TXBI REf.........oiuiiriiiiieiisiieni s .| 09/11/2018........ Wells Fargo Securities LLC.. 7,958,409 | oo 7,850,000 85,564 | 1FE
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. .. ... vuutuuirrireisstesieiersstssteersstes | teressassseeess s sesses s o888 0848481081848 8184881818801 o084 488 4E 8148084448181 4EE 10 E L0848 E 8oL E 48880801 H0E e E o0 b 08 eeE e eEbebeEen b e e b eeb et en b n bt en bt ents | bebssnsssssenssssenssnsness 114,543,131 | oo 113,884,137 | ooovvvvea. 204,302 XXX.ovovvrrn
Bonds - Industrial and Miscell;
000000 00 0 | Global Franchise Group LLC Term Ln Nt 2.......c.ovvuiieirieeeeieeieceee e | erveeieenenees 08/31/2018........ Tax Free Exchange........ccocoveirieninieininnens 7,833 7,880 | ... 3 |3FE
000000 00 O |SovosLLC New #2 Additional Term Ln Nt 1 ..| 07/02/2018........ Direct.... 721,887 721,887 |...... 4
000000 00 O |Hygiena LLC DD TermLnNt1 6.312% 08/. .. | 08/17/2018. Direct........... 369,844 372,639 |...... 3z
000000 00 0 |Hygiena LLC Term LnNt2 6.312% 08/26/. .. | 08/17/2018........ Tax Free Exchange..........cccccovvuniinniicniiinciienns 133,478 134,487 |...... 3z
000000 00 O |Hygiena LLC Term Ln Nt1 6.336% 08/26/. .. | 07/02/2018........ Direct........... 1,335,936 ..1,356,280 |...... 3FE
000000 00 O |Hygiena LLC Term Ln Nt1 6.336% 08/26/. .. | 08/17/2018. Tax Free Exchange.. 236,366 238,152 |...... 3FE
000000 00 0 |Accruent LLC Incremental 1st Lien TL Nt .| 07/31/2018........ Tax Free Exchange.. 8,053 8,142 | . 5 | 3FE
000000 00 0 |Accruent LLC Incremental 1st Lien DD Nt.. . . .| 07/31/2018........ Tax Free Exchange.. 11,580 11,632 |...... 3FE
000000 00 O |MSHC Inc TermLn Nt4 6.500% 07/31/23.......ocvumiverieirmmiineieriesiseissseissisessieseseeens .| 09/28/2018........ Tax Free Exchange.. 10,120 10,338 |...... 3FE
000000 00 O [MSHC Inc Delayed Draw Term LN NEB 6.5.......c.ovvvreirriirinicireireeeiceseieeereissinies | ceeeeneneenenns 09/28/2018........ Tax Free Exchange.........ccocvevivenincnieinces 5,696 5,69 |...... 3FE
000000 00 O |IQNavigator Inc Revolver Nt 1 7.822% 0 .. | 08/20/2018........ Direct........... 226,843 230,298 |...... 4z
000000 00 O |First Watch Restaurants Delayed Draw Ter. .| 09/28/2018........ Tax Free Exchange.........ccccccovvvvvivinniiciiniinninns 265,121 265,121 |...... 3FE.
000000 00 0 |Command Alkon Inc 1st Lien Term LN NE5..........coviiieieeecceece e | everisieieienns 09/04/2018........ Tax Free Exchange.........ccocecevivernenceieincens 14,822 15,000 |....ccoc... 9 | 3FE
000000 00 0 |MB2 Dental Solutions LLC Incremental Ter. ..| 09/10/2018........ Direct........... 322,405 | oo 325,662 |...... 3FE
000000 00 O |HaiAcquistion Corp Term Ln Nt1 9.250 .| 08/07/2018........ Tax Free Exchange.........ccocvvveveenenceieencens 14,660 15,000 | .coverenee 8 |2FE
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1 2 3 4 5 6 7 8 9 10
NAIC Designation or

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
000000 00 0 |Foundation Risk Partners Corp INCrEMENta..........coc.ovurereurerirerireinrreeineeseeeseseseeneens | eeeeeneereenees 08/09/2018........ Direct............. 676,250 | ..ovoveeereiieee e 690,051 |........ 2Z
000000 00 O |Foundation Risk Partners Corp Delayed Dr... .. | 09/12/2018........ Direct............. 133,692 | oo 135,042 |........ 2Z
000000 00 O |BeyondTrust Software Sol Inc Term Ln Nt. .| 07/23/2018. Tax Free Exchange.. 14,156 14,455 3FE
000000 00 O |GehlFoods IncLLC TermLnNt4 7.604%.. .| 07/02/2018........ Tax Free Exchange.. 5,806,734 | oo 5,970,000 3FE.iieeeie
000000 00 O |OTG Management LLC Incremental DD Term L .| 08/17/2018........ Direct.... 51,759 51,759 3FE
000000 00 0 |OTG Management LLC Incremental DD Term L .| 07/13/2018. Direct . 81,336 81,336 3FE
000000 00 0 |Professional Datasolutions Inc Term Ln N...... ..| 09/28/2018........ Tax Free Exchange.........ccocvvvivenininicrncins 38,592 39,143 |........ 2FE
000000 00 O |Ferraro Fine Foods Corp TermLn Nt2 6 ..| 08/09/2018........ Tax Free Exchange.........ccocveevereeneenceieincens 3,875 3,951 |........ 2FE
000000 00 O |National Seating&Mobility Inc Delayed Dr............. .| 07/09/2018........ Direct............. 53,816 53,816 |........ 3FE
000000 00 O |IQNavigator InC st Lien TL Nt 1 7.822.......cccervuiummririeeierinsrieriesesseessesssessesienenee | ceesesessssenes 08/20/2018........ Direct............. 6,174,627 | c.oovvrvverrincreiienind 6,268,657 |........ 4z
000000 00 O |Pathway Partners Vet Mgmt LLC New Delaye.. .. | 08/31/2018........ Direct.... 83,257 83,257 | ........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New Delaye.. .| 08/31/2018........ Direct.... 18,679 18,679 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New Delaye..........coeurereereeeeencenereeeereseeereeseenens 08/02/2018........ Direct............. 10,674 10,674 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New Delaye.. .. | 09/04/2018........ Direct.... 31,132 31,132 | ... 3FE.
000000 00 O |Pathway Partners Vet Mgmt LLC New Delaye.. . .| 08/06/2018........ Direct.... 49,634 49,634 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC NeW DEIaye..........occuuvumrererireenerreeieeireeissineniens 09/11/2018........ Direct............. 22,415 22,415 | ........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New Delaye.. .| 07/10/2018........ Direct.... 62,265 62,265 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New Delaye.. .| 09/14/2018........ Direct.... 25,618 25,618 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New Delaye...........ccouvuririiniiniiienierisniisnineiiens 08/13/2018........ Direct............. 22,415 22,415 | ........ 3FE.
000000 00 O |Pathway Partners Vet Mgmt LLC New Delaye.. .| 07/16/2018........ Direct.... 38,426 38,426 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New Delaye.. .| 08/20/2018........ Direct.... 24,906 24,906 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC NeW DEIaye.........ccvvvrvrereirnrinirnrieienssiesississerenens 07/23/2018........ Direct............. 27,041 27,041 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New Delaye.. .| 07/31/2018........ Tax Free Exchange.........ccoceveviverninceieincens 39,127 39,127 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New Delaye.. . .| 09/28/2018........ Direct............. 409,170 | oo 409,170 | ........ 3FE.
000000 00 O |Pathway Partners Vet Mgmt LLC Delayed DI..........coouoeeeerieereeneeieineireeeeereeseneeneenees 09/28/2018........ Tax Free Exchange.........ccoevveveveeneenceceencens 79,076 79,076 |........ 3FE
000000 00 O |Pathway Partners Vet Mgmt LLC New Delaye...........ccovururierieinininieineireeceseieeiennes ..| 09/28/2018........ Tax Free Exchange.........ccocevvirieneeieicinnens 437,548 | oo 437,548 | 3FE
000000 00 O |Alcami Holdings LLC 1st Lien Term Ln Nt .| 07/12/2018........ Direct............. 1,458,750 | ...coovvvevvivcrrerinerrennn. 1,500,000 | ..o 4FE
00122@ AA 9 | AES Southland Sr Sec Nt 4.500% 02/29/4 08/31/2018........ MUFG Securities Inc. 2,011,165 | oo 2,011,165 | ........ 2FE.
004498  AB 7 | ACI Worldwide Inc SrNt 5.750% 08/15/2 .. | 09721/2018........ Various 3,903,476 | oo 3,870,000 | cooovvrerirrrrieiee s 4,506 |4FE.....ccocvviviirerins
03028P  H# 6 | American Transmission Co LLC Sr Unsec Nt .| 07/18/2018........ Wells Fargo Securities LLC 3,000,000 | oo 3,000,000 |........ 1Z
032654 AN 5 | Analog Devices Inc Sr Nt 3.500% 12/05/...... ..| 09/18/2018........ Goldman Sachs & ComMpany...........cceeereneveernrenenns 2,878,110 | oo 3,000,000 2FE...iiiiieeien
03539%#  AA 8 | Ankura Consulting Group LLC 1st Lien Ter. .. | 08/24/2018. Direct.... 5,731,377 v D,848,344 47
03765L AP 7 | Apidos CLO CLO Ser 2015-20A CIA1RA 3 .| 07/10/2018........ JP Morgan Securities LLC 32,000,000 | .eoreorererirnereeieieis 32,000,000 |........ 1FE
03765L AR 3 | Apidos CLO CLO Ser 2015-20A CI A2RR 3.... .| 07/110/2018........ JP Morgan Securities LLC 20,000,000 ....20,000,000 |........ 1FE
03768C  AC 3 |Apidos CLO CLO Ser XXXA CIA1A 3.473%... .. | 08/07/2018. Credit Suisse Securities LLC 18,000,000 18,000,000 1FE
03768C  AG 4 | Apidos CLO CLO Ser XXXA CI A2 3.933% 1..... .. | 08/07/2018........ Credit Suisse Securities LLC...... 14,000,000 ....14,000,000 1FE
045054  AF 0 | Ashtead Capital Inc 2nd Lien Nt 4.375%...... .| 07/18/2018........ VaMHOUS.....ooovvveieiieeeieriiee sttt 10,403,287 10,851,564 | ..oooverercririeerierierieens 198,306 | 2FE.......cccoovvrirerernecn
045054  AH 6 | Ashtead Capital Inc 2nd Lien Nt 5.250%...... .. | 07/23/2018. JP Morgan Securities LLC 3,000,000 .......3,000,000 2FE
06051G  FQ 7 |Bank of America Corp Sub Nt 4.750% 04/..... .. | 08/30/2018........ NW Life Sep Acct Mul Mat - 2 2,046,180 | ..voverrrrrerinieieriseinenn 2,000,000 34,042 | 2FE...oviiiiirine
06051G ~ HL 6 |Bank of America Corp Sr Nt 3.864% 07/2... .| 07/18/2018........ Bank of America BISD Dealer.. 25,000,000 ....25,000,000 |........ 1FE
06051G  HM 4 |Bank of America Corp Sr Nt 4.271% 07/2... .1 07/18/2018........ Bank of America BISD Dealer.. 19,000,000 ....19,000,000 {........ 1FE
06406R  AH 0 |Bank of NY Mellon Corp StMTN  3.850% 0........ocverrermremmrimerieriensenesseeseresienenne | vevereneseenns 08/06/2018........ Bank of America BISD Dealer..................... 23,304,520 | ..cvoerrierierceei 23,000,000 | ..oovrerrernene 253,351 |1FE
06406R  AJ 6 |Bank of NY Mellon Corp SrMTN 3.450% 0. .. | 08/06/2018........ Bank of America BISD Dealer.. 3,999,280 | ..o 4,000,000 |........ 1FE
07274N AU 7 |Bayer US Finance Il LLC St Nt 2.750% 0....ccvvvuvvererniicrerineierisesseesssssessssesenssenes .1 07112/2018........ Tax Free Exchange 1,998,338 | .o 2,000,000 |........ 2FE
07274N AW 3 |Bayer US Finance Il LLC St Nt 3.375% 0....oouvereereerrierierieeisseessssssssssensesssssessees | eeessesesseenas 07/12/2018........ Tax Free EXChange........c..ooevvverneerereserncnienes 8,089,249 | ..o 8,000,000 |........ 2FE
07274N  BF 9 |Bayer US Finance Il LLC St Nt 4.400% 0.......c.cvvrvriernrineireiiiniiesinsieississsisnssssenens | sesveressneene 07/12/2018........ Tax Free EXChange.........ccveevvivneeniineiieiniins 13,897,074 | oo 14,000,000 |........ 2FE
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08160B  AH 7 |Benchmark Mortgage Trust CMBS 2018-B5 Cl.........c.couuuerermeenerrneeinerneriesenensssinees | ceeeesennenes 07/27/2018........ JP Morgan Securities LLC 41,494 | oo 3,050,000
08162C  AF 7 | Benchmark Mtg Tr CMBS Ser 2018-B6 CI AS, .. | 09/20/2018........ Citigroup. 2,652,197 | oo 2,575,000
08162C  AG 5 |Benchmark Mtg Tr CMBS Ser 2018-B6 CI B. .. | 09/20/2018. Citigroup. 721,647 .700,000
084659  AQ 4 |Berkshire Hathaway Energy Sr Nt 4.450% .| 07/23/2018........ Wells Fargo Securities LLC..........c.coovvrermierreriseeieees 19,993,600 20,000,000
14041N  FE 6 |Capital One Multi Asset ExecTr LBASS Ser.. .| 09/27/2018........ Bank of America BISD Dealer..................... 31,690,000 32,000,000
150190  AB 2 |Cedar Fair/Can/Magnum/MI Sr Nt 5.375%.. .. | 09/06/2018. Various 895,840 .912,000
16412X  AG 0 | Cheniere Corp Christi HD 1st lien Nt 5..... .. | 09/28/2018........ JP Morgan Securities LLC 1,462,138 ..1,460,000
172967 MD 0 |Citigroup Inc Sr Nt 4.650% 07/23/48 .| 07/16/2018........ Citigroup. 8,995,680 | ..ovvvnririreirenierienis 9,000,000
21036P  AQ 1 |Constellation Brands Inc CONSTELLATION B .| 07/31/2018........ Morgan Stanley & Co LLC 3,881,680 | oo 4,000,000
21872#  AA 5 | Core Civic of Kansas LLC SrSecured Ni...........cccoeiurrmireininiieeissnieereeseeeerssenes | covereeennnenes 08/15/2018........ JP Morgan Securities LLC 1,275,159 | oo 1,275,159
233331 BA 4 |DTE Energy Co SrNt 3.700% 08/01/23 .. | 08/02/2018........ JP Morgan Securities LLC 5,990,580 | ...oouvrurerrireiienieenenean 6,000,000
24422E  UE 7 |Deere /John/ Cap Corp SrMTN 3.450% 03........... .| 09/05/2018........ Goldman Sachs & COMPaNY..........cewvrermrrrirerrenenns 11,969,520 | weovvvvevirriererieierieiees 12,000,000 | c.ovvvirrines 203,550 |1FE
25278X  AC 3 |Diamondback Energy INC SrNt 4.750% 11.......vuuirmrrrmerierieieeiesrneriessesesssessnes | ceeessenienes 09/18/2018........ VMHOUS.....voovvvviet st 1A79,075 | oo 1,480,000
25278X  AE 9 |Diamondback Energy Inc Sr Nt 4.750% 11. ..| 08/01/2018........ Goldman Sachs & Company. 204,225 210,000
25278X  AH 2 |Diamondback Energy Inc Sr Nt 5.375% 05. .| 08/03/2018........ Various 1,843,250 ..1,840,000
25278X  AH 2 | Diamondback Energy INc St Nt 5.375% 05........oovvurireireeinieirereieeeieseieseeeeesesneenns | ceenieeeineenns 08/24/2018........ Tax Free Exchange........cccocovvirirninccininnens 210,523 | oo 210,000
25278X  AJ 8 |Diamondback Energy Inc Sr Nt 5.375% 05........ccovvrurmermririrnerererisseessssisessssernnss .. | 08/02/2018........ Bank of America BISD Dealer.. 210,525 210,000
26441Y BB 2 |Duke-Weeks Realty LP SrNt 4.000% 09/1 . .| 09/04/2018........ Wells Fargo Securities LLC 1,483,890 ..1,500,000
278062  AE 4 |Eaton Corp SrNt 4.150% 11/02/42..........ccovvumiiiinriniireriintieeiseiiesierisssissiieiins | cvesssiissinns 08/08/2018........ Morgan Stanley & Co LLC 3,393,710 | oo 3,500,000
30251B  AE 8 [FMRLLC SrNt 5.150% 02/01/43........covvvomiririeirerieirieniesiesesseeiesssessesssesesseessnnens .. | 07/09/2018........ Various 2,385,849 | ..o 2,125,000 | oo 48,639 [1FE.....coiirirrininne
30282#  AA 0 |First Watch Restaurants TermLn Nt 1 8 .| 09/28/2018........ Tax Free Exchange 979,436 | ..o 1,000,827 |........ 3FE
30282#  AA 0 |First Watch Restaurants Term Ln Nt3 8 09/28/2018........ Tax Free Exchange........ccocvevivienininicrncens 156,634 | ..o 156,634 |........ 3FE
31428X  BQ 8 [Fedex Corp SrNt 4.050% 02/15/48..........coumrvmmerreririeineiseeieeiessesessesssessssssessenes .. | 08/29/2018........ Various 458,054 | ..o 500,000 | .oooovereererirrirenienes 889 |2FE
34489*  AA 7 |Football Club Sec Nt Ser 33-A 3.870% 1 .| 08/15/2018........ Bank of America BISD Dealer.................... 5,000,000 | ..o 5,000,000 |........ 1Z
34489*  AC 3 |Football Club Sec Nt Ser33-C 3.960% 1.......ccovvurrrmmrrrerieirserierissninessenssesssersenses | ceeersnenienes 08/15/2018........ Bank of America BISD Dealer..................... 10,000,000 | cooooevnrenrrierierercerenne 10,000,000 |........ 1Z
36250S  AE 9 | GS Mortgage Securities Trust CMBS Ser 20. .| 07/18/2018........ Goldman Sachs & Company. 5,870,803 | oo 5,700,000
404121  AJ 4 [HCAINC SrNt 5.625% 09/01/28 .| 09/27/2018........ Various 10,052,150 | ovovveeereriierieniriiniinns 9,950,000
40573L  AS 5 |Halfmoon Parent INC. StNt 4.375% 10/1.....cuiuuiiriieneiierieseseeisseiseesesssssenses | ceonsesnenienes 09/12/2018........ VMIOUS. ..ottt 7,485,825 | .o 7,500,000
446413 AL 0 |Huntington Ingalls Industries Sr Nt 3 .| 07117/2018........ JP Morgan Securities LLC 1,001,333 | oo 1,050,000
44644A  AE 7 |Huntington National Bank St Nt 3.550%.........ccevemeremmeemmreseeinerieriesesesssssessenssssens .. | 08/16/2018........ Citigroup. 2,993,400 | cooovevrrienieeeens 3,000,000 |........ 1FE
454889 AT 3 |Indiana Michigan Pwr Co Sr Nt 4.250% 0. ..| 08/09/2018........ Various 17,341,522 7,400,000 | s 4,840 |1FE. ...
461070 AP 9 |Interstate Power & Light Sr Nt 4.100%......... .. | 09/19/2018. Goldman Sachs & Company.... 7,979,840 ..8,000,000 2FE.
46625H  LL 2 | JPMorgan Chase & Co Sub Nt 4.950% 06/0. .. | 08/30/2018........ NW Life Sep Acct Mul Mat - 2 3,166,317 | oo 3,000,000 2FE. e
46647P AV 8 | JP Morgan Chase & Co Sr Nt 5.125% 07/2 .| 07/16/2018........ JP Morgan Securities LLC 9,000,000 | .oovourerrrreirnieierinenens 9,000,000 |........ 1FE
478375 AL 2 |Johnson Control Intl plc Sr Nt 4.625%..... .. | 08/01/2018. Goldman Sachs & Company.... 10,276,035 10,500,000
494550 BP0 |Kinder Morgan Energy - LP Sr Nt 5.000%. .. | 08/30/2018........ NW Life Sep Acct Mul Mat - 2 970,520 | ..o 1,000,000
502000  AC 5 |LCM Ltd Partnership CLO Ser 27 CIA1 3 .. | 07/02/2018........ Morgan Stanley & Co LLC 33,500,000 ....33,500,000 1FE
502000 AG 6 |LCM Ltd Partnership CLO Ser27AClb 3 .. | 07/02/2018. Morgan Stanley & Co LLC 15,000,000 15,000,000 1FE
55261F  AJ 3 | M&T Bank Corp SrNt 3.550% 07/26/23 .. | 07119/2018........ Morgan Stanley & Co LLC. 6,994,610 7,000,000 |........ 1FE
55368  AF 7 |MSHC Inc Delayed Draw Term Ln Nt 1 6.6.........ccovevvmrenerrerineerneniinrineiiens .. | 09/28/2018........ Tax Free EXChange........c..ooeevveeneererenerncnienns 72,604 72,604 | ... 3FE
58013M  FF 6 |McDonalds Corp SrNt 3.800% 04/01/28... . . .1 08/13/2018........ Mizuho Securities USA Inc. 31,840,320 | oo 32,000,000 | .oovverrieieieireeeeas 503,289 [2FE......ccoovrerrinen
59217G  BY 4 |Met Life Global Funding I St Nt 3.450%.........cccvvumreererrmerierirereseessssseriessesesssesnnes | seesseessssnes 08/28/2018........ Wells Fargo Securities LLC...........ccurverrmererireeeneeininns 2,940,600 | oo 3,000,000 | ......... 20,700 | 1FE.
615369 AM 7 |Moodys Corp SrNt 3.250% 01/15/28 .. | 08/29/2018........ Barclays Capital Inc. 1,424,595 | oo 1,500,000
617610  ZN 2 |Morgan Stanley Sub Nt 3.950% 04/23/27. .| 08/30/2018........ NW Life Sep Acct Mul Mat - 2 3,861,452 | oo 4,000,000
62912X  AF 1 [NGPL Pipeco LLC SrNt 4.875% 08/15/27.......ccuvvvuererneererersrisersesiesssensssessssssenes | seosessnessenes 09/27/2018........ Bank of America BISD Dealer..................... 179,550 | ovvorereieirereeie s 180,000 | vvoverreereirerieeieersene s 1,121 [3FE i
637417 AL 0 | National Retail Properties INC SrNt 4.......c..ocvvviiriniieicieieseesssesesieis | cveeenisnnes 09/18/2018........ VTOUS. ....coovvreeeieeecceeer et es st enees 4,716,824 | oo 4,750,000 |........ 2FE
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637417  AM 8 | National Retail Properties INC St Nt 4.........cceveiueririeeninienisecesseisensessssess | seessessnsines 09/28/2018........ VMIOUS. ..ottt 1,927,089 | oo 1,950,000 | .ooovvvnvrrrerenns 67 |2FE
641062  AF 1 |Nestle Holdings Inc. SrNt 3.625% 09/2 .| 09/17/2018........ Bank of America BISD Dealer..................... 23,884,320 ....24,000,000 |........ 1FE
641062 AN 4 | Nestle Holdings Inc. SrNt 4.000% 09/2 .. | 09/17/2018. JP Morgan Securities LLC 24,269,622 24,600,000 1FE
655844  BQ 0 |Norfolk Southern Corp NORFOLK SOUTHERN C .. | 07/30/2018........ Citigroup. 512,460 500,000 2FE. e
655844  BY 3 |Norfolk Southern Corp SrNt 4.150% 02..... .. | 07/30/2018........ Various 5,399,111 | oo 5,500,000 2FE e
655844  BZ 0 |Norfolk Southern Corp SrNt 3.800% 08..... .. | 07/30/2018. Various 16,962,260 17,000,000 2FE
666807  BH 4 | Northrop Grumman Corp Sr Nt 4.750% 06/..... .. | 08/01/2018........ Citigroup. 2,101,260 | oo 2,000,000
666807  BP 6 | Northrop Grumman Corp Sr Nt 4.030% 101..... ..| 08/01/2018........ Citigroup. 1,421,220 | oo 1,500,000
668444 AP 7 |Northwestern University Ser 2017 Nt 3 .1 09/112/2018........ METll LYNCAL....oviiiciee e 3,850,440 | ..oveeiveieereee e 4,000,000 .
67706H AW 8 | OHA Loan Funding LTD CLO Ser 2013-1A CI. ST RRRRRURTEN IV 08/07/2018........ JP Morgan Securities LLC 35,000,000 | ..ovoenrrerrirrereeinieeins 35,000,000 |........ 1FE
67706H BA 5 | OHA Loan Funding LTD CLO Ser 2013-1A Cl. s .. | 08/07/2018........ JP Morgan Securities LLC 20,000,000 ....20,000,000 |........ 1FE
684065 B* 5 |Orange & Rockland Utils Inc Sr Nt Ser A .| 08/28/2018........ Mizuho Securities USA Inc. 16,400,000 ....16,400,000 |........ 12
693304 AW 7 |Peco Energy Co 1st Mtg Bd 3.900% 03/01.........cvumvemermerimerieeieeirseeseressssensenennee | seessesssssnns 09/04/2018........ Morgan Stanley & Co LLC 11,561,640 | coooveerereriereceienne 12,000,000 | .eovorrerererierieriene s 13,000 [1FE. ...
69349L AR 9 | PNC Bank NA Sub Bk Nt 4.050% 07/26/28 .. | 09/111/2018........ Citigroup. 3,991,120 | oo 4,000,000 | cooovvoiieieis 21,600 [1FE. .o
74986@ AX 9 |RREEF America REIT I1INC SFNESEI A......vouiiiiiriirceieiseriesiesessesisssseniesienes .| 08/31/2018........ Wells Fargo Securities LLC...........ocurvmrrmericrereeneeinins 6,000,000 | cooovvrnrienireereeirieni 6,000,000
74986@ AY 7 |RREEF America REIT I1INC ST Nt ST B.......oouririieiciierineiesisessesissise s | eeessesisseenns 08/31/2018........ Wells Fargo Securities LLC...........ccurrrremrereeeneeneeiiseins 6,000,000 | coooreorerenieieierienin 6,000,000
78409V AN 4 | S&P Global Inc SrNt 4.500% 05/15/48...........cooverimrierieeiirissrieriesesesessessseessiens | oo .. | 08/29/2018........ Morgan Stanley & Co LLC 298,013 | oo 290,000
78411E  AC 2 | SCSG EA Acquisition Co Inc Initial Term . .| 07/03/2018........ Tax Free Exchange.........ccocevevivernenceieincens 4,898 4,920
80386W  AA 3 | Sasol Financing USA LLC Sr Nt 5.875% 0, e | s 09/21/2018........ Direct............. 399,408 | oo 400,000
827048 AU 3 |Silgan Holdings Inc St Nt 4.750% 03/15........cceverevirernirierierieeeeniseesessessseniseens .. | 08/02/2018........ Barclays Capital Inc. 851,063 890,000
83001A  AC 6 |Six Flags Entertainment Sr Nt 5.500% 0 .| 07/24/2018........ VaMIOUS. ..ottt 960,400 980,000
87612B  BF 8 | Targa Resources Partners Sr Nt 5.000%..........cvrrvereirererermrrnenessnserssssssesssssssesenss | roseseesensnnes 09/14/2018........ Bank of America BISD Dealer..................... 77,900 80,000
89838Q AA 1 |Boston University Sr Nt Sec 4.061% 10/ .. | 08/15/2018........ Bank of America BISD Dealer..................... 6,000,000 | cooorvrnerenieieenerieii 6,000,000
902494  BH 5 |Tyson Foods Inc SrNt 5.100% 09/23/48..........cccoeverimmiienrineiireriesisreiessiseiienienes .| 09/25/2018........ Morgan Stanley & Co LLC 2,489,350 | ..o 2,500,000
903530  AZ 8 |UBS Comm Mtg Tr UBSCM Ser 2018-C12 Cl AB..........ooceereeirereriecererissessesienies | vevesesenseenns 08/03/2018........ UBS Financial SErvices INC..........c..wueeemeemrrinerinerienieeseeisssseninenes 2,368,997 | ..o 2,300,000
90353K  AY 5 |UBS Comm Mtg Tr CMBS Ser 2018-C13 Cl Ad.........cocvumiumiiirieineriseieeriesieseseenns .. | 09721/2018........ UBS Financial Services Inc. 5,767,978 | oo 5,600,000
904764  BC 0 | Unilever Cap Corp Sr Nt 3.500% 03/22/2 .| 09/04/2018........ Goldman Sachs & Company.... 16,833,740 | oo 17,000,000
911365 BG 8 |United Rentals INC St Nt 4.875% 01/15/......covveueereriieineiieiiesineerseississesiesinesnns | seessessssinns 09/27/2018........ Morgan Stanley & Co LLC 65,975 70,000
91412N  BC 3 |University of Chicago Unsecured Nt 4.0.........cccoerimrierinriinniineiieniesiesssnssienis | coevienisninns 09/06/2018........ 1,600,000 ..1,600,000
000000 00 O |Frontera Energy Corp SrNt 9.700% 06/2 A 09/25/2018........ 605,188 . 575,000
000000 00 O |TC Ziraat Bankasi AS Euro MTN 5.125% 0 . |D.... 09/19/2018........ 932,250 | ..o 1,100,000
000000 00 O |Teva Pharmaceuticals NE Sr Nt 6.000% 0 D 08/13/2018. Direct.... 1,374,425 ..1,345,000
046353 AT 5 |AstraZeneca PLC Sr Nt 4.000% 01/17/29........ccuieeremieneierineiseeiseesessessesesseenns D.... 08/14/2018........ Goldman Sachs & COMPANY.........c.oveeeeeerenernerinenes 23,901,600 ....24,000,000 |........ 1FE
05578Q AB 9 |BPCE SA Sub Nt 5.150% 07/21/24. 08/09/2018........ VaTOUS. ....coviiiicisieeie e 4,110,920 | oo 4,000,000
05578Q AD 5 |BPCE SA Sub Nt 4.500% 03/15/25. 08/14/2018. Credit Suisse Securities LLC...... 3,937,480 .......4,000,000
09659W  2F 0 | BNP Paribas Sr Nt 4.400% 08/14/28... 08/08/2018........ VaMIOUS.....oocvvveviti i 12,830,136 | coooeerieiieierieceinne 12,900,000
12517M  AA 0 | Cemig Geracao e Transmissao SA St Nt ... D.... 07/12/2018........ Direct............. 201,000 200,000
25156P BB 8 |Deutsche Telekom Sr Nt 4.375% 06/21/28.... . . |D 09/24/2018. Goldman Sachs & Company.... 7,464,405 | ... ..7,500,000
40052C  AC 0 | Grupo Kuo SAB De CV SrNt 5.750% 07/07.. e —————————— D... 07/25/2018........ Direct.....ovvue 238,875 . 245,000
44962L  AF 4 |IHS Markit Ltd Sr Nt 4.750% 08/01/28 . |D.... 07/19/2018........ JP Morgan Securities LLC 9,464,660 | ....ovvnrrrieieieriens 9,500,000
456837  AM 5 |ING Groep NV SrNt 4.550% 10/02/28.... D.... 09/25/2018........ Goldman Sachs & COmMPaNy...........coeweeverneveernrenenns 6,976,060 | ...cocviiireiiinicies 7,000,000
71647N  AY 5 |Petrobras Global Finance SrNt 5.999%.........cccovirrririneririneereiseeenseseeieens |0 09/24/2018........ Tax Free Exchange.........ccocvevivenincnieinces 475,000 | coovoereeeees 475,000
74977R  DE 1 |Rabobank Nederland - SIFMA Sr Nt 3.875 D.... 09/19/2018........ Barclays Capital Inc. 9,973,000 ....10,000,000 |........ 1FE
88167A  AE 1 |Teva Pharmaceuticals NE Sr Nt 3.150% 1 C.... 07/26/2018........ Direct............. 1,507,738 1,775,000 | oo 18,482 |3FE......ccvvvcrcinnne
892331  AC 3 | Toyota Motor Corp Sr Nt 3.419% 07/20/2 s [0 07/10/2018........ JP Morgan Securities LLC 3,000,000 | .oouvrnrerrererierineerereaas 3,000,000 |........ 1FE
892331  AD 1 | Toyota Motor Corp Sr Nt 3.669% 07/20/2 e D... 07/11/2018........ Various. 7,501,740 7,500,000 |........ 1FE
Q2312 AA 9 | Charter Hall Funds Management Sr Nt Ser. D... 08/24/2018........ RBC Capital Markets LLC 10,000,000 ....10,000,000 |........ 2z
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3899999. Total - Bonds - Industrial and Miscellaneous.

................. 850,457,417

.................................. 853,576,024

...................................... 2,496,655

8399997. Total - Bonds - Part 3.........

..995,472,370

..998,630,161

..2,778,750

8399999. Total - Bonds ..995,472,370 ..998,530,161 ..2,778,750
Common Stocks - Industrial and Miscell

69120# 10 6 | Owl Rock Capital COmp COM...oocescrece [ [ 08/20/2018....... | Direct. ..o [ I 3,366,266 XXX |

9099999. Total - Common Stocks - Industrial and Miscellaneous 3,366,266 XXX 0
Common Stocks - Parent, Subsidiaries and Affiliates

63866# 10 7 | Nationwide Life & Annuity Ins Com | ..200,000,000 XXX e K

9199999. Total - Common Stocks - Parent, SUbSIAIANES AN AFIIBEES........... i ettt etk niiniias ..200,000,000 XXX 0 S S
Common Stocks - Mutual Funds

63868B 29 4 |Nationwide Bailrd Em Eq Fd | (Seed) .. | 08/08/2018........ DIFECR. ..ttt | e 500.000 5,000 XX e L

63868D 80 3 |Nationwide Loomis FUNd -RB..........ccoceerrurrrenvirnrrierierireinns .| 09/10/2018........ DIFECR. ..ot | et enes 1.120 29 XXX e L

63868D 87 8 | Nationwide Loomis Dynamic US Gr-Eagle...........cceeureureeireineeencineinineeeeeneencnesenenne | veeeeneeennees 09/28/2018........ DIFECL. .-ttt | eeen 347.460 5,000 XXX | |

63868J 87 5 | Nationwide Var Ins Tr Govt Money Market.........ccouuvrniiniiininsiinisienenissisnsssnsssssesenes | snesersensssenes 09/28/2018........ DITBOL......cvveceeteeeeeeeeeee ettt esenas s eaesessasssnensesesenns | ereetesereseeseseiesesesesensanen 20,000.000 20,000 XXX | |

9299999. Total - COMMON SOCKS = IMUIUBI FUNMGS. ... e b st E e E 80 E £ E 80800 E bbb e ensnirenes 30,029 XXX 0

9799997, TOtal - COMIMON STOCKS = PAM 3..........oiiueiiiiicteieccteietcete ettt ettt ettt st eteeetetebesaetes 4aesesesessssesesassssesessesetesssesesassesesesasssses e sesesessssesesaesesetessesesesesesesessesesassesesesessesesessesesessssetesassesesessesetesssssessnsnsetesasnes | eaesessssesesassssesessssesesassssesassssesesassssesans | stetessssesessesesesssesassseses 203,396,295 XXX | 0

9799999. Total - Common Stocks...........vvwerieniienns ..203,396,295 XXX 0

9899999. Total - Preferred and Common Stocks. ..203,396,295 XXX . . 0

9999999. Total - Bonds, Preferred and COMMON SIOCKS...........c.cveuieviieiieiiiitecieiei sttt esesaeses evsebesssssesssssessssessesssssesessessessseesebesss e s s s essebae s st sses s s e s ee s e s s s s s e s s s esee s e s s s s s s s s s st s s s et s st b et sseb st st essesebans | aesesssssssassessesssssessnssesansessebssssessnsses | ebessssssssassesssssssssesens 1,198,868,665 XXX 2,778,750

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
36200M TT 0 | GNMA Pool #604562 3.500% 08/15/18.... | .. | 08/01/2018. | Paydown . 3,969 | oo 3,969 | oo 3,726 | oo 3,944 | s [ s 25 25 3,989 | v | e | e (U1 I 86 | 08/15/2018. | 1...covvrnnen.
GNMA GNSF Pool #269993 9.500%
362197 3A 1 |06/15/20 .| 09/01/2018. | Paydown . 51 51 53 .52 0 51 06/15/2020.
455780 A# 3 |Indonesia (Republic of) AID Nt 9.020%.... |.. | 08/01/2018. | Redemption ~ 100.0000 . 95,350 | .ocvvunee 95,350 | oo 92,966 | ..cooovriirnns 95,128 222 | e | e 95,350 08/01/2019.
Vendee Mtg Tr RMBS REMIC Ser 1995-3
911760 GT 7 |1Z .. | 09/01/2018. | Paydown [ESTRUIN RO 121,033 | .ovevenee 121,033 | oo 125453 | oo 122,750 | oo [ v (1,718) (1,718) [ o | e 121,033 09/15/2025. | 1..ccvvncrvrnes
Vendee Mtg Tr RMBS REMIC Ser 1998-2
911760 LQ 7 [Cl1 .. | 09/01/2018. | Paydown . 62,271 | ...........62,271 ..63,137 (866) 62,271 06/15/2028. | 1.
0599999. Total - Bonds - U.S. GOVEIMMENL.........cooviiiieiieieieiieieiiieisies avevierssssssssessessssessesesnens 282,674 282,674 285,011 | o0 | e (2,337) | [V (2,337) [ o 0 ..282,674 XXX
Bonds - All Other Government
900123 CA 6 |Turkey (Republic of) SrNt 3.250% 03/2... | D| 08/28/2018. | Direct .1,575,000 1,261,350 . 2,067 . 1,263,417 22,263 | 03/23/2023.
G1981@ AA 0 |Cayman Islands (Govt of) Gtd SrNt 4.8... | D| 09/01/2018. | Redemption  100.0000.........ccoveee | corvrrnnrrrrnnnnrnnnrnnes | weerrnnnc 402,130 | o 402,130 | .........402,130 | ... 402,130 |... 0 . 402,130 | o [ |0 [ 14,627 | 03/01/2019.
1099999. Total - Bonds - All Other GOVEMMENL. ... ovesenssssesssesssssssssssenssssssssssssssssssenssessssssssssssssssssssessnsees | sevnees 1y 118,009 | woeees 1,977,130 | ....... 1,663,480 | ..oooovvnnn 402,130 | oo 0 | i 2,067 | oo [ 2,067 | .o [ I 1,665,547 |...coconn0 | ......48,108 | ........48,108 | ....... 36,890 XXX
Bonds - U.S. Political Subdivisions of States
567830 BT 0 |Marin Cnty CA GO Taxable Pension 5.340] .. | 08/01/2018. | Call  100.0000........covvimmrermrerneees [ eormrirmmiinnisniinninns | eosnnenans 300,000 (807) | cvvvvvvnnvncrnns | onrieeeeen 306,175 | i | eeeennd(6,175) | e (6,175) | v 16,020 | 08/01/2022. | 1FE............
2499999, Total - Bonds - U.S. Palitical Subdivisions of States...........c.cc..... 300,000 | ..........300,000 | .........321,399 | ..............306,982 | .....ccocceee0 | i (807) | o 0] i, (1070 IR 0] 306,175 | .viiiiiennl0 | (6,175) | ..o (6,175) | oo 16,020 XXX XXX
Bonds - U.S. Special Revenue and Special A t
3128H6 DC 5 |FHLMC Pool #£98199 3.500% 08/15/18.. .. | 08/01/2018. | Paydown . 7,263 62 7,263 08/15/2018.
3128H7 B7 6 |FHLMC Pool #£99062 3.500% 09/15/18.. .. | 08/01/2018. | Paydown . 4,172 29 4,172 09/15/2018.
3128H7 G3 0 |FHLMC Pool #E99218 3.500% 09/15/18.. | .. | 08/01/2018. | Paydown . 6,204 42 6,204 09/15/2018.
3128H7 K4 3 |FHLMC Pool #E99315 3.500% 10/15/18.. | .. | 08/01/2018. | Paydown . 285 3 285 10/15/2018.
3128H7 K7 6 |FHLMC Pool #£99318 3.500% 09/15/18.. | .. | 09/01/2018. | Paydown . 9,923 | v 9,923 | oo 9,331 | ... 9,856 | ... . 68 9,923 09/15/2018. | 1.
3128H7 MX 7 |FHLMC Pool #£99374 3.500% 10/15/18.. | .. | 09/01/2018. | Paydown rreeen | 14,396 | ............ 14,396 | ...cccouc. 13,537 | oo 14294 | ..o | v 103 103 | v [ e 14,396 | oo | e 10/15/2018. [ 1.
3128H7 NH 1 |FHLMC Pool #E99392 3.500% 09/15/18.. | .. | 09/01/2018. | Paydown . TA57 | s TA57 | s 6,710 | oo TA07 | oo [ s 50 50 7,157 09/15/2018. | 1..oovvrrrrnes
FHLMC Gold PC Pool #W30004 7.450%
3128HJ AD 8 |05/1 ..| 07/01/2018. | Paydown reveeeerensnenienes | e 2,441,341 | ....... 2,441,341 | ....... 2,321,241 | ..o 2,412,109 | oo 29,232 29,232 2,481,381 | oo | e | s 0. 106,097 | 05/15/2021. | 1....vevvvrne
FHLMC Giant Pool #G08473 3.500%
3128MJ Q3 7 |01/15/ ..109/01/2018. | Paydown rreee | e 108,725 | .......... 108,725 | .......... 111,571 | e 111,376 | o . (2,651) (2,651) [ ovvreermrneins | e 108,725 | oo | v | e 0 [ 2,536 | 01/15/2042. [1......ccvvevvrne
3128MJ T8 3 |FHLMC Pool #G08574 4.500% 02/15/44. | .. | 09/01/2018. | Paydown [ESTUTUIN ERROS 498,138 | .......... 498,138 | .......... 531,529 | oo 530,334 | ..o | s (32,19B) | vovverererceres [ ererereens (32,19B) | ..oveveerrrraeens | eerrerireenns 498,138 | ..o | cervneeenineins | e 0. 15,687 | 02/15/2044. | 1.......cvvvnnee
FHLMC REMIC Ser 113-C  8.500%
312903 HR 1 |05/15/21 .| 09/15/2018. | Paydown . 147 147 151 | s L A TN T 0 V4T | e | e | e, (V1 I 9 | 05/15/2021. | 1..coverrirne
FHLMC REMIC Ser 1022-J 6.000%
312904 F7 5 |12/115/20 .| 09/01/2018. | Paydown . 5804 | ..o 5804 | ..o 5,730 | oo BTT6 | oo | s 28 28 5,804 | ..o | e | s (VI IO 243 [12/15/2020. [ 1.....coovvrenee
FHLMC REMIC Ser 1030 F  9.000%
312904 N2 7 |12/15/20 .| 09/01/2018. | Paydown . 805 805 851 | i 822 | .o (17) (17) 805 [ .o | e | e 0 | oo 48 [12/15/2020. [ 1......covvvenee
FHLMC REMIC Ser 1077-E  9.000%
312905 YJ 5 |05/15/21 .| 09/01/2018. | Paydown . 2,587 | v, 2,587 | oo, 2,621 | oo 2,586 | .o . 1 1 2,587 | e | v | s (11 IO 155 | 05/15/2021. | 1...ccvvvvvnnes
FHLMC REMIC Ser 1116-XA  8.400%
312906 E5 5 |08/15/2 .| 09/01/2018. | Paydown . 2,126 | o 2,126 | oo 2,046 | oo 2,106 | oo [ s 20 20 2126 | v | e | e (V1 IO 119 | 08/15/2021. | 1...cvvvvrvrne
FHLMC REMIC Ser 1110-Z 8.500%
312906 LL 2 |07/15/21 .| 09/01/2018. | Paydown . 5,393 | v 5393 | v 5,608 | oo 5,448 | oo (55) (55) 5,393 | v | cerrnnnenieein | e (U I 305 | 07/15/2021. [ 1..couvvrnrnnee
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | Designation
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
FHLMC REMIC Ser 1437-HD  7.000%
312913  ZE 9 [12/1572 .| 09/01/2018. | Paydown 7272 | o 7272 | o 7459 | s 7,342 | oo (70) (70) Y0771 725 IS IUTOTRIRN IS (11 I 342 [ 12/15/2022. [ 1.....ccvvvenee
FHLMC REMIC Ser 1504 Z 7.000%
312915 UF 6 |05/15/23 .| 09/01/2018. | Paydown 6,175 | covovvverens 6,175 | coovvvrrens 6,352 | oo 6,243 | oo (67) (67) 8,175 | oo | cevveerneeienins | e (V1 IO 286 |05/15/2023. [ 1.....ccovvvenee
FHLMC Gold PC Pool #E01479 3.500%
31294K UC 7 |091 .| 09/01/2018. | Paydown reveereenesereneenes | e 10,174 | e 10,174 | oo 9,576 | oo 10,108 | ..o | e 68 B8 | oo [ s 10,174 | oo | e | e, (VI IO 229 |09/15/2018. [ 1....vvveurenee
FHLMC REMIC Ser 2416 PV 6.000%
31339D SE 9 [02/15/3 .| 09/01/2018. | Paydown 8,880 | .oovvrreen 8,880 | ..oovvrrees 8,966 | ...ocvverirns 8,907 | .o (27) (27) 8,880 | .. | e | e (IR IO 344 102/15/2032. [ 1.....cvvevrenee
FHLMC REMIC Ser 2367 ZK 6.000%
313396 JU 6 |10/15/3 .| 09/01/2018. | Paydown 6,733 | oo 6,733 | oo 6,716 | covvevreii 6,716 | covvoevveerrernes | v 16 16 8,733 | v | cereereeeninnins | e (V1 IO 273 [10/15/2031. [ 1.
FHLMC REMIC Ser 1643-E  6.500%
313372 YE 4 |05/15/23 .| 09/01/2018. | Paydown 6,435 (48) (48) 6,435 05/15/2023.
FHLMC REMIC Ser 1628-KZ 6.250%
313373  KF 4 |12/15/2 .| 09/01/2018. | Paydown (770) (770) 12/15/2023.
FHLMC REMIC Ser 1837-Z 6.500%
313376 M4 0 |04/15/26 .| 09/01/2018. | Paydown 27,287 27,287 28,132 | ...... 27,658 | ..covvverrerirnes (371) (7)1 [T IS 27,287 | oo [ v [ e 0 | e 1,178 | 04/15/2026. [ 1.........cc0.nu.
FHLMC Structured Ser 2008 M 7.000%
3133TC 6P 8 |11/ .| 09/01/2018. | Paydown 5115 | v 5115 | v 5,309 | oo 5,215 | oo (100) (100) 5,115 | e | e | s (VI IO 231 [ 11/20/2027. | 1o
FHLMC Structured Ser FSPC T-9 A6
3133TC AU 2 |6.564 ..109/01/2018. | Paydown 427 427 AT | s 425 | oo, . 2 2 A27 [ e | e | e (1 I 20 [03/25/2029. | 1..ccvvvrverncn
FHLMC REMIC Ser 2064 M 6.000%
3133TE LG 7 |06/15/28 .| 09/01/2018. | Paydown 421 421 A32 | s A28 | i | e (6) (6) A21 [ e e | e (U IO 17 | 06/15/2028. | 1.......ccvvvnc
FHLMC REMIC Ser 2136-A 6.000%
3133TK 58S 5 |0315/29 . .| 09/01/2018. | Paydown 2,918 41 2,918 03/15/2029.
31340y JX 8 (021520 .| 09/15/2018. | Paydown 126 14 126 02/15/2020.
31340y Q@S 1 (091520 .. | 09/15/2018. | Paydown 323 . | 2 323 09/15/2020.
31340Y X6 1 |01/15/21 .| 09/15/2018. | Paydown 4,093 | ..o 4,093 | ..o 3,893 | o 4,042 | oo | e 51 51 4,093 01/15/2021. | 1o
FNMA REMIC Ser 1990-72B  9.000%
31358E RK 0 |07/25/2 .| 09/01/2018. | Paydown 2,334 | s 2,334 | . 2,279 | v 2,313 | s [ s 21 21 2,334 | o | e | s (110 IO 140 | 07/25/2020. | 1.....ooovvvnne
FNMA REMIC Ser 1991-56G  8.600%
31358G X4 4 |06/25/2 .| 09/01/2018. | Paydown 2,178 | s 2,178 | o, 2,139 | o 2,160 | oo [ s 18 18 2178 | e | e | e (V1 I 125 | 06/25/2021. | 1...ocvvvrrrnes
FNMA REMIC Ser 1991-73A  8.000%
31358H GT 6 |07/25/2 .| 09/01/2018. | Paydown 980 980 941 | 967 [ oo | e 12 12 980 [ .ooevreererrens | s | e (U I 52 | 07/25/2021. | 1..cercvrrnens
FNMA REMIC Ser 1991-98) 8.000%
31358H H4 0 |08/25/2 .| 09/01/2018. | Paydown 3,759 | v 3,759 | o 3874 | oo 3776 | oo (17) (17) 3,759 | i | e | s (VI IO 206 |08/25/2021. [ 1.....ccourvenee
FNMA REMIC Ser 1991-113 ZE  7.500%
31358) HU 8 |09/2 .| 09/01/2018. | Paydown 466 466 480 | oo L (0 I O IR (3) (3) AB6 | oo e [ e (1 I 23 109/25/2021. | 1..cvovvrnirnes
FNMA REMIC Ser G1992-42 Z 7.000%
31358M Q4 9 |07/25 .| 09/01/2018. | Paydown FSOTURTRTRI N 10,997 | oo 10,997 | oo 10,921 | oo 10,934 [ oo | e 63 (5K T OO OO 10,997 | oo | e | e (11 IO 526 |07/25/2022. [ 1.......covvvenee
FNMA REMIC Ser 1992-124 PZ 7.000%
31358N 5B 4 [07/2 .| 09/01/2018. | Paydown 36,823 | oo 36,823 | oo 37,884 | oo 37,104 | .o (282) (7272 ) I IS 36,823 | oo [ e [ e 0| e 1,688 |07/25/2022. [ 1.......coovvnnee
FNMA REMIC Ser 1993-115G  5.500%
31359B DN 4 |07/25/ .| 09/01/2018. | Paydown 24,270 24,270 22,113 | ... 23,678 | oo . 592 [S1e 72 ORI I 24270 | oo | e | e (V0 901 | 07/25/2023. | 1......covvvenee
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FNMA REMIC Ser 1993-119GA 6.500%
31359B  ZK 6 |07/25 .| 09/01/2018. | Paydown 5463 | .o 5463 | oo 5,391 | oo BA2T | oo | s 35 35 5483 | ..o | cerreneneninnin | e (11 IO 240 |07/25/2023. [ 1.....ccovvvenee
FNMA REMIC Ser 1993-204ZA 6.500%
31359E  LJ 8 |10/25 .| 09/01/2018. | Paydown 56,073 56,073 51,098 | .ooovrerirnnes 54,101 | o | e 1,973 1,973 [ e | e 56,073 | cooovereerieins [ e [ e 0| et 2,354 1 10/25/2023. | 1...cooncvrnnenn
FNMA REMIC Ser 1993-225 Cl UB
31359G DE 3 [6.500% 1 .| 09/01/2018. | Paydown reveereenesereneenes | e M7 | MNT | 11,296 | oo 11,195 | s (77) (40 IS IR 1T | i | e | e, (VI IO 489 | 12/25/2023. | 1....coovvvvrne
FNMA REMIC Ser 1994-37L 6.500%
31359G P34 |03/25/2 .| 09/01/2018. | Paydown 26,546 26,546 26,956 | ...... 26,571 | oo (25) (V25 ) SOOI IR 26,546 | ..o [ e [ e 0| e 1,180 |03/25/2024. [ 1................
FNMA REMIC Ser 1996-45 CI K 7.000%
31359K  ZR 1 |09/ .| 09/01/2018. | Paydown 8,306 | ...cccoonue. 8,306 | ...cccoouue. 8472 | oo 8,357 | i (51) (51) 8,306 [ ..o | s | e (VI I 391 [09/25/2021. [ 1...oovvvnianes
FNMA REMIC Ser 1997-56 Z 7.000%
31359Q UN 2 |09/18/ .| 09/01/2018. | Paydown 5,636 (48) 5,636 09/18/2027.
FNMA REMIC Ser 1998-37 CI VZ 6.000%
31359T 6P 8 |06 .| 09/01/2018. | Paydown 50,665 (446) 06/17/2028.
FNMA REMIC Ser 1998-54C 6.000%
313500 TL 9 [09/18/2 .| 09/01/2018. | Paydown 5,274 3) 5,274 | oo | eeveeeenenienin | e (VI IR 189 | 09/18/2028. | 1......ovvvvnee
FNMA REMIC Ser 1998-73 CI MZ
31359V BH 5 |6.300% 10 .| 09/01/2018. | Paydown 4,009 (57) 4,009 | oo [ e | e (VN IO 169 | 10/17/2038. | 1....cooovvvrne
FNMA REMIC Ser 1989-67D 9.000%
313602 3E 2 |10/25/1 .| 09/01/2018. | Paydown 796 796 T | o 792 | oo . 5 5 796 | covovvveinervenns [ rvrireeesiieinns | e (1 I 47 110/25/2019. [1...cvvvirrne
FNMA REMIC Ser 1989-62G  8.600%
313602 W4 2 |10/25/1 .| 09/01/2018. | Paydown 2,227 | e, 2,227 | e, 2,231 | s 2,219 | oo . 8 8 Y271 (8 IS IUTRRRORN ISR (11 IO 126 | 10/25/2019. | 1...ccvvrrvnne
FNMA REMIC Ser 1990-35E  9.500%
313603 2H 4 |04/25/2 .| 09/01/2018. | Paydown 38 38 40 1038 [ s [ e 0 38 | e [ e [ e (110 I 2 | 04/25/2020. | 1...cvvvvennes
FNMA REMIC Ser 1989-86E 8.750%
313603 GW 6 |11/25/1 .| 09/01/2018. | Paydown 524 524 520 | oo 521 | o . 3 3 524 | oo [ e [ e (U I 29 | 11/25/2019. | 1.cercvrnnens
FNMA REMIC Ser 1989-90E 8.700%
313603 JJ 2 |12/25/1 .| 09/01/2018. | Paydown 931 931 982 | oo LS RTINS IR (6) (6) 931 [ e e | e (U I 54 112/25/2019. | 1o
FNMA REMIC Ser 1990-16E 9.000%
313603 YL 0 [03/25/2 ..109/01/2018. | Paydown 1,887 | oo 1,887 | oo 1914 | o 1,882 | v . 6 6 1,887 | o | cevrverneiiennns | v (V1 I 113 [ 03/25/2020. | 1...c.ocvvvrees
FNMA DUS Pool #380814 6.030%
31377TM AP 6 |12/25/19 ..109/01/2018. | Paydown [RTSTORRT IO 82,603 | .o 82,603 | ............ 88,656 | ..ovvrrrinns 83,162 | ..oovverirrins (560) {1C10) [T 82,603 | ..o e | e [V I 2,965 | 12/25/2019. [1....covvvrnrne
FNMA DUS Pool #381534 6.585%
31377M Y7 0 |04/25/24 .| 09/01/2018. | Paydown FSOTURTRTRI Y 48,750 | ..o 48,750 | ... 53,930 | oo 50,499 | .oovvrririnens | e (1,749) (1,749) | v | e A8,750 [ oo [ oreeneiierienes | e 0| e 2,141 | 04/25/2024. | 1....cvvvvnnen.
FNMA DUS Pool #383863 6.850%
31377 ML 3 |07/25/18 .| 07/01/2018. | Paydown JSOTURTRTRI N 17,895 | oo 17,895 | oo 19,883 | oo 17,921 | s (26) (P26 ) SN I 17,895 | oo | cerrerenneneni | ceveeeieeieeens (VI IO 715 | 07/25/2018. [ 1....cvvrenee
FHLMC REMIC Ser 3803 CICP  4.000%
3137A7 208|011 .. | 09/01/2018. | PaYAOWN......covvvercrirrercrrvrirerinens [ eorererneernveissernennes | 1,161,845 | 101,161,845 | ... 1,109,199 | oot 1,143,472 | e | e 18,373 [ [ v 18,373 | 01/15/2040. | 1...cvverrrne
FNMA DUS Pool #461459 5.450%
31381H TQ 9 [11/25/23 .| 09/01/2018. | Paydown (1,183) 11/25/2023.
FNMA DUS Pool #461460 5.350%
31381H TR 7 |09/25/23 .| 09/01/2018. | Paydown (322) (322) 09/25/2023.
31381L  NY 9 | FNMA Pool #464007 6.650% 01/25/28.... | .. | 09/01/2018. | Paydown (852) (852) 01/25/2028.
31381L TV 9 |FNMA Pool #464164 5.920% 01/25/35.... | .. | 09/01/2018. | Paydown (816) (816) 01/25/2035. [ 1....coovvvienne
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FNMA DUS Pool #464932 4.340%
31381M PR 0 |04/25/20 . [ 08/01/2018. [ PAYAOWN........cvvmrivnrirrircirsrineiins | cevieriseessenissinenes | eenne 10,522,598 | ..... 10,522,598 | .....11,357,829 | ......... 10,714,572 | oo | e (191,974) | covovveee | e (191,974) | oo | v 10,522,598 [ ...eouveueerens | rerernerreiienns | e 0. 308,186 | 04/25/2020. [ 1........ccoceene.
FNMA DUS Pool #465197 4.270%
31381M X2 6 |05/25/20 .| 09/01/2018. | Paydown 37,645 37,645 | oo 40,386 | ..oovocrirnns 38,289 | ..o (644) (644) 05/25/2020. | 1...ocvvvrvrnes
31381IN K9 3 |FNMA Pool #465720 4.030% 10/25/20.... |.. | 09/01/2018. | PAYAOWN.........evvemrremrrnerieririciins | cevireineiieniesineins | sevserins 42,145 | ........... 42,145 | .......... 44,486 | ...ooooenes 42,761 | oo (616) (616) 10/25/2020. [ 1....convvvneen.
3138IN V3 4 |FNMA Pool #466034 6.210% 12/25/29.... | .. | 09/01/2018. | Paydown 20,844 20,844 23,775 | ...... 23,030 (2,186) (2,186) 12/25/2029.
3138IN WH 2 | FNMA Pool #466048 3.680% 09/25/20.... |.. | 09/01/2018. | Paydown 35,353 | v 35,353 | v 36,480 | .oovvririrnnes 35,622 (269) (269) . 09/25/2020.
3138IN  XT 5 | FNMA Pool #466090 3.280% 10/25/20.... |.. | 09/01/2018. | Paydown (V1 TR ISR 68,728 10/25/2020.
31381P  KS 6 |FNMA Pool #466605 6.340% 01/25/29.... |.. | 09/01/2018. | Paydown (1,352) ...11,592 01/25/2029.
31381T KS 8 |FNMA Pool #470205 6.740% 07/25/29.... |.. | 09/01/2018. | Paydown (1,846) ....12,289 07/25/2029.
31384V QL 9 |FNMA Pool #535159 7.000% 02/25/30.... |.. | 09/01/2018. | Paydown 283 02/25/2030.
3138A9 CV 4 |FNMA Pool #AH7283 4.000% 03/25/41... |.. | 09/01/2018. | Paydown (1,367) 03/25/2041.
3138AB  YQ 6 | FNMA Pool #AH9718 4.000% 04/25/41... | .. | 09/01/2018. | Paydown (673) 04/25/2041.
3138AC AR 8 |FNMA Pool #AH9915 3.500% 04/25/41... | .. | 09/01/2018. | PAYAOWN......cooevvrrrrererirrereersiinens | ererserireeessensssines | eorereseees 18,628 | ...cccooueee 18,628 | ...ccvevnee 18,846 | ...ccovvenee. 18,827 (199) 04/25/2041.
3138AP  JX 7 |FNMA Pool #A19277 4.000% 08/25/41..... .1 09/01/2018. [ PAYOWN.......oucvrrveerrierriiiiernnis | veverereniseresesssiennns | cvvvernns 122,637 | ..cooee. 122,637 ...123,839 ....123,766 (1,129) .122,637 08/25/2041.
3138EG N4 2 |FNMA Pool #AL0410 4.405% 06/25/21.... |.. | 09/01/2018. | PAYAOWN..........cvemveemrrmerierieeirienns | everserserienissennnns | veveeees 139,045 | .......... 139,045 | ... 148,779 | ..............142,436 (3,390) . ..139,045 06/25/2021.
3138EK TC 9 |FNMA Pool #AL3246 3.500% 10/25/42.... | .. | 09/01/2018. | PAYAOWN.........evererereerrriserineriens [ eorveirieeissinesiienies | ceeneie 576,326 | .......... 576,326 | .......... 580,477 | oo 580,156 (3,830) [ .ooevneraeireins | cerreineinne 576,326 10/25/2042.
3138EL  GL 1 |FNMA Pool #AL3802 3.000% 02/25/28.... .. | 09/01/2018. | Paydown (2471) [ v | e 127,743 02/25/2028.
3138L2 PT 8 | FNMA Pool #AM2233 7.250% 01/25/31... | .. | 09/01/2018. | Paydown 3,396 (720) 3,396 01/25/2031.
3138L2 TX 5 | FNMA Pool #AM2365 7.190% 02/25/31... | .. | 09/01/2018. | Paydown 5,859 (1,257) 5,859 02/25/2031.
3138L2 UF 2 |FNMA Pool #AM2381 7.700% 01/25/31... | .. | 09/01/2018. | Paydown 2,121 (510) 2,121 01/25/2031.
3138LU  XW 0 |FNMA Pool #A04292 3.000% 07/25/42... | .. | 09/01/2018. | Paydown 51,275 . (1,907) [ v | e 51,275 07/25/2042.
3138M0  JU 5 | FNMA Pool #A08374 3.000% 07/25/42... | .. | 09/01/2018. | Paydown 268,207 268,207 (9,800) ..268,207 07/25/2042.
3138M6 QU 4 | FNMA Pool #AP3166 3.000% 08/25/42.... .. | 09/01/2018. | Paydown 132,372 ) .132,372 08/25/2042.
3138MJ  HZ 5 | FNMA Pool #AQ2947 2.500% 11/25/27... | .. | 09/01/2018. | Paydown ..83,104 11/25/2027.
3138MR ML 2 |FNMA Pool #AQ9362 2.500% 01/25/28... | .. | 09/01/2018. | PaydOwN...........ccouvrvmermerirerernennne | coerrrrerirerrncernenns | e 1,471,505 | ... 1,471,505 | ....... 1,461,389 . 01/25/2028.
3138W9 GS 3 |FNMA Pool #AS0208 3.500% 08/25/43.... | .. | 09/01/2018. | Paydown .1,580,748 . ,595,079 08/25/2043.
3138W9 GU 8 |FNMA Pool # AS0210 3.500% 08/25/43... | .. | 09/01/2018. | Paydown ...792,938 (2,916) . 789,730 08/25/2043.
3138WD FK 2 |FNMA Pool #AS3769 4.000% 11/25/39.... | .. | 09/01/2018. | Paydown ....562,507 LN 1) I N R 525,515 11/25/2039.
3138WF LC 8 |FNMA Pool #AS5722 3.500% 09/01/45.... | .. | 09/01/2018. | Paydown w2, 175,064 ...(68,009) 2,105,007 09/01/2045.
3138WQ AY 8 |FNMA Pool #AT2722 3.000% 05/25/43.... | .. | 09/01/2018. | PAYdOWN..........ccorvermreemerrerirerineens | verinersernerrncenees | cverenenn 113,208 | 10 113,208 | e 110,041 2,972 [ oo | e 113,208 05/25/2043.
3138WQ B8 4 |FNMA Pool #AT2762 2.500% 05/25/28.... | .. | 09/01/2018. | Paydown ....120,105 ....120,255 834 ..121,089 05/25/2028.
3138WW BK 4 |FNMA Pool #AT8141 3.000% 08/25/43.... | .. | 09/01/2018. | Paydown cerrern 465,857 | i ABT,087 | s [ e 14,089 | [, 14,089 | .o .481,176 08/25/2043.
3138X0  Z3 5 |FNMA Pool #AU1661 2.500% 07/25/28... |.. | 09/01/2018. | PAYdOWN..........ccorverrrenerierirecineens | evvesernerseniscinnes | ceerrern 358,858 | .........358,858 | ..conce 355,942 | ..o 356,417 2481 | e | e 358,858 07/25/2028.
3138X2 LF 9 |FNMA Pool #AU3025 3.000% 08/25/43... |.. | 09/01/2018. | Paydown 1626,938 | .iiiirrn8628,185 | oo | 19,368 | i [ 19,368 | .ovvvvveriirnns 08/25/2043.
3138X3 AQ 5 |FNMA Pool #AU3614 3.000% 07/25/43... |.. | 09/01/2018. | Paydown 7,084 07/25/2043.
3138X6  KE 4 |FNMA Pool #AU6592 3.500% 01/25/44... | .. | 09/01/2018. | Paydown 271) 01/25/2044.
3138X9 SH 3 |FNMA Pool #AU9519 3.500% 10/25/43... |.. | 09/01/2018. | Paydown 350,910 (7,207) 10/25/2043.
3138XH D5 7 |FNMA Pool #AV5523 4.500% 01/25/44.... .. | 09/01/2018. | Paydown 8,812 | oo 8,812 | .............9,449 (619) 01/25/2044. | 1.
3138XJ 3K 1 |FNMA Pool #AV7101 3.500% 03/25/44.... .. | 09/01/2018. | PAYdOWN.........coourvemreenirierierirniens | evvvmerienienirnnesnns | vevirenes 118,759 | ..ccovonee 118,759 | ocvveneee 119,571 (773) 03/25/2044. | 1....coovvrvns
3138XJ  3Y 1 |FNMA Pool #AV7114 4.500% 03/25/44.... | .. | 09/01/2018. | PAYAOWN........cccvrvereerrrinrineriienins | vererseessenisersnensnenes | oveviseinne 16,992 | .o 16,992 | .o 18,250 (1,215) 03/25/2044. | 1...cvovvvrnes
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3138XK 3B 8 |FNMA Pool #AV7993 4.500% 02/25/44.... | .. | 09/01/2018. | Paydown 203,450 203,450 ...218,169 | .............217,094 | ... . .(13,644) | .. ..(13,644) |. 203,450 [ ..o e | 0 [ 6,835 | 02/25/2044.
3138XU VB 5 | FNMA Pool #AW5109 4.000% 08/25/44... | .. | 09/01/2018. | Paydown JESTSURTIN ERP 843545 | ......... 843545 | ..........895,014 | .............893,864 |... . .(50,319) | .. .(50,319) |. | - ..843,545 20 ] 22,648 | 08/25/2044.
3138Y6 3L 6 |FNMA Pool #AX5302 4.000% 01/25/42.... | .. | 09/01/2018. | Paydown e | o 1,402,652 | ....... 1,402,652 | ....... 1,499,084 | ........... 1,495,905 | ..o | e [CRIZ) | R (93,253) [ ovoverrererrin | e 1,402,652 [ oo [ o | e 0. 36,880 |01/25/2042. | 1.....vvvvnecn.
3138Y8 F6 2 |FNMA Pool #AX6488 4.000% 11/25/44....|.. | 09/01/2018. | Paydown reverneeeennerenienes | e 1,857,529 | ... 1,857,529 | ....... 1,986,976 | ........... 1,983,457 | ..o | e (125,928) | cvovvercerrees | e (125,928) | ...oovvvrerervcer | v 1,857,529 [ .ooeereereriens | vvrernerierinens | evereeineniend 0. 50,509 | 11/25/2044. | 1.......cconnc..
FNMA REMIC Ser 2002-21 CI PE  6.500%
31392C PT 5 |04 .| 09/01/2018. | Paydown 8,719 | v 8,719 | v 8,973 | oo 8,909 | ..o (189) (189) 8,719 | eveervrrerenns | vevrerrrenienins | eevrerienieeens (V10 IO 383 | 04/25/2032. [ 1.....coovvenee
FNMA REMIC Ser 2002-79 CI CB
31392E 50 5 |5.500% 11 ..109/01/2018. | Paydown JRTSTSRRT IS 78,961 | covvvrene 78,961 | oo TT,764 | oo 78482 | v | v 479 LY I T ISR 78,9671 | coovveererrveirns | rerveinerieiienes | coverrerisriennnd 0| e 2,872 | 11/25/2022. | 1.
FNMA REMIC Tr Ser 2003 W3 Cl 2A5
31392) YQ 6 |5.356 .| 09/01/2018. | Paydown FSOTUSTRTURI N 18,466 | ...ccooo... 18,466 | ....ccoov... 18,778 | oo 18,434 [ oo | i 33 KX T IR ISV 18,466 | ..ovoevvrvenins | e | v 0 | o 648 | 06/25/2042. [ 1........coccone.
FHLMC REMIC Ser 2478 JF  6.000%
31392T WT 0 |08/15/2 .| 09/01/2018. | Paydown 5,700 | covvrrns 5,700 | covvernnens 5,937 | oo 5,754 | oo (54) (54) 5,700 | .veurerrereens | cerverereenineins | eeveeeieeineens (V1 IO 228 |08/15/2022. [ 1.....ccovvvenee
FHLMC REMIC Ser 2516 CIEH 5.500%
3132w G9 5 [10/1 .| 09/01/2018. | Paydown JEVTURTRTRRRI RN 79,687 | oo 79,687 | .ovvvrnes 80,484 | ..o 79,713 | e (26) (P26 ) [N IO 79,687 | oo [ e [ e 0| e 2,904 | 10/15/2022. | 1...coorcvrnnens
FNMA REMIC Ser 2003-28 CI TC  5.500%
31393A FD 4 |04 .| 09/01/2018. | Paydown 93,097 93,097 98,683 | ..oovrcrirs 93,815 | .covvvercris (718) (UAE:) T IS 93,097 | oo [ e [ e 0| e 3,419 | 04/25/2023. | 1...cocvvnnvn
FNMA REMIC Ser 2003-30 CI BC
31393A ZB 6 |5.500% 04 .| 09/01/2018. | Paydown s | s 126,915 | .......... 126,915 | ..oooeee. 134,371 | v 127,758 | oo (843) (E:ZX) IO RN 126,915 | oo e [ e 0 | e 4,594 | 04/25/2023. | 1....cvvvvnnen
FNMA REMIC Ser 2003-51 CI QH
313938 3W 3 |5.500% 06 .| 09/01/2018. | Paydown SRR 157,89 | .......... 157,896 | .......... 162,633 | .ovvvnne 159,752 | coovevvervrverinns | cererins (1,855) (1,855) [ oevvnvvrererineins | e 157,896 | cvvuvevervrieins v | e (1 I 5,772 | 06/25/2033. [ 1......covvrvvrne
FNMA REMIC Ser 2003-55 CI CD
31393C PD 9 [5.000% 06 .| 09/01/2018. | Paydown FSOTURTRTRI N 11,247 | oo 11,247 | oo 11,130 | oo 11189 [ e | e 58 1T TN ISV 11,247 | oo | e | v, (110 IO 378 |06/25/2023. [ 1.......ovvvenee
FNMA REMIC Ser 2003-55 CI HY
31393C QH 9 [5.000% 06 .| 09/01/2018. | Paydown (107) (107) | coerernernernes | v B9,783 | i | e | o0 | s 1,648 |06/25/2023. | 1.
FNMA REMIC Ser 2003-W10 Cl 1A4
313930 TX 9 [4.505% .| 09/01/2018. | Paydown 38,370 38,370 38,369 | .oovvririrines 38,280 | ..ooverrirriiens | e 90 90 | oo | s 38,370 | oo [ e [ e 0 | et 1,152 | 06/25/2043. [ 1.......covvunee
FNMA REMIC Ser 2003-W12 Cl 1A8
31393 LF 4 |4.550% .| 09/01/2018. | Paydown vt | e 132,855 | ..covonee 132,855 | ..cooouee. 128,733 | oo 131,687 | oo | v 1,168 1,168 | oo | e 132,855 | covoverrerneris | e [ e 0 | e 4,184 | 06/25/2043. | 1......cvvnne.
FHLMC REMIC Ser 2528 CIKM 5.500%
31393F 4B 9 |111 .| 09/01/2018. | Paydown 21,824 21,824 22,207 | cooevrrrrinnns 21,892 | oo (69) (1) O ISR 21,824 | oo | e | e (VI I 803 | 11/15/2022. [ 1...covvvrnne
FHLMC REMIC Ser 2532 CIPH 5.500%
31393F PA 8 |1211 .| 09/01/2018. | Paydown JRSSUTTRIRPIN RO 125,997 | oo 125997 | .coooee 129,501 | oo 127,585 | oo | i (1,588) (1,588) [ oo | e 125,997 | oo e | v 0 | e 4,561 | 12/15/2032. | 1...cvovvrnnen.
FHLMC REMIC Ser 2556 CI TC 5.500%
31393 6E 3 |01/ .| 09/01/2018. | Paydown 28,000 28,000 29,330 (194) (194) 10028,000 | oo | e | ereerineiiennd0 | s 1,030 |01/15/2023. | 1.
FHLMC REMIC Ser 2587 CIKG 5.000%
31393N  AH 2 [03/1 .| 09/01/2018. | Paydown 81,970 | oo 81,970 | .ooouvvn 84,224 | ..o 83,023 | .. | e (1,053) (1,053) [ oo | cerereereniand 81,970 | oo [ e [ e 0 | e 2,727 | 03/15/2033. | 1..ecvorvvrnens
FHLMC REMIC Ser 2595 CI GC  5.500%
31393P DY 7 |04/ .| 09/01/2018. | Paydown 53,270 53,270 55,900 | ...... 53,663 | ..ooovrrrerirrenne (393) (G15K) 1 ISR IS 53,270 | oo [ e [ e 0| e 1,934 | 04/15/2023. [ 1.......covvvenee
FHLMC REMIC Ser 2603 CIC 5.500%
31393P RF 3 |04/15 .| 09/01/2018. | Paydown 34,990 34,990 37,029 | oo 35,328 | ..o (338) (338) | cvvvvrveerieries [ e 34,990 | .oovvvinins [ [ e 0| e 1,274 | 04/15/2023. [ 1.......covvenee
FNMA REMIC Ser 2003-92 CI MB
31393T CC 8 |5.000% 09 .| 09/01/2018. | Paydown e | e 40,884 | ........... 40,884 | .......... 39,143 | i 40,368 | ..coovirreriinns . 516 516 | oo | e 40,884 | ..o | e [ e 0| e 1,346 |09/25/2023. [ 1.......ccoevenee
FNMA REMIC Ser 2003-120 Cl JD
313930 HG 1 |5.000% 1 .. | 09/01/2018. | Paydown 57,213 172 | e | e BT213 | s [ | 0 | s 1,898 | 12/25/2023. | 1.
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FNMA REMIC Ser 2003-117 CI MD
313930 QG 1 [5.000% 1 .| 09/01/2018. | Paydown [ESTUUIN R 167,834 | .......... 167,834 | ..ccoouc. 156,767 | woovvvrvrenne 164,454 | oo | v 3,380 3,380 | v | e 167,834 | oo | e [ e 0| e 5,620 | 12/25/2023. | 1...coovvvnnens
FHLMC REMIC Ser 2627 CI MW 5.000%
31393V 4V 0 |06/1 .| 09/01/2018. | Paydown RSSO Y 46,767 | ..o 46,767 | ..o 47,359 | oo 46,802 | ..cooovirrcrirs (35) (K1) )| SN IR 48,767 [ ..o [ rvrenerierinens | vvereeienniend 0| et 1,559 |06/15/2023. [ 1.......ovvvenee
FNMA REMIC Ser 2004-51 CI KW
31393y 4 1 |5.500% 07 .| 09/01/2018. | Paydown reveerennesenenenes | e 47,621 | oo 47,621 | oo A7, 413 | s 47438 | oo | e 183 183 | e [ e A7,621 [ e [ e | e 0| e 1,727 | 07/25/2024. [ 1................
FNMA REMIC Ser 2004-W10 Cl A5
31394A LU 8 |5.500% 0 .| 09/01/2018. | Paydown v | s 547,613 | ......... 547,613 | ......... 557,945 | ....cccovune 547,960 | ....ccooivirnnns (346) (346) | ovooevricres | v BATB13 | oo v | v 0. 19,781 | 08/25/2034. | 1.......ccvvunee
FNMA REMIC Ser 2004-65 Cl ZA 4.500%
31394A PF 7 |08 .| 09/01/2018. | Paydown reveeeensnenes | e 417,820 | ... 417,820 | ... 398,357 | oo 406,050 | ..oovvereieriis | e 11770 | oo | s 770 [ | e 17,820 | oo | e | e 0. 12,564 | 08/25/2034. | 1......ovvvvne
31394A XM 3 |FNMA Gtd Grantor Tr Ser2004-T4 CIA9 4.|.. | 09/01/2018. | Paydown 54,366 54,366 54,707 | oo 54,595 | ..o (229) (P222) 1 IO ISR 54,366 | ...oovvoncrrris [ e [ e 0 | e 1,670 |08/25/2034. [ 1........ccc...u.
FNMA REMIC Ser 2005-6 CI MB  5.000%
31394B 6M 1 |02/ ..109/01/2018. | Paydown ST S 142,740 | .......... 142,740 | .......... 142,985 | ..oocovennne 142,437 | oo 303 303 [ | e 142,740 | oo [ v | e [V I 4,759 | 02/25/2025. | 1......cvvverne
FNMA REMIC Ser 2004-78 CI Z 5.500%
31394B DH 4 |11/ ..109/01/2018. | Paydown JRTRRRN SR 406,554 | .......... 406,554 | .......... 412,770 | oo 409,388 | ....cccoorvvirnnn. . (2,834) (2,834) [ overeerrinni | e 406,554 | ..o | e | s 0 | 15,164 | 11/25/2034. [1....covvvvverne
FNMA REMIC Ser 2005-53 CI MJ  5.500%
31394D E4 8 |06 .| 09/01/2018. | Paydown 230,852 230,852 | .......... 237,633 | oo 233121 | s . (2,270) (V272{0) | SRR ISV 230,852 | v | eereerieninnins | e 0| e 8,230 | 06/25/2035. | 1.....vvvvnnen.
FNMA REMIC Ser 2005-W2 CI A8
31394D JW 1 [5.410% 05 .| 09/01/2018. | Paydown 288,536 288,536 | .......... 286,702 | ..coovrrnnee 287,151 | e | s 1,385 1,385 | oo | cerverineens 288,536 | v | cereererenineins | e 0. 10,276 | 05/25/2035. | 1......cvvvvne
FNMA REMIC Ser 2005-43 CI GC
31394D VB 3 [5.500% 05 .| 09/01/2018. | Paydown [ESTTRTUIN RO 120,940 | ..ooonee 120,940 | ......c.. 127,289 | oo 123,223 | oo [ v (2,283) (V223K ) | IR ISV 120,940 | oo | e [ e 0 | e 4,413 | 05/25/2035. | 1...cconvvrnnenn
FNMA REMIC Ser 2005-83 CI LB 5.500%
31394F H7 3 |10 .| 09/01/2018. | Paydown reveeeeeessenenen | e 649,693 | .......... 649,693 | .......... 638,340 | ....ccooonnun 845,713 | .o | s 3,980 3,980 | v | e 649,693 | ..o | e | s 0. 23,395 | 10/25/2035. | 1.....ovvvnecn
FHLMC REMIC Ser 2657 CIDT 5.000%
31394G S8 7 |08/ .| 09/01/2018. | Paydown 32,544 | oo 32,544 | e 30,098 | ..o 31,948 | oo 595 595 | oo | e 32,544 | o | e | e (V1 I 1,091 | 08/15/2023. [ 1.....ovvvernnee
FHLMC REMIC Ser 2664 CIAY 5.000%
31394H 4w 8 [08/1 .| 09/01/2018. | Paydown SO N 75,990 | oo 75,990 | oo 70,457 | v T4,580 | .ooovvovneiinie | e 1,410 1410 [ e | e 75,990 | coovvererineins [ e [ e 0 | e 2,540 | 08/15/2023. | 1...covvvnecn.
FHLMC REMIC Ser 2672 CI XB 5.500%
31394H zz 7 |09 .| 09/01/2018. | Paydown 22,180 22,180 22,790 | ...... 22,424 | ..o (244) (244) | covovercrnns | i 22,180 | oo [ e [ e (I IO 809 |09/15/2023. [ 1.....ccovvenee
FHLMC REMIC Ser 2673 CIQL 5.500%
31394 KW 6 [09/1 .| 09/01/2018. | Paydown 231,744 231,744 (805) (805) W231TA4 | e e | 0 [ s 8,506 | 09/15/2023. | 1.
FHLMC REMIC Ser 2676 CIKY 5.000%
31394 MS 3 [09/1 .| 09/01/2018. | Paydown vt | e 188,022 | .......... 188,022 | .......... 177,928 | v 185,509 | .oooucercrrcrinns | e 2,513 2,513 | oo | e 188,022 | oo | oo [ e 0 | e 6,249 | 09/15/2023. | 1...ccovvvnnenn
FHLMC REMIC Ser 2697 CILG 4.500%
313940 YA 9 [10/1 .| 09/01/2018. | Paydown 87,420 87,420 | ............ 78,159 | oo 85,227 | oo | e 2,193 2,193 | oo | e 87,420 | oo [ e [ e 0| e 2,615 | 10/15/2023. | 1....ovvvvveve.
FHLMC REMIC Ser 2701 CIAC 5.000%
31394L N5 7 |11 .| 09/01/2018. | Paydown 85,964 | ..ccoos 85,964 | ............ 80,054 | .ooovvrrirns 84,498 | ..o | i 1,466 1466 | .o | e 85,964 | ..o [ e [ e 0| e 2,876 | 11/15/2023. | 1...coovvrnee.
FHLMC REMIC Ser 2720 CIPC 5.000%
31394M  YB 0 |1211 .| 09/01/2018. | Paydown 39,025 | oo 39,025 | oo 36,330 | oo 38,146 | .ooveerieiiees | e 879 L7 £ I R B 39,025 | oo [ e [ e 0| e 1,303 [12/15/2023. [ 1.....ccoovvvenee
FHLMC REMIC Ser 2005-112 CI NE
31394U ZS 4 [6.000% .| 09/01/2018. | Paydown JESTSURTUIN ERP 543476 | ......... 543,476 2 (10,795) | oo | e BABATE | s | e [ vl | 21,904 | 12/25/2035. | 1.
FHLMC REMIC Ser 2777 CIDG  4.000%
31394W KC 1 |04/ .| 07/01/2018. | Paydown 8,070 | covvrrrnes 8,070 | covvvrreens 7,031 | oo 8,032 | oo | s 38 38 8,070 | .vvurercerenns | cervrerrrenrnnins | eevererieninneens (1 I 188 | 04/15/2033. | 1....cvvvvvrnes
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FHLMC REMIC Ser 2811 CIDT 5.000%
31394Y XS 8 |06/1 .| 09/01/2018. | Paydown 30,785 | ovvvrnees 30,785 | ovrernees 30,458 | oo 30,659 [ .evvvreririiens | e 125 125 | oo | e 30,785 | oo [ e [ e 0| e 1,020 |06/15/2024. [ 1.........cc...c.
FNMA REMIC Ser 2006-24 CI Z 5.500%
31395B R3 9 |04/ .| 09/01/2018. | Paydown RO PV 1,786,924 | ....... 1,786,924 | ....... 1,823,765 | ...ccoonu. 1,808,547 | oo | e (19,622) | .oovvorvercerne [ e (19,622) [ ..o | e 1,786,924 | ..o v | e 0. 64,222 | 04/25/2036. | 1......cvvnnenn
FNMA REMIC Ser 2006-43 CI KD
31395D J4 2 |6.000% 06 .| 09/01/2018. | Paydown 231,124 231,124 | .......... 242,825 | .....ccooone. 234,970 | .oovvvcerins | e (3,846) (3,846) | ..o | e 231124 | e | e | e 0| e 9,533 | 06/25/2036. | 1.......ccovee.
FHLMC REMIC Ser 2868 CI AV 5.000%
313956 M4 1 |08/1 .| 09/01/2018. | Paydown 84,591 84,591 84,604 | ..coovcvirs BAAT2 | oo | s 120 LV TN IS 84,591 | oo [ e [ e 0| e 2,833 | 08/15/2024. | 1....ovvvvveen
FHLMC REMIC Ser 2892 CIAD 5.000%
313950 MG 8 [11/1 .| 09/01/2018. | Paydown 21,829 21,829 21,815 | v 21,795 | o | e 34 34 | o | i 21,829 | o [ [ e (V1 IO 732 [ 11/15/2024. [ 1......oveveeee
FHLMC REMIC Ser 2904 CI PE 5.500%
31395K HE 6 |1211 .| 09/01/2018. | Paydown 321,112 321,112 | e 333,455 | oo 326,156 | ..covvrreriiens | e (5,044) (5,044) [ oo | e 321,112 | e | e | e 0. 12,561 | 12/15/2034. | 1....coovvvnne
FHLMC REMIC Ser 2903 CIBD 4.500%
31395K NS 8 |12/1 .| 09/01/2018. | Paydown 327,591 327,591 | oo 332,812 | oo 327,935 | .o (344) (344) | oo | v 327,591 | v | cereneerenineins | e 0 | e 9,840 | 12/15/2019. | 1..cvvrcvrnneens
FHLMC REMIC Ser 2939 CIDK 5.500%
31395M 5N 5 |02/1 .| 09/01/2018. | Paydown [ESTTSI ER 133,618 | .ovevenee 133,618 ....137,021 ....134,606 (988) (988) 2133618 [ e [ | 0 [ s 4,830 | 02/15/2030. | 1.
FHLMC REMIC Ser 2982 CI PE  5.500%
313950 QH 7 |05/ .| 09/01/2018. | Paydown s | s 340,978 | .......... 340,978 | .......... 331,761 | oo 337,323 | .o | s 3,655 3,655 | .o | e 340,978 | ..o v | e 0. 12,647 | 05/15/2035. | 1......cvvvvne
FHLMC REMIC Ser 3025 CI ZC 5.000%
31395X MD 4 |08/1 .| 09/01/2018. | Paydown 250,646 250,646 | ........ 248,208 | ....ccoovvnnee 249,023 | .o | s 1,623 LGV T O IS 250,648 | ... [ v | s (1 I 8,218 | 08/15/2035. | 1......cvverne
FHLMC REMIC Ser 3019 CI ZQ 5.000%
31395X WS 0 |06/ .| 09/01/2018. | Paydown revneeneienseenienes | e 2,162,435 | ...... 2,162,435 | ....... 2,144,846 | .......... 2,150,683 | .coovvvrriecies | e Y728 I R 11,752 2,162,435 | oo | e | s 0. 74,060 | 06/15/2035. | 1....cvvvvnecn.
FHLMC REMIC Ser 3068 CIZ 5.500%
31396F G3 1 |11/15 .| 09/01/2018. | Paydown 296,572 296,572 | .......... 302,691 | .covevrrrne 299,946 | ...oovvvrreririens | e (3,374) (RICTZ | IR ISV 296,572 | v | cereeeeeninnins | e 0. 10,807 | 11/15/2035. | 1....coovvvnne
FHLMC REMIC Ser 3143 CIB 5.500%
31396 UF 0 [04/15 .| 09/01/2018. | Paydown [ESTTURTSUPI RO 119,986 | .......... 119,986 ...116,574 ....118,762 1,224 W119,986 [ e | 0 [ s 4,376 | 04/15/2026. | 1.
FHLMC REMIC Ser 3174 CIDG 6.000%
31396T KH 5 |06/1 .| 09/01/2018. | Paydown 31,996 31,996 33,676 | ...... 32,601 | oo (606) ((C1015) OO ISP 31,996 | oo [ e [ e 0 | e 1,238 | 06/15/2036. [ 1.......cocvenee
FHLMC REMIC Ser 3174 CIPZ 5.000%
31396T QY 2 |011 .| 09/01/2018. | Paydown JRTRRRN SR 433,223 | ... 433,223 | .......... 430,962 | ..o 431,566 | .o | e 1,657 LG5 A R ISP 433,223 | oo | s | s 0 | 14,572 | 01/15/2036. [ 1....coovvvverne
FNMA REMIC Ser 2007-74 Cl ZE  5.500%
31396W Q7 4 (08 .| 09/01/2018. | Paydown 355,226 | .......... 355,226 | .......... 362,090 | .o 358,067 | ..covvvevirrirnnnn . (2,841) (2,841) [ v | e 355,226 | ..o | v | s [V I 12,849 | 08/25/2037. | 1...cvvvvirerne
FNMA REMIC Ser 2007-77 CI PE  6.000%
31396X FY 5 |08 .| 09/01/2018. | Paydown JESTSUPIN RO 346,212 | .......... 346,212 | .......... 355,083 | ..coovrrnne 347,637 | oo | e (1,425) (1,425) [ oo | e 346,212 | oo | e | e 0. 13,974 | 08/25/2037. | 1....cvvvvenne
FHLMC REMIC Ser 2007-77 CI MD
31396X GH 1 [6.000% 1 .| 09/01/2018. | Paydown 216,683 216,683 ....237,433 ..217,815 .(1,132) (1,132) 2218,683 [ i s | cvrenerennnenn0 [ s 8,468 | 12/25/2036. | 1.
FNMA REMIC Ser 2007-77 CI DC
31396X HW 7 |6.000% 08 .. | 09/01/2018. | Paydown 242,580 242,580 | .......... 250,236 | ..coooverenee 245470 | ..oovvovrrrnens | e (2,890) (2,890) [ ..oevnereirenes | e 242,580 | ..o | e | e 0 | e 9,826 | 08/25/2037. | 1...ccovcvernvnn
FNMA REMIC Ser 2008-29 Cl ZA 4.500%
31396Y F7 2 |04 .| 09/01/2018. | Paydown 391,541 391,541 | .......... 371,828 | ..o 379,645 | ...covoevierricns | v 11,896 | vveeveerens | v 11,896 [ .o | e 391,541 | s | | v 0. 11,654 | 04/25/2038. | 1......cvvvvnee
FHLMC REMIC Ser 3209 CI TZ 5.000%
31397A  6C 2 |08/1 .| 09/01/2018. | Paydown 95,391 95,391 | v 93,795 | v 94,422 | oo | v 969 969 | oo | e 95,391 | oo | e | e (1 I 3,235 | 08/15/2036. | 1......c0vvnrne
FHLMC REMIC Ser 3203 CILX 6.500%
31397A  QF 3 |08/ .| 09/01/2018. | Paydown 81,439 | oo 81,439 | v, 86,427 | oo 83,684 | ..o . (2,245) (2,245) | oo | e 81,439 | o | e | e 0| e 3,407 | 08/15/2036. | 1.....ovvvnnvn.
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FHLMC REMIC Ser 3230 CINE 5.500%
31397B PV 7 |101 . [ 09/01/2018. [ PAYAOWN.......ovvmrirnrirrireirerinnins | cerierieeinsessssinenes | eeereeens 148,261 | .......... 148,261 | .......... 151,411 | e 149,490 | .ooovvevrrvcrnes [ v (1,229) (1,229) [ e | e 148,261 | oo | e | v 0| e 5,409 | 10/15/2036. | 1....ccvvvnnenn
FHLMC REMIC Ser 3290 CI PE  5.500%
31397F Qv 7 |03/1 .| 09/01/2018. | Paydown 208,001 208,001 | .......... 213,266 | ..cooverenee 209,730 | .ovvvrerieriiens | e (1,729) (1,729) [ v | e 208,001 | .ovevrererrrenes | cervreerenienins | eereeienieeens 0| et 7,405 | 03/15/2037. | 1..vvorcerrnens
FHLMC REMIC Ser 3287 CIGD 5.500%
31397G 5 2 |03/ . [ 09/01/2018. [ PAYAOWN.......cvourivrrirrirriiniinniins | cerierireresneeinsinnies | evereeens 10,711 | v 110,711 | v 114,102 | oo 11,876 | oo [ v (1,165) (1,165) [ oo | e 10,711 | o e [ e 0| e 3,879 | 03/15/2037. | 1...cvovverevn
FHLMC REMIC Ser 3345 CI N 6.000%
31397 RP 1 |07/ . [ 09/01/2018. [ PAYAOWN........cvovvierrirrirriiniisnins | cerierirerirseeissinenes | everneens 605,367 | .......... 605,367 | .......... 618,609 | ....cccoo.nu 608,324 | ...cccvvrivirirns (2,958) (2,958) [ ..o | e 605,367 | ..o | e | e 0. 23,595 | 07/15/2037. | 1...cvonvennes
FHLMC REMIC Ser 3354 CIPH 5.500%
31397K AN 1 |08/1 . [ 09/01/2018. [ PaYdOWN.........oouvieiiririinicniins | cevierieninsiicssisnies | v 393179 | .......... 393,179 | ... 409,890 | ...covvvrne 397,619 [ .o | e (4,439) (4,439) [ ovoeevrnincns | e 393,179 | oo [ v | e 0. 15,006 | 08/15/2037. | 1....c.ovvvvne
FNMA REMIC Ser 2008-84 CI L 6.000%
31397M TV 9 |09/ . [ 09/01/2018. [ PAYAOWN........cvvmvvvnrirrircirinriiniins | cevieeieeiseesssineies | eeereeens 798,755 | .......... 798,755 | .......... 836,696 | .............. 811,871 | oo | s (13,116) [ oo [ e (13,116) | v | e 798,755 | ..o | cereeeieerineins | e 0. 29,585 | 09/25/2038. | 1.....vvvnecn.
FHLMC REMIC Ser 3473 CICH 5.500%
31397W QB 4 |07/ . [ 09/01/2018. [ PAYAOWN.......ocvvmrirrrirrireirsrinnins | cevieriseerseesssinenes | eeereeens 137,241 | .o 137,241 | ... 141,254 | .o 138,938 | .o [ v (1,697) (1,697) [ oo | e 137,241 | oo e | e 0 | e 5,061 | 07/15/2038. | 1....covvvnnens
FNMA REMIC Ser 2009-77 CI PX 5.000%
31398F EF 4 |10 . [ 09/01/2018. [ PAYAOWN.......ovvmrvnrrirrireersrinninne | cerierireeesseesnsinenes | eeerneeens 195,351 | covvvenee 195,351 ....200,479 ....196,157 (806) (806) 2195351 [ e [ | vveverinnnnenn0 [ 6,414 | 10/25/2039. | 1.
FHLMC REMIC Ser 3561 CI PE  5.000%
31398) LB 7 |08/1 . [ 09/01/2018. [ PAYAOWN.......cvvurierrirrirreiniinniine | cerierireresseeissinenes | evereeens 716,172 | .......... 716,172 | .......... 738,776 | oo 722,639 | .oovvvcrevrnis | e (6,467) (6,467) [ ..o | e T1B172 | v | e | v 0. 23,787 | 08/15/2039. | 1.....vvvvrev.
FHLMC REMIC Ser 3585 CIUB  4.500%
31398K 6C 9 |101 . 109/01/2018. | PaydOWN........cvvurvrervrirriernirseirerns [ v | cvveenes 579,107 | .ccoouee. 579,107 | .ccovuee. 562,639 | .ovrvrrrnn 570,560 | ..oovvvverirnnins | e 8,547 8,547 | ovvoeveviinis | e 579,107 | covvveeiinirens | v | e 0 | 17,605 | 10/15/2039. [ 1....cvvvvrnrne
FHLMC REMIC Ser 3591 CIBL 4.500%
31398K KA 7 |101 . [ 09/01/2018. [ PAYAOWN........coonvvrrirrirciriniisnins | cevierieeiseissssinnies | eeereeeens 517,254 | ......... 517,254 | ......... 506,263 | ....cooovvne 512,458 | ..o | s 4,796 4796 | oo | i 517,254 | oo | e | e 0. 15,739 | 10/15/2039. | 1....coovvvnne
FNMA REMIC Ser 2010-114 CI BY
31398N MH 4 [4.000% 1 .. 1 09/01/2018. | PAYAOWN.......covvvererireirrrisrieeriens [ eoeeirneeiississssenies | ceneennd 440,902 | .......... 440,902 | .......... 448,618 | ... 842,609 | oo | v (1,707) (1,707) 10/25/2040. [ 1....oovvvneen.
31403A WY 7 |FNMA Pool #743263 3.500% 10/25/18.... |.. | 08/01/2018. | PAYAOWN........ccorvvreererinriiriririneiinins | eorveieriesisseensnsinnns | sevevnrnnins 11,324 | e, 11,324 | e 10,560 | ovvovrrererend 11,207 | o | e 117 117 10/25/2018. [ ..o
31405E 6P 5 |FNMA Pool #787578 6.000% 07/25/35.... |.. | 09/01/2018. | Paydown 30,131 | v 30,131 | v 30,814 (599) (599) 07/25/2035.
31406 Y8 0 |FNMA Pool #811735 4.000% 03/25/20.... | .. | 09/01/2018. | Paydown 21,758 21,758 20,646 298 298 03/25/2020.
FN BM3392 Pool #BM3392 4.000%
314007 XW 0 |01/25/48 .1 09/01/2018. | PAYAOWN.......vvvvvrrrireireirerisrinens | erverieeesseesseiseines | eeeens 1,967,106 | ....... 1,967,106 | ....... 2,008,753 .(41,647) | .. ..(41,647) . 01/25/2048.
3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48... | .. | 09/01/2018. | Paydown 398,113 | ..o 398,113 ....406,199 ...(8,087) (8,087) 05/25/2048.
FN CA2208 Pool #CA2208 4.500%
3140Q9 N2 5 |08/25/48 .| 09/01/2018. | Paydown 66,097 | ........... 66,097 68,720 | ..o | e (2,623) (2,623) 08/25/2048.
31411D FZ 7 |FNMA Pool #904784 3.646% 12/25/36.... | .. | 09/01/2018. | Paydown 23,920 23,920 24,025 3,100 12/25/2036.
31412P  GX 3 |FNMA Pool #930914 4.000% 04/25/39.... |.. | 09/01/2018. | Paydown 205,469 205,469 | .......... 204,923 547 04/25/2039.
314120 Z4 5 |FNMA Pool #935563 4.000% 09/25/39.... | .. | 09/01/2018. | Paydown 93,313 93,313 94,228 (833) 09/25/2039.
31414U 2A 5 |FNMA Pool #976969 6.000% 02/25/38.... |.. | 09/01/2018. | PAYAOWN.........ovvemrremrrmerirereieinne | corivernerieniesineenns | seveerinens 43,055 175 02/25/2038.
314140 XN 3 |FNMA Pool #976885 6.000% 04/25/38.... | .. | 09/01/2018. | Paydown 3,199 . . (15) 04/25/2038.
31416H ZM 0 |FNMA Pool #AA0747 4.000% 03/25/39.... | .. | 09/01/2018. | PAYAOWN........cvvecmrrerrrrerirerirnienne | covrerrnerienienineens | eeveeriens 76,932 ..76,932 ..75,847 1,025 03/25/2039.
31417C  5A 9 |FNMA Pool #AB6240 3.500% 09/25/42.... | .. | 09/01/2018. | Paydown 243714 243714 | ......... 247,046 (3,098) 09/25/2042.
31417G D6 0 |FNMA Pool #AB9124 2.500% 04/25/28.... | .. | 09/01/2018. | PAYdOWN..........ovvvueriererreniriniins | eerierireeerneesssinenes | cvereeens 110,522 | ..oooeee 110,522 ...110,920 (264) 04/25/2028.
31417G  FN 1 |FNMA Pool #AB9172 2.500% 04/25/28.... | .. | 09/01/2018. | Paydown 266,418 266,418 ....265,461 849 04/25/2028. | 1.
31418A JV 1 |FNMA Pool #MA1175 3.000% 08/25/42... | .. | 09/01/2018. | Paydown 237,178 237,178 | .......... 246,813 | v 246,005 | ..coovvevrirrens | eriennnd (8,828) (8,828) 08/25/2042. [ 1......cvovenne
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314188 AP 1 |FNMA Pool #MA1813 4.500% 03/25/44... | .. | 09/01/2018. | Paydown 245,460 245,460 ...263,217 ....262,640 ..(17,180) | 03/25/2044.
314188 B6 2 |FNMA Pool #MA1860 4.500% 04/25/44... | .. | 09/01/2018. | Paydown JESTSURTIN ERP 842,395 | ......... 842,395 | ..........903,600 ) 04/25/2044.
31418C XN 9 |FNMA Pool #MA3384 4.000% 06/25/48... | .. | 09/01/2018. | Paydown 853,244 853,244 | ......... 869,442 | ..o | e | eereeenn(16,198) | o [ (16,198) [ ..cvvvvreririierns 06/25/2048.
31419A DT 1 |FNMA Pool #AE0113 4.000% 07/25/40.... | .. | 09/01/2018. | Paydown [ESTTRTUIN RO 106,815 | ....cnee 106,815 ....106,994 (150) 07/25/2040.
31419E X5 3 |FNMA Pool #AE4299 4.000% 09/25/40.... | .. | 09/01/2018. | Paydown RN 144,322 | .......... 144,322 | .........145737 (1,270) . . 09/25/2040.
31419F SN 7 |FNMA Pool #AE5024 4.000% 12/25/40.... | .. | 09/01/2018. | Paydown 290,130 290,130 | ...o.oe. 290,073 95 | oo [ i 290,130 | .ovevrererirines | e 12/25/2040.
31419L EY 5 |FNMA Pool #AE9150 4.000% 12/25/40.... | .. | 09/01/2018. | Paydown 233,025 233,025 ....245,149 ....244,554 (11,529) | .. (11,529) | oo | i 233,025 | v | v 12/25/2040.
76116E FS 4 |Resolution Funding Corp Strips 0.000%... | .. | 07/15/2018. | Maturity.............c......... [SPTURTORTORORPIORPOO PPN 25,000,000 | ... 25,000,000 5,284,000 4,081,950 918,050 ..918,050 25,000,000 07/15/2018.
Southaven Cmbd Cycle Gen Sec Nt
841215 AA 4 [3.846% .. | 08/15/2018. | Redemption  100.0000, et | s 1,006,405 | ....... 1,006,405 | ....... 1,015,798 | .......... 1,013,797 | [ (7,392) (7,392) [ oo | v, 1,008,405 [ ..oovovrinriiinns [ o | e 0 [ 38,706 | 08/15/2033. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......cuiuiiiririmiiiiiisimiinienesresssnsssssssssssenssenesssnssnissnns | eoeed 82,184,122 | ..... 82,184,122 | .....63,932,945 | ......... 78,666,974 | ..oovvvvriinn 0] . 164,036 | ..o [ N 164,036 0 82,184,122 0 ()] [ 0 |..1,659,282 XXX XXX
Bonds - Industrial and Miscellaneous
000000 00 O |Global Franchise Group LLC Term Ln Nt 2. | .. | 09/07/2018. | Redemption ~ 100.0000 7,880 | e 7,880 | oo 7,833 | oo [ v | e 47 47 7,880 | v | e | e (U I 15 | 12/18/2019. | 3FE............
000000 00 O 08/0 .| 08/17/2018. | Tax Free Exchange o 369,844 | .......... 372,639 | .......... 369,844 | ... | e [ s (0 RO DT 369,844 | ..o | e | s (1 I 08/26/2022. | 3Z..............
000000 00 O |HygienaLLC TermLnNt1 6.336% 08/26/| .. | 09/28/2018. | Redemption ~ 100.0000, 4,388 | ..o 4,388 | ..o 4327 | o | e | s 61 61 4388 | e e | e 0 | 65 | 08/26/2022. | 3FE............
PHNTM Holdings Inc Incremental Term Ln
000000 00 O |N .| 09/28/2018. | Redemption  100.0000 3,091 31 3,091 01/27/2023. | 4FE............
000000 00 0 |Accruent LLC Incremental 1st Lien DD Nt.. | .. | 09/06/2018. | Redemption ~ 100.0000, JRVTURIRTORTUORIUR ORI 11,632 Y2 RN [P 11,632 07/28/2023.
000000 00 0 |Accruent LLC Incremental 1st Lien TL Nt... | .. | 09/06/2018. | Redemption ~ 100.0000 8,142 89 8,142 07/28/2023.
000000 00 0 |65 ’ .| 09/28/2018. | Redemption  100.0000 5,696 0 5,696 ... | 07/31/2023.
000000 00 0 |MSHC Inc Term LnNt4 6.500% 07/31/23].. | 09/28/2018. | Redemption ~ 100.0000. 218 . ....10,338 .| 07/31/2023.
000000 00 O |Bakemark Holdings LLC New Term Ln Nt 1].. | 09/28/2018. | Redemption ~ 100.0000 53 3,542 08/14/2023.
000000 00 0 |Command Alkon Inc 1st Lien Term Ln Nt 5 | .. | 09/28/2018. | Redemption ~ 100.0000, 178 ....15,000 09/01/2023.
000000 00 O |HaiAcquistion Corp Term Ln Nt 1 9.250.. | .. | 09/28/2018. | Redemption ~ 100.0000 340 15,000 10/31/2023.
000000 00 0 |BeyondTrust Software Sol Inc Term Ln Nt.. | .. | 09/28/2018. | Redemption ~ 100.0000. 299 . ....14,455 11/21/2023.
000000 00 O |BeyondTrust Software Sol Inc Term Ln Nt..|.. | 07/23/2018. | Tax Free Exchange. 23 | e | e 14,156 11/21/2023.
Wrench Group LLC Delayed Draw Term Ln
000000 00 O |Nt .| 09/28/2018. | Redemption  100.0000 718 718 T18 [ e | ceveenrnenienies | e 0 718 12/15/2023.
Wrench Group LLC Term Ln Nt 1 7.750%
000000 00 O |1 .| 09/28/2018. | Redemption  100.0000 1,847 42 1,847 12/15/2023.
000000 00 O |PetlQInc TermLnNt1 7.354% 01/17/24.].. | 07/02/2018. | Redemption ~ 100.0000 5,221 105 5,221 01/17/2024.
000000 00 0 |GehlFoods Inc LLC Term LnNt1 7.756%].. | 08/01/2018. | Redemption ~ 100.0000, ..15,000 435 . ....15,000 01/25/2024.
000000 00 O |GehlFoods Inc LLC Term LnNt1 7.756%|.. | 07/02/2018. | Tax Free Exchange o .r....5,806,734 9,778 5,806,734 01/25/2024.
000000 00 O |Spectra Finance LLC TermLn Nt 1 6.837 |.. | 09/28/2018. | Redemption ~ 100.0000 7,276 146 04/02/2024.
000000 00 O |Professional Datasolutions Inc Term Ln N.. | .. | 09/28/2018. | Tax Free Exchange. o 38,592 36 04/05/2024.
000000 00 O |Worldwide Facilities LLC Term Ln Nt 1....... .| 09/28/2018. | Redemption  100.0000 1,580 16 04/26/2024.
000000 00 0 |Worldwide Facilities LLC Delayed Draw Te | .. | 09/28/2018. | Redemption ~ 100.0000. 379 0 04/26/2024.
000000 00 O |Ferraro Fine Foods Corp TermLn Nt2 6..|.. | 09/28/2018. | Redemption ~ 100.0000 3,951 76 04/30/2024.
000000 00 O |Ferraro Fine Foods Corp Term Ln Nt1 6..|.. | 08/09/2018. | Tax Free Exchange. e 3,875 3 04/30/2024.
NSM Insurance Group LLC Delayed Draw
000000 00 O |Ter R 09/28/2018. | Redemption  100.0000. 2,954 | i, 2,954 | i 2,924 | oo s | e 30 30 2,954 | oo | e | s (U1 I 75 | 05/11/2024. | 2FE............
000000 00 O |6 .. 1 09/28/2018. | Redemption  100.0000 5762 | oo 5762 | oo 5,647 | .o | s | e 115 115 5,762 | oo v | e (01 I 152 | 05/11/2024.| 2FE............
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Sunshine Sub LLC Term Ln Nt 1 6.966%
000000 00 O |0 .| 09/28/2018. | Redemption  100.0000 5694 | .o 5694 | .o 5,580 | ovvreererieirerinenns [ e | e 114 114 5,694 05/25/2024.
000000 00 0 |National Seating&Mobility Inc Term Ln Nt.. | .. | 09/28/2018. | Redemption ~ 100.0000, 3,041 | e 3,041 | s 3,008 | .o 33 3,041 06/01/2024.
000000 00 O |National Seating&Mobility Inc Delayed Dr.. | .. | 09/28/2018. | Redemption ~ 100.0000, 135 135 135 0 135 06/01/2024.
Pathway Partners Vet Mgmt LLC New
000000 00 O |Delaye .. | 09/28/2018. | Tax Free Exchange 83,257 83,257 83,257 [ ooveieeierineineriens | ceveesrnenienins | e [0 PRSPPIV 83,257 | oo [ e [ e (VI IO 410 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New
000000 00 O |Delaye .. | 09/28/2018. | Tax Free Exchange v | e [ e 18,679 | v 18,679 | .oovvree. 18,679 | v | crerrnrisnisiinns | e (V1 TR ISP 18,679 | oo | cevrverieniieni | v (1 I 92 |10/10/2024.|3FE............
Pathway Partners Vet Mgmt LLC New
000000 00 O |Delaye .| 08/31/2018. | Tax Free Exchange v | e [ e 10,674 | .o 10,674 | ...coooeee. 10,674 | oo [ e | e [0 SOOI ISP 10,674 | oo | e | v (U I 54 110/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New
000000 00 O |Delaye .. | 09/28/2018. | Tax Free Exchange 31,132 | v 31,132 | v 31,132 | s e | e (1 PSPPI ISP 31,132 | e [ e [ e (11 IO 132 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New
000000 00 O |Delaye .| 08/31/2018. | Tax Free Exchange ..49,634 0 . ...49,634 10/10/2024. | 3FE....
Pathway Partners Vet Mgmt LLC New
000000 00 O |Delaye .. | 09/28/2018. | Tax Free Exchange 22,415 22,415 22,815 | oo e | e 0 | v | eevrerereeinn 22,415 | o [ e [ e (U I 68 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New
000000 00 O |Delaye ..| 07/31/2018. | Tax Free Exchange 62,265 | ............ 62,265 | ........... 62,265 | ..o | e [ s 0 [ e | e 62,265 | ..o [ e [ e (VIR IO 230 |10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New
000000 00 O |Delaye .. | 09/28/2018. | Tax Free Exchange 25,618 25,618 25,618 | oo | e | e [0 SOOI ISVPRORT 25,618 | cvooevereeieeins [ e [ e 0 | e 64 |10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New
000000 00 O |Delaye .| 08/31/2018. | Tax Free Exchange 22,415 22,415 22,815 | oo || s [0 OISO ISP 22,415 | o [ e [ e (U1 I 71 110/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New
000000 00 O |Delaye ..| 07/31/2018. | Tax Free Exchange 38,426 | .oooornees 38,426 | ..ocooonees 38,426 | oo | e | e 0 | oo | eevreeereni 38,426 | ..o [ e [ e (1 IR 101 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New
000000 00 O |Delaye .| 08/31/2018. | Tax Free Exchange 24,906 24,906 24,906 | oo || e 0 | v | eeereeenenian 24,906 | ..o [ e [ e (U1 I 48 [10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New
000000 00 O |Delaye ..| 07/31/2018. | Tax Free Exchange 27,041 27,041 27,041 | oo | | e 0 | v | eevreeereeinn 27,041 | oo [ e [ e (U I 38 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New
000000 00 O |TermL .| 09/28/2018. | Redemption  100.0000 6,712 | oo 6,712 | v 8,648 | ..o [ | e 64 64 8,712 | oo | e | e 0 | i 137 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New
000000 00 O |Delaye .. | 09/28/2018. | Tax Free Exchange v | e [ s 79,076 | .oovvenees 79,076 | .oovernee 79,076 | covoeveieeeieiiseins [ e | e [0 PRI ISR 79,076 | oo [ e [ v 0| e 1,145 |10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC Delayed
000000 00 O |Dr .| 09/28/2018. | Redemption  100.0000 199 199 199 | i [ e | e 0 199 | oo | e | e (11 I 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New
000000 00 O |Delaye .. | 09/28/2018. | Redemption  100.0000 139 | o 1,39 | o 1,394 [ e | e [ s 0 1,394 | o [ rveeneriesinens | v (110 I 8 | 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New
000000 00 O |Delaye ..| 07/31/2018. | Tax Free Exchange 39,127 39,127 39,127 | oo | | e (1 ORI ISP 39,127 | oo [ e [ e (VI IO 221 [ 10/10/2024. | 3FE............
Pathway Partners Vet Mgmt LLC New
000000 00 O |Delaye ..| 07/31/2018. | Tax Free Exchange 21,085 21,085 21,085 | oo || e 0 | oo | e 21,085 | oo [ e [ e 0 | 119 | 10/10/2024. | 3FE............
000759 CV 0 |American Business Fin Svcs Inc RMBS Ser|.. | 09/01/2018. | Paydown [RTSTRSRRN IS 49,737 96,343 83,541 | ...... 83,541 | i | e (V1 TR ISP 83,541 | v | e (33,804) | ........ (33,804) | ......... 1,653 |09/15/2033. | 5FM...........

00111@ AA 2 |AES Hawaii Inc Sr Sec Nt 6.870% 06/30/. | .. | 09/30/2018. | Redemption  100.0000 RSSO 342,250 | ... 342,250 | ........ 333,450 | .....ccoooue 339,563 | ..o | e 2,697 2,697 | oo | s 342,250 | ..o | i | i 0 ... 17,634 | 06/30/2022. | 5................
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00253C HH 3 |65 .| 09/01/2018. | Paydown 89,700 89,700 90,750 | ..oovvrcrirens 90,797 | v | e (1,097) (1,097) [ v | e 89,700 | voouvvveerrirs [ e [ e 0| e 4,324 | 04/25/2031. | 1FM...........
Aames Mtg Tr RMBS Ser 2001-4 CI M1
00253C HK 6 |7.1 ..109/01/2018. | Paydown e | e (15,703) | v.ocvvvnee 17,901 | oo 18,303 | .ooevvirrne 18,404 | ..coovviverne. (34) (73 R ISR 18,371 | oo | e (34,073) | ........ (34,073) | ..oovvvrne 893 | 01/25/2032. | 5FM...........
Aames Mtg Tr RMBS Ser 2002-1 CI M1
00253C HS 9 |74 .| 08/01/2018. | Paydown revneenseseseresenes | e | e 16,262 | oo 5,594 | o 5,594 | oo [ s 0 5,594 | oo | e (5,594) | cvvnees (GRS — 556 |06/25/2032. | 1FM...........
ACE Securities Corp RMBS Ser 2007-HE1
00443L AB 4 |CI .. | 09/25/2018. | Paydown 533 533 356 [ o 362 [ e | e 172 172 533 | ceeeeeneernenins [ e [ e (110 I 7 101/25/2037. | 1FM...........
ACE Securities Corp RMBS Ser 2007-HE1
00443L AC 2 |CI .. | 09/25/2018. | Paydown SOOI RN 17,992 | e 17,992 | v 12,035 | oo 12,241 | e | s 5,752 LN 47 RN IS 17,992 | oo | e | e (VI IO 245 |01/25/2037. | 1FM...........
ACE Securities Corp RMBS Ser 2007-HE1
00443L AD 0 |CI .. | 09/25/2018. | Paydown JESTURTRTORORRII RN 19,192 | v 19,192 | v 12,908 | ..o 12,908 | ..o | v 6,283 6,283 | ..o | s 19,192 | oo | v | e (V0 IO 268 | 01/25/2037. | 1FM...........
ACE Securities Corp RMBS Ser 2007-HE1
00443L AE 8 |CI .. | 09/25/2018. | Paydown rreeen | 17,992 | ... 17,992 | ... 12,195 12,395 LW AT992 | v | el 262 | 01/25/2037.
00449# AJ 4 |Accruent LLC Incremental 1st Lien DD Nt.. .. | 09/06/2018. | Redemption ~ 100.0000.. 1,296,161 1,296,161 1,284,278 ,296,161 76,897 | 07/28/2023.
00449# AJ 4 |Accruent LLC Incremental 1st Lien DD Nt.. | .. | 09/06/2018. | Redemption  100.0000 .3,302,383 3,318,562 | oo v | e [ 189,959 | 07/28/2023.
00449%# AJ 4 |Accruent LLC Incremental 1st Lien DD Nt.. | .. | 07/31/2018. | Tax Free Exchange (2 TR ISR 11,580 | oo v | e | s 581 | 07/28/2023.
004494 AK 1 |Accruent LLC Incremental 1st Lien TL Nt... | .. | 09/06/2018. | Redemption ~ 100.0000..........ccco | covererrrrenerrncrianes 38,291 3,216,097 20 188,124 | 07/28/2023.
00449# AK 1 |Accruent LLC Incremental 1st Lien TL Nt... |.. | 07/31/2018. | Tax Free EXChange........cccovrvervens | vevvvermrvervnrnvreiione | cvvinnrnnennn8,083 | 8,142 | 18,039 | 8,045 | i 8 8 8,053 (V1 I 422 |07/28/2023.
00764M BD 8 |Aegis ABS Trust RMBS Ser 2004-1 CI M1. | .. | 09/25/2018. | Paydown 0 | v | e 125,375 [ e | e | eervneineninenn0 [ s 2,435 | 04/25/2034.
00764M BT 3 |Aegis ABS Trust RMBS Ser 2004-2 CI M1. | .. | 09/25/2018. | Paydown . 28,747 . N 20 8,345 | 06/25/2034.
00802# AA 4 |Aerostar Airport Sr Nt 5.750% 03/22/35... |.. | 09/22/2018. | Redemption ~ 100.0000 revreeenenensrnerenes | oo 318,787 | 100 318,787 | 318,787 | o 318,787 (0 ORI DT 318,787 | oo v | e 0. 18,330 | 03/22/2035. | 3FE............
01877K AB 9 |Alliance Pipeline LP SrNt 6.996% 12/3.... |.. | 07/11/2018. | Redemption ~ 100.0000 235,886 235,886 246,537 219,098 | ..ovevrvrerrenes | reeeen 18,788 [ s [ e 16,788 | ..vvevcvrcrins . 235,886 | ..o [ onerierinninens | eerinnieenennn0 [ i 13,049 | 12/31/2019. | 2FE....
01877K AD 5 |Alliance Pipeline LP SrNt 4.591% 12/3.... | .. | 07/11/2018. | Redemption ~ 100.0000 60,000 | ............ 60,000 | ............60,000 | ... ..60,000 |... e 0 . ....60,000 20 ] s 1,377 [ 12/31/2025. | 2FE............
02146P  AF 2 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2018. | Paydown JESTSRTUTIN RO 767,999 | ......... 767,999 | ......... 747,035 | oo 747,035 | oo 20,965 20,965 | ..ocvereriririens | cerereeienns 767,999 | oo | cervmnireninnins | eeveeerenieeens 0. 18,381 | 08/25/2036. | 1FM...........
02147B  AA 3 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2018. | Paydown rreeen | 12,490 ..39,329 ..31,897 0 [ coeeeeeeeeees | cveerereeenen 31,897 | e [ n(19,407) | ... .(19,407) | ... 3,131 | 04/25/2037. | 4FM...........
02147 AE 8 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2018. | Paydown 99,095 | .........106,071 | ............80,856 1,362 +.80,856 | ..oooovvrverrines | 18,239 | ...18,239 | . 10,269 | 02/25/2047.| 1FM...........
02147L AN 3 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2018. | Paydown JESTSUPIN RO 163,236 | .......... 360,117 | .......... 245,674 28 | o [ i 245,674 82,439) | ....... 19,163 | 05/25/2036. | 1FM...........
02148 AJ 6 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2018. | Paydown 61,949 95,773 81,125 0 . ...81,125 19,176) | ......... 4,890 | 01/25/2037. | 1FM...........
02149H AW 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2018. | Paydown 234,230 259,183 | .......... 220,295 5,024 ..220,295 13,936 | ....... 14,460 | 03/25/2037.| 3FM...........
American Airlines Inc LBASS EETC Ser
023761 AA 7 |201 .| 08/15/2018. | Redemption  100.0000 651,875 651,875 ....651,875 0 . BE1,875 | [ | vvrrnninennnn0 [ 23,793 | 02/15/2029. | 1FE....
American Airlines Inc LBASS EETC Ser
02376T AC 2 |201 .| 07/15/2018. | Redemption  100.0000 reveeeeeessenenes | e 457,071 | .coovenn 457,071 | .o 464,689 | ............. 460,654 | ..o | e (3,582) (17551579 ORI IOV 457,071 | oo | e | e 0. 25,596 | 07/15/2020. | 3FE............
American Airlines Inc LBASS EETC Ser
023772 AB 2 |201 .| 07/15/2018. | Redemption  100.0000 s | s 127,287 | ..o 127,287 | oo 120,916 | covvvvrenne 122,826 | oo | e 4,461 4461 | e | i 127,287 | oo | e [ e 0| e 5,091 | 07/15/2025. | 1FE............
023770 AB 0 |American Airlines Inc LBASS PTC Ser 2013 .. | 07/15/2018. | Redemption ~ 100.0000 220,418 220,418 | .......... 220,418 | .o 220,418 | oo | e 0 [ oo | e 220,418 | oo | e | e 0 [ 10,911 | 01/15/2023. | 2FE............
American Home Mtg Inv Tr RMBS Ser
02660T BQ 5 |2004-3 .| 09/01/2018. | Paydown FSOTURTRTRI N 79414 | s 79414 | s 78,459 | oo 79,901 [ s | s 313 K 1< T T B 79414 | oo v | e 0| e 2,673 | 10/25/2034. | 1FM...........
American Home Mtg Inv Tr RMBS Ser
02660T ER 0 |2005-2 .| 09/01/2018. | Paydown 88,055 | ............88,055 ..87,631 ..87,683 373 188,055 | e | e | 0 | s 2,377 | 09/25/2035. | 1FM...........
American Home Mtg Inv Tr RMBS Ser
02660T GB 3 |2005-3 .| 09/01/2018. | Paydown 54,546 54,546 54546 | ...oooovrrenes B4546 | ..o | e (U [OOSR 54546 | ..o | e | e 0 | e 1,336 | 09/25/2035. | 3FM...........
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American Home Mtg Inv Tr RMBS Ser
026935 AR 7 |2007-3 . [ 09/25/2018. [ PAYAOWN.........vvvrirrricereriseinniis | cevereeersessssisesienes | veeriseins 16,287 | coovvrennee 16,287 | oo 16,287 | covvvrverens L2 1 A I IR (1 PRI ISP 16,287 | ovvoeeeerrneens | vevverineeinenin | eeveeeresieeens (11 IO 271 |09/25/2027. | 1FM...........
Ameriquest Mtg Sec Inc RMBS Ser 2003-5
030728 FY 6 |C .| 09/01/2018. | Paydown 58,118 58,118 58,115 | covovvverirnnes 57,951 | v | e 166 LT N IS 58,118 | oo [ e [ e 0| et 1,631 | 04/25/2033. | 1FM...........
Ameriquest Mtg Sec Inc RMBS Ser 2003-5
030728 Fz 3 |C . [ 09/01/2018. [ PAYAOWN.......cvvrrierrirrirriinrineiins | vevirerissneississsienes [ eoereseessnsinsinens | oeveseeenns 47,642 | ............ 24,697 | oo 10,986 | ........ 19,330 | cooovrrirs 107 | ... 5,727 | v 13,710 [ v | e 24,697 | ..oovvvrrcrnns | s (24,697) | ....... (24,697) | ............ 964 | 04/25/2033. | 1FM...........
Amresco Resdtl Sec Mtg Loan RMBS Ser
03215P BN 8 |199 .| 09/01/2018. | Paydown 6,443 | ..oovvonne. 6,443 33 6,443 03/25/2027.
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls TrCTL 6.3. |.. | 09/15/2018. | Redemption ~ 100.0000 33,473 33,473 (85) 02/15/2025.
Anchorage Park Svc GSA Fin Tr CTL Ser
033354 AA 4|20 .| 09/15/2018. | Redemption  100.0000 244,768 244,768 (1,611) 07/15/2023.
037411 AV 7 |Apache Corp Nt 6.900% 09/15/18............ 1| 09/15/2018. | MALUFIEY. .....ocvvorerrercirrinreieirenins [ ererieeesseisnenineines | oveeens 4,000,000 | ....... 4,000,000 (3,208) 09/15/2018.
Apidos CLO CLO Ser 2015-20A CI A1R
03765L AJ 1 (3.6 .| 07/16/2018. | Paydown 01/16/2027. | 1FE...
Argent Securities Inc RMBS Ser 2003-WD
040104 BW O0(C _|.|09/01/2018. | Paydown 10/25/2033. [ 1FM...........
040104 PB 1 |C . | 09/25/2018. | Paydown 11/25/2035. | 1FM...........
Asset Backed Securities Corp RMBS Ser
04541G AL 6 |19 . | 09/21/2018. | Paydown 06/21/2029. | 1FM...........
Asset Backed Securities Corp RMBS Ser
04541G AS 1|20 . [ 09/01/2018. [ PAYAOWN......oovvrrivrerirrerreinrineiis | vevirererseessessesienes | veeinseenns 14,554 | ............ 14,554 | ............ 15,123 | oo 14,514 | e | e 40 40 [ | e 14,554 | oo | e | s (VI IO 651 |03/21/2029. | 1FM...........
Asset Backed Securities Corp RMBS Ser
04541G MC 3 |20 . | 09/25/2018. | Paydown 291,111 291,111 | e 272,371 | oo 275,944 | oo | v 15,167 | ovvevvervens | e 15,167 [ oo | e 291,111 | s | e | e 0| e 5,665 | 10/25/2034. | 1FM...........
Asset Backed Funding Cert RMBS Ser
04542B CW 0 |2003- . 109/01/2018. | Paydown 65,588 | ........... 65,588 | ............ 65,586 | ..ooovirennee 65,354 | ..o 235 235 | e | e 65,588 | oo [ e | e 0 [ 2,079 | 10/25/2032. | 1FM...........
Asset Backed Funding Cert RMBS Ser
04542B MU 3 |2005- .| 09/01/2018. | Paydown 25,419 25,419 24,283 | .o 24812 | oo | e 607 L3101 T B 25419 | oo [ e [ e 0 | o 836 |06/25/2035. | 1FM...........
BJs Wholesale Club Inc CTL (HG Bowie
05549@ AA 3 |Rea .| 09/15/2018. | Redemption ~ 100.0000 90,666 ..90,666 (285) (285) | cvvoevererrerines | ervrrirnereennn 00,886 | oo | e | 0 | s 4,203 | 05/15/2022. | 5*Gl...........
Banc of America Funding Corp RMBS Ser
05946X DL 4 |20 .| 09/01/2018. | Paydown 21,178 21,178 21,331 | e 21,222 | o (43) (7)) RIS IR 21178 | oo [ [ e (VI IR 795 |10/25/2033. | 1FM...........
Banc of America Funding Corp RMBS Ser
05946X Y7 2 |20 .| 09/01/2018. | Paydown 142,762 146,786 0 01/25/2036.
05948K RM 3 |Bank of America Alt Loan Tr RMBS Ser 200| .. | 09/01/2018. | Paydown 162,143 162,143 1,004 06/25/2019.
05948K XQ 7 |Bank of America Alt Loan Tr RMBS Ser 200| .. | 09/01/2018. | Paydown 0 03/25/2035.
05948K XS 3 |Bank of America Alt Loan Tr RMBS Ser 200| .. | 09/01/2018. | PAYAOWN..........ccourvevreenerierierineins | eveesersessesesseesenes | oseenenes 176,424 | .......... 152,476 0 03/25/2035.
05948K ZH 5 |Bank of America Alt Loan Tr RMBS Ser 200| .. | 09/01/2018. | Paydown 306,225 328,659 0 05/25/2035.
Banc of America Funding Corp RMBS Ser
05952D AB 4 |20 .. 1 09/20/2018. | PAYAOWN.......oonvercrirrirrireiiniineis [ eeeriesineeisesinssines | eoereseeens 72,034 | oo 72,034 4,655 02/20/2047. | 1FM...........
05952H AJ 8 |Bank of America Mtg Securities RMBS Ser | .. | 09/01/2018. | Paydown 207,437 228,958 222 03/25/2037. | 4FM...........
05952H BR 9 |Bank of America Mtg Securities RMBS Ser | .. | 09/01/2018. | Paydown 80,969 | .ooovvnen 84,234 0 01/25/2037. | 2FM...........
073249 BU 7 |Bayview Fin Acquisition Tr RMBS Ser 2004| .. | 09/28/2018. | Paydown 271,639 271,639 | .......... 271,639 | oo 271,639 | oo | e (U [RPUIRN IPT 271,639 | v | e | e 0 | e 5,489 | 02/28/2044. | 1FM...........
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Bear Stearns Comm Mtg Sec CMBS Ser
07383F Y2 8 |2004- . [ 09/01/2018. [ PAYAOWN.......ovvmrirnrirrireirerinnins | cerierieeinsessssinenes | eeereeens 725928 | ......... 725928 | .......... 729919 | oo 725,181 | oo | e 747 Y LY O I 725,928 | ..o | cevrneeneninein | e 0. 24,761 | 11/11/2041. | 1FM...........
Bear Stearns ABS Inc RMBS Ser 2003-
07384Y MB 9 |AC5C .| 09/01/2018. | Paydown 9,699 | oo 9,699 | oo 9,729 | oo 9,706 | .vvovvereeircire [ cerrerireiins (8) 8) 9,699 | s | e | e (V1 I 348 | 10/25/2033. | 1FM...........
Benson Power LLC Sr Sec Nt  7.700%
08261@ AA 3 071 .. | 07/11/2018. | Redemption 0.0000 3,322 | oo | e | e | aevensieninns | evssiensinnens0 | s 1,172 | 07/15/2027.
10062@ AA 0 |Boston Cap Int Term Inc Fd LLC SrNt 6.. |.. | 08/15/2018. |[Redemption ~ 100.0000..........covee. | ovrerrerrerreeerneeranns | oererenes 764,247 | ......... 764,247 | .......... 764,247 (0 RO PV 764,247 | .o | e | eevrerinennenn0 [ s 21,851 | 06/30/2019.
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AB 9 |Le .| 08/15/2018. | Redemption ~ 100.0000..........cccee | corrrerermrererrrernenes | ceereeens 127,713 | e 127,713 | v 116,236 | ..ovvvrrnnne SR O {2023 I T I 12,261 [ oo | e 127,713 | oo e | v 0 | e 7,995 | 02/15/2023. | 1...cvovcvrnnvns
Brunswick & Glynn Co Dev Auth CTL Rev
117017 AC 7 |Le ..107/15/2018. | Redemption ~ 100.0000.........cccovr. | vorrrererrrmrrmernrreirnns | crrveinns 186,330 | ..oovvenee 186,330 | ..cooonee 186,330 (0 OO PV 186,330 | ovvvvererierins | e [ v | s 11,143 | 01/15/2024.
12189P AL 6 |Burlington Northern Santa Fe ABS PTC Nt.| .. | 07/15/2018. | Redemption ~ 100.0000 202 202 216 2 202 | oo [ | o0 | e 12 | 01/15/2021.
C-BASS Tr RMBS Ser 2003-CB6 Cl AF6
12489W HD 9 |47 .| 09/01/2018. | Paydown 23,627 23,627 23,627 0 ....23,627 12/25/2033. [ 1FM...........
C-BASS Tr RMBS Ser 2003-CB6 CI M1
12489W HE 7 |3.26 . | 09/25/2018. | Paydown 7726 | oo 7726 | oo 7,755 | oo 7740 | oo (15) (15) D726 | e | ceveeeenenienin | evvverienieeens (VI IO 148 | 12/25/2033. | 1FM...........
C-BASS Tr RMBS Ser 2005-CB6 Cl A4
12489W NP 5 |3.79 . [ 09/01/2018. [ PAYAOWN.......cvvuvivrrirririeinrinnine | cerierireressseinsinenes | evereeens 125179 | ccvvvenee 125179 | oo 125,517 | v 124,932 | oo | e 247 247 | v | e 125,179 | oo e [ e 0| e 3,301 | 07/25/2035. | 1FM...........
CDC Mortgage Capital Trust RMBS Ser
12506Y BE 8 |2003 . | 09/25/2018. | Paydown 20,257 20,257 | v 13,571 | oo 13,571 [ v | e 6,686 6,686 | ..overrirriinns [ e 20,257 | cooeveerenneinns [ e [ e (10 IO 416 | 10/25/2033. | 1FM...........
Countrywide Home Loans RMBS Ser
12544A BM 6 |2006-20 . | 09/04/2018. [ PaydOwN...........ccvuveririiriicniieniins | cevierisniinnissiiens | v 41,269 | ............ 60,741 | ............ 60,447 | ..ccooovvvins 58,368 | ..o | e 2,095 2,095 [ .o [ s 60,463 | ..o [ e (19,194) | ........ (19,194) | ......... 3,148 | 02/25/2037. | 5FM...........
CIT Group Home Eq Loan Tr RMBS Ser
12558M BL 5 |2003- .. | 09/01/2018. | Paydown 5,004 | oo 5,004 | ..o 5,007 | i 5,001 | oo 3 3 5,004 | ..coovveneerenns | e | e 0 [ e 147 | 10/20/2032.
12566Q AA 1 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 09/01/2018. | Paydown 80,715 | oo 102,704 | ...........86,051 | .ooovrvrriires 84,158 | v | e 1,894 1,894 | oo | v 86,051 | ..ocovvvviverrns [ c000rre(5,336) | orver(5,336) | oo 5,300 | 01/25/2037.
12566U AN 4 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 09/01/2018. | Paydown 39,399 50,748 ..39,550 583 o B0,133 | e | e (T34) | i (T34) | e 2,800 | 02/25/2037.
12644 AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage 7... | 09/15/2018.|Redemption ~ 100.0000...........cccco. | worvrurmmivcmrinnrirerirns | wovviii 105,714 | .......... 105,714 105,714 0 . 05,714 [ | e | a0 | s 5,140 | 12/15/2026.
12644@ AX 3 |CTL Cap TrCTL Lowes 7.070% 08/15/21 |.. | 08/15/2018. | Redemption ~ 100.0000 213,699 213,699 | .......... 213,699 | .o 213,699 | ..o | e (0 OO DTN 213,699 | v | e | s 0. 15,109 | 08/14/2021. | 1....coovvvrneee
CTL Cap Tr CTL Ser 2002-34 Cl A
12644@ BQ 7 |Walgreen .| 09/15/2018. | Redemption ~ 100.0000 33,610 33,610 33,348 | ...... 33,520 | oo | s 90 90 [ e [ s 33,610 | oo [ e [ e (1 I 1,506 | 07/15/2022. | 2......c.cvvnne.
CTL Cap Tr CTL Walgreens 6.620%
12644@ BS 3 |01/15/ . 109/15/2018. | Redemption ~ 100.0000..........cccce | corererermmrrmrirsninenes | eviririinns 73,313 | oo 73,313 | oo 73,775 | o 73471 | s (158) (158) | cvvveeererieries | i 73,313 | oo v | v 0| e 3,237 | 01/15/2023. | 2.....covvunec.
CTL Cap Tr CTL Ser 2004-9 Kohls
12644@ BX 2 |5.330% .| 09/15/2018. | Redemption  100.0000 32,325 0 | erereererenieens | erveireeenenn32,325 [ | ceveriveiisnisnins | ceviverierienennn0 | s 1,149 |01/15/2025.
12644@ CA 1 |CTL Cap Tr CTL Ser 2004-17 Texas Instr.. |.. [ 09/15/2018. | Redemption  100.0000.............cc. | covsvsrrrervvvviimnsisnns | cvviinnnns 445,430 3,828 . . 20 16,226 | 01/15/2026. | 1.
12644@ CC 7 |County .| 09/05/2018. | Redemption ~ 100.0000 684,516 684,516 | .......... 684,516 | ....ccocvvne 884,516 | ...ovvrrrrreriiens | e (0 PO PPN 684,516 | ..ovorvrerrines | e | e 0. 26,844 | 04/05/2025. | 1....covvvnncns
CTL Cap Tr CTLSer 2006-5 Cl A1 2
12644@ CH 6 |Oklahom . 109/15/2018. | Redemption ~ 100.0000..........cce | corrrererrerrerrnernenes | ceereeens 475748 | .......... 475,748 | .......... AT5,748 | ..o AT5,748 | oo | e (0 OO DT AT5,748 | ..o | e | e 0. 19,070 | 10/15/2023. | 1....covevvrne
CTL Cap Tr CTL Ser 2007-3 Alaska OCS
12644@ CM 5 |6 .1 09/15/2018. | Redemption ~ 100.0000..........cccee | corererermrerrmnirninines | cvereeens 148,430 | .......... 148,430 | .......... 148,430 | ..covvrrenne 148,430 | oo [ LV PO ISV 148,430 | ovvoveviveins | oo [ e 0| e 5,950 | 03/15/2023. | 1...corvvvveven
CVS Caremark CTL Wells Fargo Bk NW
12665 AA 9 |7.8 .| 09/10/2018. | Redemption ~ 100.0000 59,273 59,273 59,273 ..59,273 0 D9,273 | i | e |0 | s 3,112 | 10/10/2031.
CVS Health Corp LBASS PTC Nt 6.036%
126650 BP 4 |12 .109/10/2018. | Redemption ~ 100.0000..........ccco | cerererernerrmrirmerinenes | cevirireinns 72,133 | oo 72,133 | oo 84,282 | ..oovvris 80,861 | ..o | cerereens (8,728) [C:72: ) RIS IR 72,133 | oo | v | e 0| e 2,904 | 12/10/2028. | 2FE............
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CVS Health Corp LBASS PTC Nt 6.943%
126650 BQ 2 |01 ..109/10/2018. | Redemption ~ 100.0000.........cccevr [ worrereremmernerieries | cervernne 474,093 | .......... 474,093 | .......... 440,374 | ..o 451,836 | .coovrrrrirnne 22,257 22,257 | oo | eeveieenenes 474,003 | oo | e | e 0. 21,955 | 01/10/2030. | 2FE............
CVS Health Corp LBASS PTC Nt 7.507%
126650 BS 8 |01 .109/18/2018. | Redemption ~ 100.0000..........cceu | corvrerermreremrnersenes | ceereeens 129,701 | .ooevenee 129,701 | ovvvrneee 141,849 | ..o 139,622 | .ooovvevrrveries [ v (9,922) (9,922) | ..o | e 129,701 | oo e [ e 0| et 6,518 | 01/10/2032. | 2FE............
CVS Health Corp ABS PTC Nt 4.704%
12665U AA 2 |01/1 .109/10/2018. | Redemption ~ 100.0000..........cocu | corererermeerrrrerirenes | o 40,149 | ........... 40,149 | ........... 40,149 | .coovvcis 40,149 | oo | e [V ERPUPPOPOPIO ISP 40,149 | oo e | e 0| e 1,260 |01/10/2036. | 2FE............
CWABS Inc RMBS Ser 2003-5 CI MF1
126671 R4 0 [5.403 . [ 09/01/2018. [ PaYdOWN.........cvvvrivrerirrirriinrineiins | cevirererneissinsiienes | v 40,254 | .......... 40,254 | ........... 40,254 | ..covocrirns 40,205 | ..o | e 49 49 [ | e 40,254 | ..o [ e | e 0| e 1,440 |01/25/2034. | 1FM...........
CWARBS Inc RMBS Ser 2004-9 Cl AF6
126673 GA 4 |4.603 .. 1 09/01/2018. | PaydOWN........ccvvrcrieriiiiniiniiinens [ v | s 10,053 | .oovvrneee 10,053 | oo 10,052 30 12/25/2034.
12667F 4S 1 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. [ 09/01/2018. | PAYdOWN...........ccvueverererierrinnnins | cerierireeerneeissinenes | ceerneeens 118,829 | ......... 117,797 ...113,428 5,150 04/25/2035.
12667F 5L 5 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2018. | Paydown 350,547 | .......... 377,394 321,296 | 310,865 [ s | e 10,431 | | 10,431 | .o 04/25/2035.
12667F MX 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2018. | Paydown 92,156 92,156 87,807 562 08/25/2034.
12667F PG 4 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2018. | Paydown 232,380 232,380 | .......... 235,067 776 09/25/2034.
12667F TA 3 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2018. | Paydown 33 33 0 08/25/2034.
12667G D2 6 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2018. [ PAYdOWN.........cc..vverrerrririincrienins | veverseessseisernnerinenes | vveineenndd 46,266 ..46,260 1,010 08/25/2035.
12667G D3 4 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2018. | Paydown 86,907 ..86,896 1,863 08/25/2035.
12667G FD 0 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2018. | Paydown 299,499 299,499 (159) 05/25/2035.
12667G H7 1 | Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2018. | Paydown 81,291 281,860 0 07/25/2035.
CWABS Inc RMBS Ser 2006-H Cl 2A1B
126686 AC 8 [2.30 [ 09/17/2018. [ PAYAOWN.......cvvmrivrrirrireersrinnine | cevierireeessessnsinenes | eeereeens 135,038 | ..ccoonee 135,038 | .ocvvrnees 46,750 | ..ovvrrrirns 46,750 | oo | e 88,288 | ...cocvvvrreris | v 88,288 | ..o | e 135,038 | .ovoovereererns | e [ e 0 | e 2,218 | 11/15/2036. | 1FM...........
CWMBS Inc RMBS Ser 2005-85CB Cl 2A3
12668B EH 2 |5. .| 09/01/2018. | Paydown 322,654 369,911 | .......... 328,620 | ....ccoovnnee 322,543 | ..o | i 6,078 6,078 | oo [ v 328,620 | ...coovereeiiiens | e (5,966) | .......... (5,966) | ....... 19,769 | 02/25/2036. | 1FM...........
CWMBS Inc RMBS Ser 2006-4CB Cl 2A6
12668B QA 4 |55 . 109/01/2018. | Paydown 92,944 93,034 84,920 | ..ooovinnee 83,653 | ..o | e 1,267 1,267 | o [ e 84,920 | ..o | e 8,024 | ........... 8,024 | ... 4,052 | 04/25/2036. | 1FM...........
CWMBS Inc RMBS Ser 2006-6CB Cl 1A4
12668B RZ 8 |5.5 .| 09/01/2018. | Paydown 90,037 | .coouue 107,168 | ..ccvvvnees 91,983 | oo 90,214 | oo | e 1,769 1,769 [ o | e 91,983 | oo [ s (1,946) | .......... (1,946) | ......... 5,883 | 05/25/2036. | 1FM...........
CWHL Inc RMBS Ser 2005-27 Cl 1A3
126694 NS 3 [5.500 .| 09/01/2018. | Paydown 8,400 | .ovvrrnnes 8,400 | ..oovvrnnes 8,176 | oo 8,267 | .ovvoeeeeeirenes | e 134 134 8,400 | ..vvureerirenns | cerverireenienins | e (1 IO 277 |12/25/2035. | 3FM...........
Countrywide Home Loans RMBS Ser
12669G R3 7 |2005-15 .| 09/01/2018. | Paydown 4,931 | 5,693 | oo 5,603 | oo 5,837 | coveeererireeine [ s 0 5,638 | ..cvorrereriiees | eerereens (707) | vovvrereres (T07) | cevvernnee 195 | 08/25/2035. | 4FM...........
Countrywide Home Loans RMBS Ser
12669G TD 3 |20056C .. | 09/01/2018. | PAYAOWN........ovvercrercerrriniriserirens [ o | v 193,046 | .......... 193,046 | .......... 185,382 | ..ovvvvvrnnne 185,382 | .ooovvrrecrinns | e 7,664 7,664 04/25/2035. | 1FM...........
12702# AA 0 |Bakemark Holdings LLC Term Ln Nt 1 7.5].. [ 09/28/2018. | Redemption  100.0000 6,535 186 08/17/2023.
12702  AA 4 |CVS Lease-Bkd PTC Ser 2017 Priv PI Tr... | .. | 09/10/2018. | Redemption  100.0000. 0 10/10/2039.
14155% AB 6 |Cardinals Ballpark LLC SrNt 5.770% 09.. | .. | 09/30/2018. | Redemption ~ 100.0000 (967) 09/30/2027.
Carrington Mtg Loan Tr RMBS Ser 2005-
144531 CL 2 |OPT .. | 09/25/2018. | PaYAOWN.......vvvrircrirrirreririniiinens [ eorerienesneesseinernes | veeens 1,385,583 | ....... 1,385,583 | ....... 1,172,550 | ...ccveeee 1,243,578 | ..o | v 142,005 | oo | e 142,005 | oo | e 1,385,583 [ ...eevuevucriens [ vrernerierinens | veeeerinniiend 0. 25,248 | 05/25/2035. | 1FM...........
14912L 5T 4 |Caterpillar Finl Sves Corp Sr Nt 2.450...... .. | 09/06/2018. | MALUFItY.........oocvvrrirririieiiiciiieins [ e | s 5,000,000 | ....... 5,000,000 | ....... 4,997,650 | ........... 4,999,665 | .......cccooevvuunee 335 335 5,000,000 | oeuevrevrriieees e | e 0. 122,500 | 09/06/2018. | 1FE............
C-BASS Tr RMBS Ser 2006-SL1 Cl A2
14983A AB 5 |5.12 . [ 09/25/2018. [ PAYAOWN.........cvvmrvmrirrireersrinnins | cerieriseisseesssinenes | eeereeens 152,071 | covevenee 152,071 | v 28,742 | oo 33,674 | oo | e 123,329 | ... 4,931 | e 118,398 | oo | v 152,071 | oo e [ e 0 | e 1,648 |09/25/2036. | 1FM...........
Centex Home Equity Loan Tr RMBS Ser
152314 DP 2 |2001 .| 09/01/2018. | Paydown 63,339 | .o 63,339 63,334 | ...... 63,218 | oo | e 122 122 | e | e 63,339 | oo | e | e 0 | e 2,738 | 07/25/2032. | 4FM...........
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Centex Home Equity Loan Tr RMBS Ser
152314 DQ 0 |2001 .| 09/01/2018. | Paydown 24,981 24,981 24,978 | oo 24,930 | v | e 51 X [ [OOSR 24,981 | oo [ e [ e 0| e 1,094 |07/25/2032. | 2FM...........
Centex Home Equity Loan Tr RMBS Ser
152314 DS 6 |2001 . [ 09/01/2018. [ PAYAOWN.......o.vvrvivrrirrererisrinerine | vevirererneessennssienes [ eoeresseesssssssssnens | oeeesneenns 74118 | v 59,079 | oo (8,656) | ........ 67,735 | oo 67,735 | oo | e 59,079 | .ooerevvererrns [ s (59,079) | ........ (59,079) | ......... 4,191 | 07/25/2032. | 1FM...........
Centex Home Equity Loan Tr RMBS Ser
152314 EM 8 |2002 .| 09/01/2018. | Paydown 34,435 24,763 9,672 | oo | e 34,435 | ..o [ i 01/25/2032.
172973 P6 0 |Citicorp Mtg Secs Inc RMBS Ser 2005-1 Cl | .. | 09/01/2018. | Paydown 5,285 17 5,285 02/25/2035.
172973 W5 4 | Citicorp Mtg Secs Inc RMBS Ser 2005-4 Cl | .. | 09/01/2018. | Paydown 55,366 K151 I TN BT 55,366 | oo | e 07/25/2035.
17306U CE 6 |Citifinancial Mtg Sec Inc RMBS Ser 2004-.. | .. | 09/01/2018. | Paydown 7,159 8 7,159 04/25/2034.
17307G FN 3 |R .| 09/01/2018. | Paydown 5,395 152 5,395 05/25/2034.
17307G  H3 5 |Citigroup Mtg Loan Trust RMBS Ser 2005-8| .. | 09/01/2018. | Paydown 233,407 233,407 | .......... 226,787 4,403 | oo | i 233,407 | .o | e 09/25/2035.
Citigroup Comm Mtg Tr CMBS Ser 2008-
17313K AH 4 |C7C .. | 08/01/2018. | PaYdOWN.......vvvvercrirrireeririerinens [ everienesseeissinnines | veeens 3,863,483 | ....... 3,863,483 | ....... 3,608,725 0 3,863,483 12/10/2049. [ 1FM...........
184496 AJ 6 |Clean Harbors Inc SrNt 5.250% 08/01/2..].. | 08/01/2018. | Call ~ 100.0000..........ccccmerrmrrnens [ errrrrmerrerieeeneens | eereees 5,192,000 5,192,000 5,275,960 (9,622) 5,227,004 | oo | (35,004) | ... 08/01/2020. | 3FE...
18976G  AQ 9 |Citimortgage Alternative Ln Tr RMBS Ser.. | .. | 09/01/2018. | Paydown 247,028 | ......... 304,493 ....267,297 9,899 [ | e 267,297 | oo | e (20,269) | .... 06/25/2037. | 2FM...........
20049# AA 5 |Command Alkon Inc 1st Lien Term Ln Nt 1 |.. | 09/04/2018. | Tax Free EXChange.........ccooevvevnee | veverneernvvevnernernenes | v 14,822 | oo 15,000 | .oooovreneee 14,793 19 [ e | e 14,822 | oo | e 09/01/2023. | 3FE............
Cointmortgage Home Eq Loan Tr RMBS
21075W  BF 1 [Sert .| 09/01/2018. | Paydown 546 546 545 178 08/15/2025.
210805 CT 2 |Continental Airlines Inc LBASS PTC Ser 1. | .. | 09/15/2018. | Redemption ~ 100.0000..........ceuv. [ worevrrererneernemrnernes | worererncens 12,558 | ..oovreneee 12,558 | oo 12,265 43 03/15/2020.
212015 AH 4 |Continental Resources Inc SrNt 5.000%. |.. | 08/16/2018.|Call ~ 101.6670... .1,130,000 1,142,713 (2,632) ,137,060 09/15/2022.
212168 AA 6 |Continental Wind Sr Nt 6.000% 02/28/33. | .. | 08/31/2018. | Redemption ~ 100.0000...........ccuw. | woreerreemermnerirerirns | wovernnes 736,771 | covne 736,771 ....736,771 0 736,771 02/28/2033.
Core Industrial Trust CMBS Ser 2015
21870L  AA 4 |CALW .| 08/01/2018. | Paydown 256,643 256,643 | .......... 264,331 | oo 261,349 | oo | e (4,706) (4,708) [ ..o | v 256,643 | ..o | e | s 0| e 5,350 | 02/10/2034. | 1FM...........
22357@ AA 9 |Cox Tower Il PTC CTL 5.409% 01/02/40. |.. | 09/02/2018. | Redemption  100.0000 57,224 | ..o 57,224 | ..o 57,224 | oo 57,224 | oo | e (1 OPOSTORPON ISVPRO 57,224 | oo [ e [ e 0| e 2,064 | 01/02/2040. | 2................
22410@ AA 4 |Cox Enterprises Inc CTL 5.720% 06/30/2. | .. | 09/30/2018. | Redemption  100.0000. 260,093 260,093 | .......... 260,093 | ..o 258,724 | ..o | e 1,369 1,369 | o | e 260,003 | ..o | e | e 0 [ 9,922 | 06/30/2027. | 2.......c0covvrne
CS First Boston Mtg Sec Corp RMBS Ser
22540V XC 1|20 . [ 08127/2018. [ PAYAOWN.........ovvvvvrrirririniisiieniins | cevierisssiinsissiienes | v 40,608 | ............ 40,608 | ............ 40,608 | ...oooorirnns 40,608 | ..oovvorririiens | e [0 SOOI ISP 40,608 [ ..o [ e | e (10 IO 883 |08/25/2032. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
22541Q 3Y 6 |20 . [ 09/01/2018. [ PAYAOWN.......cvvmvivnrirrireirsrisrins | eevierieeissessssinenes | eeereeens 105474 | ......... 105474 | .......... 107,979 | coovvvere 105,540 | ..oovvervririinnns (66) ({676 [N ISV 105,474 | covoveeseees | oo [ v 0| e 3,864 | 12/25/2033. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225418 TQ 1|20 .| 08/01/2018. | Paydown 30,484 | oo 30,484 | oo 30,860 | ooovrerirnnes 30,540 | ..o (56) (116 | TTONIN IOR 30,484 | ..o [ e [ e 0| e 1,127 | 08/25/2034. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225418 ZB 7 |20 .| 09/01/2018. | Paydown 33,414 33,414 34,359 (89) (89) [ ooverreererrenen | e 33414 | [ | 0 [ 1,349 |09/25/2034. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 2G 2 |20 .| 09/01/2018. | Paydown 6,056 | ..covvvneen 6,056 | ..covveneen 5,882 | oo 5,975 | oo 6 6 5,981 | ooverrerirenns | e 75 | s 75 | s 230 |08/25/2025. | 3FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 5Q 7 |20 .| 09/01/2018. | Paydown 58,074 | .cocvves 58,074 | oo 53,788 | .oovvrrrinnns 53,788 | oo | e 4,286 4,286 | oo | s 58,074 | .oooeveevireenns [ e [ v 0| e 2,215 | 10/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 AX 6 |20 . [ 09/01/2018. [ PAYAOWN........cvvvrivrcrirrireiiniieniins | cevierirseisssisssienes | veeriseenns 74761 | e T4761 | e 75441 | v 74,832 | .o (71) (UAD) [STTRI IR TATO1 | oo [ v [ e 0| e 2,857 | 02/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 EV 6 |20 . [ 09/01/2018. [ PAYAOWN.......cvvmrirrirerircirnriniins | cevierieeensensssisenes | eeereeens 130,330 | covvrenee 130,330 | .covvvnee 128,279 | oo 128,279 | cooveveerieriinns | crvvrinn 2,052 2,052 | oovoereiieni | e 130,330 | covvrererreererns | eerrerineinerins [ e 0 | e 4,131 | 03/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 FD 5 |20 .| 09/01/2018. | Paydown 2,905 | oo 2,905 | oo 2,976 | oo 2,920 | oo (14) (14) 2,905 | oo | cerrerenenienins | e (1 I 107 | 02/25/2025. | 1FM...........
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CS First Boston Mtg Sec Corp RMBS Ser
225458 FG 8 |20 .| 09/01/2018. | Paydown JEOTURTRTRRI Y 42,650 | ............ 42,650 | ... 43,497 | oo 42,724 | oo, (74) (U3 ) [T IR 42,650 [ ..oeoveeiiens [ s | e 0| e 1,478 |02/25/2020. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 UA 4 |20 .| 09/01/2018. | Paydown 98,188 98,188 97,988 | .ovvvvcrirs 97,820 | ..o . 368 JLCT: I OO I 98,188 | ..eouvvrcerreeins [ e [ e 0| et 3,602 | 07/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 UL 0 |20 .| 09/01/2018. | Paydown 34,285 34,285 33,706 | coooovrirranes 34,150 [ v | e 134 134 | e | e 34,285 | ...ovvieeens [ e [ e 0| e 1,151 | 07/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 XJ 2|20 .| 09/01/2018. | Paydown 64,686 | ............ 64,686 | ............ 63,432 | oo 64,317 | .o . 369 369 | | s 84,686 | .....ooovviiris [ e [ e 0| e 1,881 |07/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
225458 XW 3 |20 .| 09/01/2018. | Paydown JRSSUTTRIRPIN RO 167,210 | coocvvnnee 167,210 | .ocoeveee 165,453 | .ovvveriinne 165,453 | oo | v 1,757 [V (<Y IS I 167,210 | oo | e | v 0| e 5,924 | 07/25/2035. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
2254W0 GX 7 (20 .| 09/01/2018. | Paydown 86,158 | .ocvvrnen 86,158 | ..o 85,593 | .ovvveriins 85,832 | .o . 326 K2ZC T R I 86,158 | .vvovrvrrereeins [ e [ e 0| e 3,117 | 10/25/2034. | 1FM...........
CS First Boston Mtg Sec Corp RMBS Ser
2254W0 NS 0 (20 .| 09/01/2018. | Paydown 38,950 | .ovrerneen 38,950 | .ovrvrnees 37,720 | s 38,626 | ..ocverririirens | e 21 2 N IO O 38,647 | ..ovvevrerenns [ s 302 | o 302 | . 1,365 |12/25/2020. | 4FM...........
22942M  BF 2 | Credit Suisse Mtg Capital RMBS Ser 2006- | .. | 09/01/2018. | Paydown 92,979 | oo 92,987 | oo 93,292 | .oviviraee 93,157 | o [ e (V1 RO ISR 93,157 | v | v (X)) o~ (178) | vvvueree 3,978 | 10/25/2026. | 2FM...........
CSOLAR IV South LLC Sr Sec Nt 5.371%
22959 AA 9 |0 .| 09/30/2018. | Redemption  100.0000 272,157 272,157 | .......... 272,157 | oo 269,313 | .o | s 2,844 2,844 | s | e 272157 | v | e | e 0. 13,119 | 09/30/2038. | 2FE............
22962* AA 8 |CTL Cap Tr Ahold CTL Ser 2014-09 4.490| .. | 09/15/2018. | Redemption  100.0000 s | s 173,046 | .......... 173,046 | .......... 173,046 | ..o 173,046 | oo [, (0 OO ISV 173,046 | oo | oo [ e 0| e 5,181 | 04/15/2029. | 2................
CSOLAR IV West. LLC Sr Sec Nt 3.850%
22964 AC 2 |0 .. | 09/30/2018. | Redemption  100.0000 JRTSTORRTTROTURTOT VRO 191,526 | .......... 191,526 | .......... 191,526 | .ooovenene 191,526 | oo | e 0 [ | e 191,526 | oo [ v | e 0 [ 8,799 | 03/31/2041. | 2FE............
Countrywide Home Equity Ln RMBS Ser
23243N  AH 1 |2006 .| 08/01/2018. | Paydown 9,870 | coovvvirnnes 9,870 | coveveeennd,083 | i 4,063 | oo | s 0 4,063 | oo | 005,807 | 105,807 | o 405 | 07/25/2034.
23245 AB 6 |Countrywide Alternative Ln Tr RMBS Ser 2 | .. | 09/01/2018. | Paydown 30,224 30,830 25,157 [V OPPOPROPORPOO ISP 25,157 | .covvveivennns | 20000 5,0688 | .......5,068 | ... 1,182 |02/25/2037.
23311R AC 0 |DCP Midstream SrNt 9.750% 03/15/19... | .. | 08/09/2018. [ Call ~ 104.0083... ol 10,400,831 10,000,000 19,972,401 9,985,815 1,278,331 | 03/15/2019.
233244 AH 5 |DOT Headquarters Il L-B Fin Tr CTL Mtg S| .. | 09/07/2018. | Redemption  100.0000. 555,646 | .......... 555,646 | ......... . ....555,646 | ... e (VI ORI ISR 555,646 |....occoverrirnnnn [RTRURPOTRPON | I IO 20,730 | 12/07/2021.
233400 AG 7 |DTZLLC 2nd Lien TLNt1 10.063% 11/04/| .. | 08/08/2018. | Redemption ~ 100.0000 RSSO PV 7,000,000 | ....... 7,000,000 | .......7,000,000 | ........... 7,000,000 | .cvoovererieris [ e [0 OO IS 7,000,000 | ..oouverrereees | cerreniieerenin | eereeeieninens 0 ... 470,572 | 11/04/2022.
DRB Holdings LLC Term Ln Nt 1 7.992%
23361 AA 3 |1 .. | 09/28/2018. | Redemption  100.0000 JESTUTRTORIRORRII RN 10,076 | ..oovveneee 10,076 | .covoervrne 9,823 | oo 9,831 | oo . 244 284 | o | e, 10,076 | oo | vevererrerrenin | e (VI IO 696 | 10/06/2023. | 2FE............
233851 BA 1 |Daimler Fin NALLC SrNt 2.375% 08/01/. .. | 08/01/2018. | Maturity............cccconec.. [EOTUTURTURRUUPIO PP 25,000,000 | ... 25,000,000 | .....24,938,000 | ......... 24,992,369 | ...cooovrrrrrienns | s 7,631 7,631 25,000,000 | .ooovvmererrirnns | ererrerieniiens | e 0. 593,750 | 08/01/2018. | 1FE............
Delta Funding Home Eq Ln Tr RMBS Ser
24763L FN 5 [199 .| 09/01/2018. | Paydown 26,817 26,817 26,815 | oo 26,746 | ..o | e 71 4 T T 26,817 | oo [ e [ e (VI IO 653 | 08/15/2030. | 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2003-
251510 AW 3 |2XS .| 09/01/2018. | Paydown JESTURTRTORORRII RN 11,005 | oo 11,005 | oo 11,002 | oo 10,989 [ .o | e 15 LT ST IR 11,005 | oo | e | oo (VI I 397 |09/25/2033. | 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-2
251510 DS 9 |C .| 09/01/2018. | Paydown v | s 181,902 | ...coouee 181,902 | ..oooueee 184,886 | .....cceooee. 181,816 | oo | s 85 85 | oo [ i 181,902 | ovvvverrincii | e [ e 0| e 5,925 | 03/25/2020. | 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-3
251510 EE 9 |C ..109/01/2018. | Paydown 51,740 .51,740 422 BUTAD | s [ | 0 | 2,024 | 05/25/2035. | 2FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-3
251510 EH 2 |C .| 09/01/2018. | Paydown 52,923 | oo 52,923 52,516 | ...... 52,595 | .ooovriierieinne . 328 K22 N R B 52,923 | coovvernneinns [ e [ e 0| e 1,810 |06/25/2035. | 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-3
251510 ER 0 |C .| 09/01/2018. | Paydown 58,923 | .coovveens 58,923 | .ocvvenns 58,131 | o 58,393 | ..vvrererireriinns | e 530 LK U OO I 58,923 | .oooveeereeins [ e [ e 0| e 2,199 | 06/25/2035. | 1FM...........
Deutsche Alt-A Sec Inc RMBS Ser 2005-4
251510 FX 6 |C .| 09/01/2018. | Paydown 36,010 | .ovvvrnees 47,682 | ..oounvn 4737 | s T K A RN DO (U [OOSR A4T3T | s | e (8,726) | ......... (8,726) | ......... 1,604 |09/25/2035. | 1FM...........
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251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl| .. | 09/01/2018. | Paydown 14,787 .15,031 (244) (244) ...14,787 12/25/2033. [ 1FM...........
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl| .. | 09/01/2018. | Paydown ..11,688 11,932 (244) (244) ....11,688 01/25/2034. | 1FM...........
Deutsche Mtg Sec Inc RMBS Ser 2005-
25157F AK 0 |WF1C .| 09/01/2018. | Paydown reverneeeennerenienes | e 1,797,613 | ....... 1,797,613 .1,788,044 5,685 . 1,797,613 06/26/2035.
25278X AJ 8 |Diamondback Energy Inc SrNt 5.375% 05| .. | 08/24/2018. | Tax Free Exchange - 210,523 210,000 | ..........210,525 2 210,523 05/31/2025.
26249Q AC 2 |Dryden SrLnFd CLO Ser2015-38A CI A...| .. | 08/23/2018. | Paydown reveeeeressnenenen | e 40,000,000 | ..... 40,000,000 | .....40,000,000 0 140,000,000 07/15/2027.
26860# AA 8 |EIF Pio Pico LLC SrSec Nt 4.170% 12/3. | .. | 07/02/2018. | Redemption  100.0000.. ..47,262 .47,262 .47,262 0 47,262 12/31/2041.
EMC Mtg Loan Tr RMBS Ser 2006-A Cl A
268668 FD 7 |2 .. | 09/25/2018. | Paydown 29,855 29,855 23,667 6,188 . ....29,855 12/25/2042. [ 1FM...........
29273R  AH 2 |Energy Transfer Partners Sr Nt 6.700%... | .. | 07/01/2018. | Maturity............c.ccco.e.c. e | 42,150,000 | ... 42,150,000 | .....42,934,488 | .......42,217,449 | ..cccooonvvniinns | wereeenn(67,449) | oo [ i (67,449) | ..o 142,150,000 07/01/2018. | 2FE....
Equity One ABS Inc RMBS Ser 2002-1 Cl
294754 AS 5 |M1 .| 09/01/2018. | Paydown 6,071 6,071 6,071 8 6,071 08/25/2032.
30282# AA 0 |First Watch Restaurants Term Ln Nt 1 8.. | .. | 09/28/2018. | Redemption ~ 100.0000 s | e 10,725 | ...........10,725 | ...........10,474 239 [ oo | e 10,725 08/21/2023.
30282# AA 0 |First Watch Restaurants Term Ln Nt4 8.. |.. | 09/28/2018. | Tax Free Exchange I [T IR 156,634 | .......... 156,634 | .......... 156,634 (1 RO PV 156,634 08/21/2023.
30282# AA 0 |First Watch Restaurants Term Ln Nt 3 8.. | .. | 09/28/2018. | Redemption  100.0000 667 667 667 0 667 08/21/2023.
30282# AA 0 |First Watch Restaurants Term Ln Nt 3 8.. |.. | 09/28/2018. | Tax Free Exchange o] 265,121 265,121 | .......... 265,121 | ... e . (U TR ISR 265,121 08/21/2023.
30282# AA 0 |First Watch Restaurants Term Ln Nt 2 8.. |.. | 09/28/2018. | Tax Free Exchange o e | s 979,436 | ....... 1,000,827 | .......... 976,051 | oo 976,983 | ... | s 2,454 2454 | s | e 979,436 08/21/2023.
Fedex Corp ABS PTC Ser 1995-B3
31331F AP 6 |7.580% .| 07/02/2018. | Redemption  100.0000 65,787 | oovoune 65,787 | covorerrn TAATE | 66,149 (<1572 ) ISR IS 65,787 07/02/2019. | 2FE............
31331F BA 8 |Fedex Corp ABS PTC Ser 1999-1 CIA 7.6|.. | 07/15/2018. | Paydown 1,127 L0127 LAATT (49) 1,127 01/15/2022. | 1FE....
32007U BW 8 |First Data Corp TermLn DNt 1 4.462%... .. | 09/06/2018. | Redemption ~ 100.0000 vt | e 153,593 | ..........153,593 | ... 154,718 (1,126) [ oo | e 153,593 07/10/2022. | 3FE............
32027N  WN 7 |First Franklin Mtg Ln RMBS Ser 2005-FF10] .. | 09/25/2018. | Paydown e | e 450,923 | .......... 450,923 | .......... A3NATT | e 446,633 4290 | oo | e 450,923 11/25/2035. | 1FM...........
32051G  TC 9 |First Horizon Alt Mtg Sec Tr RMBS Ser 20. | .. | 09/01/2018. | Paydown JSPTURTRTORUORPOUR RPN 42,068 | ... 50,481 | oo 47,148 | s A7148 | oo | e 0 | e | e 47,148 09/25/2035. | 4FM...........
First Horizon Mtg PT Tr RMBS Ser 2007-
32052W AC 3 [FA ..109/01/2018. | Paydown 258,300 | .......... 385181 | ......... 290,864 | ......cc..... 288,343 | .o | e 2,521 2,521 | oo | e 290,864 | ..o | e (32,565) | ........ (32,565) | ....... 18,020 | 08/25/2037. | 2FM...........
First Plus Home Ln Owner Tr RMBS Ser
337925 ES 6 [199 .| 09/01/2018. | Paydown 1,360 714 1,360 [ oo o | cveerserenninnnn0 [ 77 | 12/10/2024.
33812@ AA 5 |[Fitch Group Inc SrNt 5.120% 08/09/21.... | .. | 08/09/2018. | Redemption  100.0000 .......6,000,000 0 6,000,000 | ..ooverrrrrinns | crrererrerirnnns [ orrnrreiieneen0 [ s 307,200 | 08/09/2021.
35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt... | .. | 09/28/2018. | Redemption ~ 100.0000..........ccoe. | covmrrermerrerirerineenns | cevrneieens 10,272 Ko} I R B 10,272 | coveveenernene | e | evnernnriinnnnd0 | e 699 |09/18/2023.
GATX Rail Corp ABS PTC Ser 2000-1
361452 AA 3 |8.10 .| 07/13/2018. | Redemption  100.0000 [ESTTURTSUPI RO 177,559 | .o 177,559 ... 177,559 0 . LATTB59 [ [ | v [ 22,781 | 01/13/2020. | 2FE....
GE Cap Mtg Serv Inc RMBS Ser 1999-HE2
36157R  3X 1 [Cl .| 09/01/2018. | Paydown 25,900 25,900 28,395 | ...... 27,048 | ..o | e (1,149) (1,149) [ oo | e 25,900 | cooorvrcrrenis [ e [ e 0| e 1,288 |07/25/2029. | 4FM...........
GE Cap Mtg Serv Inc RMBS Ser 1999-HE1
36157R D8 5 [Cl .| 09/01/2018. | Paydown 31 31 31 BT [ [ 0 31 | e [ | e (V10 I 1 | 04/25/2029. [ 1FM...........
GMAC Mtg Corp Loan Tr RMBS Ser 2006-
361856 ER 4 |HE1 .. | 09/25/2018. | Paydown e | e 131,812 | ... 131,812 | v 61,482 | ..o 61,482 | ..o [ e 0 [ o | e 61,482 | oo | e 70,330 | ......... 70,330 | .cocenee 1,916 | 11/25/2036. | 1FM...........
GS Mortgage Securities Trust CMBS Ser
36197X AL 8 |20 .| 09/01/2018. | Paydown JESTSUPIN RO 764,108 | .......... 764,108 | .......... 786,983 | ..cocovvvnnee 772,638 | .ovvvveieirncis | e (8,530) (S 0) I IOV 764,108 | ..o | ceveereecnineis | e 0. 13,611 | 06/10/2046. | 1FM...........
GRMT Mtg Loan Tr RMBS Ser 2001-1A Cl
36226M AE 3 |A5 .| 09/01/2018. | Paydown 23,526 23,526 23,527 ..23,526 0 . 123,526 | oo | e | 0 | s 1,117 | 07/20/2031. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F 3Q 7 |200 .| 09/01/2018. | Paydown 21,972 21,972 21,971 | v 21,892 | oo | e 80 80 | oo | s 21,972 | oo | e | e (1 800 | 04/25/2034. | 1FM...........
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GS Mortgage Securities Corp RMBS Ser
36228F 5F 9 |200 .| 09/01/2018. | Paydown 2,692 | o 2,692 | v 2,692 | oo 2,685 | .o 8 8 2,692 | i | e | s (U1 I 87 | 06/25/2034. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F C5 3 |200 .| 09/01/2018. | Paydown 3,468 | ..o 3,468 | ..o 3,468 | .o 3,466 | ..o 2 2 3488 | ..o | e | s (V1 IR 107 | 11/25/2033. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F XK 7 |200 . | 08/27/2018. | Paydown 26,301 26,301 | oo 19,301 | oo 19,301 [ v | s 7,000 7,000 | oo | e 26,301 | oo [ e [ e (VI IO 477 | 10/25/2033. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F ZK 5 |200 . | 09/25/2018. | Paydown 30,661 30,661 30,661 | oo 30,661 | oo | e 0 | e | e 30,661 | ..o [ e [ e (VI IO 607 | 11/25/2033. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36228F ZL 3 |200 .| 09/25/2018. | Paydown 2453 | i 2453 | i 2453 | o 2,203 | .o 250 250 2453 | e | e | s (V1 IO 124 | 11/25/2033. | 1FM...........
GSAA Home Equity Tr RMBS Ser 2005-6F
362341 ES 4 |Cl .| 09/01/2018. | Paydown 8,930 | coorirnnnns 8,930 | .oovrrnnens 8,942 | .o 8,914 | oo [ v, 16 16 8,930 | v | cerrreerreeninnins | e (V10 IO 355 |07/25/2035. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D 6Q 1 [200 .| 09/01/2018. | Paydown 23,981 23,981 23,801 | covvrerirnnes 23,862 | ..o | e 119 L [T IS 23,981 | oo [ e [ e (VI IR 850 |06/25/2035. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D 7B 3 |200 .| 09/01/2018. | Paydown ..73,027 .73,027 ..70,436 1,599 13,027 | e | e | 0 | s 2,787 | 06/25/2035. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D 7Q 0 (200 . [ 09/01/2018. [ PAYAOWN.......cvvurierrirrirreiniinniine | cerierireresseeissinenes | evereeens 131,320 | ccovvenee 131,320 | oo 125135 | oo 127,998 | oo | e 3,322 3,322 | oo | e 131,320 | oo e [ e 0 | e 4,860 | 06/25/2035. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D DE 0 |200 . 1 09/01/2018. | Paydown 55,727 55,727 55,725 | ...... 55,527 | ovvvevirieinns 200 200 | oo | e 55,727 | o | v | e 0 [ 2,332 | 06/25/2034. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D ND 1 [200 .| 09/01/2018. | Paydown 3,038 | oo 3,038 | oo 3,038 | oo 3,029 | .o 9 9 3,038 | oo | v | e (11 IO 162 | 08/25/2034. | 1FM...........
GS Mortgage Securities Corp RMBS Ser
36242D UX 9 (200 .| 09/01/2018. | Paydown 29,680 29,680 29,963 | .oovvririinnes 29,749 | ..o (69) ((G1S) ) SRR IO 29,680 | ..o [ e [ e 0| e 1,224 |02/25/2035. | 1FM...........
GS Mortgage Sec Corp RMBS Ser 2006-
36297N  AC 9 [S3Cl .. | 09/25/2018. | Paydown 36,637 40,246 05/25/2036.
37186* AA 6 | Genesis Solar Funding LLC SrNt 5.600% | .. | 09/05/2018. | Redemption ~ 100.0000..........ccccee | corverrvvemnrververranns | w0 1,181,954 | 101,181,954 | L. 1,195,074 | oo 1,193,729 | s | e (TLTTA) | | e (11,774) | v, ,181,954 09/05/2038.
37946# AA 3 |Global Franchise Group LLC Term Ln Nt 1. |.. | 09/28/2018. | Redemption  100.0000 (5772 I ORI IR 70,922 12/18/2019.
379464 AA 3 | Global Franchise Group LLC Term Ln Nt 1. |.. | 08/31/2018. | Tax Free Exchange 7,833 22 7,833 12/18/2019.
391210  A* 1 |GreatRiver Energy 1st Mtg Bd 5.810% 0. | .. | 07/01/2018. | Redemption ~ 100.0000...........couv. | vorrrerrnrrrverernrenneres | cevens 1,395,349 (V1 EOTRIRORTIOTE IO 1,395,349 07/01/2021.
39121 AH 3 |Great River Energy 1st Mtg Bd 4.478% 0. | .. | 07/01/2018. | Redemption ~ 100.0000...........ccov. | woreereremrrnnerrrerirns | weverene 452,000 (0 RO PV 452,000 07/01/2030.
Greenpoint Mtg Funding Tr RMBS Ser
39539M AA 7 |2007- .. | 09/25/2018. | PAYAOWN.......covvererercerrrinirirerirens [ e | cevernn 413,323 | ......... 413,323 | ....co..u. 385,802 | ..cooverrne 385,802 | ..ovvrnrrrririees | e 27,521 27,521 | oo | e 413,323 06/25/2037. | 1FM...........
404064 AD 4 |HaiAcquistion Corp Term Ln Nt 1 9.250.. |.. | 08/07/2018. | Tax Free EXChange.........ccoeevnevnee | veverneernmeinmeinerinenes | vvveviseinns 14,660 | ..oocveeeee 15,000 | .oovvveneee 14,623 14,631 29 ....14,660 10/31/2023. | 2FE...
404119 BM 0 |HCA Inc 1stLien Nt 3.750% 03/15/19...... .1 09/10/2018. | Call ~ 100.4861.........ccoorrrrerirerirs [ e 4,019,444 | .......4,000,000 | .......4,060,000 | ...........4,021,377 ceerern(12,133) | e | e (12,133) | ovverrercerens ,009,245 03/15/2019. | 3FE...
404119 BP 3 |HCAInc 1stLien Nt 4.250% 10/15/19...... .| 09/10/2018. | Goldman Sachs & COMPANY.......... [ .oeerererereererernernes | vveens 2,017,500 | ....... 2,000,000 | ...... 2,060,000 | ........c.. 2,027,315 | oo | v (10,441) | oo [ e (10,441) 2,016,874 10/15/2019. | 3FE............
404121 AC 9 |HCAInc 1st Lien Nt 6.500% 02/15/20...... ..109/10/2018. | Goldman Sachs & Company.......... | ceererveveernenerenns | v 7,280,000 | ....... 7,000,000 | ....... 7,822,500 | ........... 7,410,952 | ..o | e (131,816) | oo [ e (131,816) | .ooocvorveeererires | s 7,279,136 02/15/2020. | 3FE............
Harborview Mtg Loan Tr RMBS Ser 2007-4
41164Y AB 7 |C .| 09/19/2018. | Paydown 228,916 228916 | .......... 223121 | oo 223,494 5,422 07/19/2047.
41781@ AA 5 |Harvey Tool Co LLC 1st Lien Term Ln Nt 1| .. | 09/28/2018. | Redemption ~ 100.0000 23,680 23,680 23,143 23,156 524 10/12/2024.
41902@ AA 9 |Sigma Electric Manufact Corp Term Ln A-2 | .. | 09/28/2018. | Redemption ~ 100.0000. 8,630 | .ovverreens 8,630 | .ovvrrnnens 8,456 | oo 8,460 169 10/31/2023.
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock Par Value Actual Cost Carrying Value | (Decrease) Recognized |  (11+12-13) B./AC.V. During Year Date Indicator (a)
Indymac Home Eq Mtg Ln ABS Tr RMBS
43708A AD SerS . [ 07/01/2018. [ PAYAOWN.......cvourvrricririnerisnins | eeveereniseeneniinnnns | cvervvernnen 25284 | i 2,244 | oo, 2,244 | oo 2,244 | oo 0 | v | e 2288 [ e | e | 0 s 75 | 05/25/2033. | 1FM...........
Indymac Resident ABS Tr RMBS Ser
43709B AE 2006-C . [ 09/25/2018. [ PAYAOWN.........coocvimrirerireirinriniinns | eeviverieeenseesesnisenes | ceerneens 193,898 | ivinvcs 753,89 | .......... 699,061 | ..covverrnee 699,061 | ...covvvrerirns 54,835 | ..o | rrereennn 753,896 | e | e [ v | s 10,109 | 08/25/2036. | 1FM...........
Homestar Mtg Acceptance Corp RMBS Ser
437690 AL 20 .. | 08/27/2018. | PaydOWN........oeverererrerrcsiineirens. [ s | veenrn 930,485 | i 930,485 911439 | 884,834 | | 85,651 | 45,651 [ .o | e 30,485 [ i | e | eerrerinienn0 [ 17,469 | 06/25/2034. | 1FM...........
44919  AC 1595 Express LLC SrNt 3.310% 12/31/31 | .. | 09/30/2018. | Redemption ~ 100.0000.........ccoov. | vorveernrrrmmeimervernns | weereen 592,511 | i 592,511 | ..........592,511 0 [ oereereneernnnes | D921 | e | e | eevreeinennenn0 [ 14,709 | 12/31/2031. | 1FE..
449669 CD IMC Global Inc Sr Nt 7.375% 08/01/18..... | .. | 08/01/2018. | MatUrity...........cccouvvvvvrrmerrerrerrnnns [ eorvrivriceniivcrivennns | +....13,400,000 | ... 13,400,000 | .....14,994,562 | .........13,534,953 | ......ccccnuvrunn | wrenn(134,953) | oo (134,953) | ...vvvverevires | 00reer 13,400,000 | oo | e | evrveivernenn0 | e 988,250 | 08/01/2018. | 2FE............
IMPAC CMB Tr RMBS Ser 2005-5 Cl A2
45254\ PV 26 . [09/25/2018. [ PAYAOWN.........oovvivrirrireiinnrieeiins | eereeiseieneinsiennes | erereneenne82,752 | i 62,752 | oo 61,429 | oo 61,429 | .o 1,322 | oo | ovvireeiiennnnB2,752 | i [ | evrinniieeennn0 [, 970 |08/25/2035. | 1FM...........
IMPAC Secd Assets CMN Owner Tr RMBS
452547 NY Ser .| 09/01/2018. | Paydown 21,321 21,319 | v 21,258 | oo B3 | o | e 21,321 | s e | i | s 725 | 03/25/2034. | 1FM...........
IMPAC Secd Assets CMN Owner Tr RMBS
452547 PM Ser .| 09/01/2018. | Paydown 8 08/25/2034. | 1FM...........
Implementation Mgmt Assistance Term Ln
45320 AA N .1 09/28/2018. | Redemption ~ 100.0000..........cccees | coreerererermemrnrniennns | cverirerrnei2y3680 | i 2,360 | oo 2,256 | oo AVY (8 I 103 | e [ eevrrirreeenn2,380 | e | e | v s 77 |12/13/2023. | 1FE............
Implementation Mgmt Assistance Delayed
45320 AB D .| 09/28/2018. | Redemption  100.0000 68 12/13/2023.
454889 AN Indiana Michigan Pwr Co Sr Nt Ser | 7..... .| 09/07/2018. | Call ~ 102.1771... (326,657) 03/15/2019.
Indymac Home Eq Mtg Ln ABS Tr RMBS
456606 AG Ser 2 . [ 09/01/2018. [ PAYAOWN.......ccvvurirnrirerireiririniins | eereerieessseessnsnenns | oversessessseesnnees | oersessseens 7,155 | oo 4815 | i 715 | s 3,406 4,100 | oo v 815 | s e (4,815) | i (4,815) | e 274 | 06/25/2031. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L HT A3 .| 09/01/2018. | Paydown 80,710 80,685 | ...covvcrirns 80,552 | ..ovvvrricrirnns 158 | oo [ rerrrieeneeenB0,710 | e | v | v | e 3,100 | 04/25/2035. | 3FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L  SS A8C . [09/01/2018. [ PaydOWN..........oocvieerierinrinnicnnins | cevverinnienniesninens | oevirennennd2,283 | i 46,993 | ............ 45,380 | oo 43,960 | ...coccovriverirs 1,420 | oo | cerrnrieenened8,380 [ [ e (3127) | e (3,127) | 3,024 | 07/25/2035. | 4FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2005-
45660L XA AR1 . [ 09/01/2018. [ Paydown............ccovevieviriinicnnins | cevvevienisniensiennns | e 181,645 | L, 212,318 | ... 170,564 | ......cceoveee 165,971 | .o 4593 | e | e 170,564 | | 11,081 | 11,081 6,551 | 10/25/2035. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45661K  AG AR1 . [ 09/01/2018. [ PAYAOWN........coomrvrcrirrircirinrineins | eevrverieeisensenninsnnes | e 191,172 s 259,498 ....181,613 L AT7,347 4,267 | oo | e 181,813 | s | 20000.9,859 | ..09,559 | e 12,178 | 06/25/2036. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45662B  AD AR1 .| 09/01/2018. | Paydown 23,988 22,699 | ... 22,699 | ..o 1,289 [ v | vvrenereennnn23,988 [ s [ | vvvrieniineenen0 [, 577 |08/25/2036. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
456620  AA AR2 . [09/25/2018. [ PAYAOWN.........oovviercrirrererisninerins | vevierineesssensennenes | oveennnenn 11,996 [ i 77,956 | .ovvernee 60,872 | .oovrcrirne 60,872 | ..o 0 | ovvererneerrvnnns | evvverneeensn80,872 [ e | e 17,084 | 017,084 1,067 | 11/25/2036. | 1FM...........
Indymac Indx Mtg Ln Tr RMBS Ser 2006-
45662) AC R1 . [ 09/01/2018. [ PaYdOWN........ovouvierireririerinrinnins | eerieriererneeisninenes | e 86,192 | i, 110,333 | v 94,299 | ..o 89,999 | ..o 4,299 | v | 94,299 | i [ 2000(38,107) | .......(38,107) | ... 4,629 | 12/25/2035. | 1FM...........
JP Morgan Mtg Tr RMBS Ser 2004-S1 Cl
466247 EN 1A4 . [09/01/2018. [ PaydOwN...........ccveerireririinricnnins | eeviverierinneiennisnnes | e 181,136 | i, 181,136 | ..covoueee 174471 | e 180,368 | ...ovveriverrinns 768 | oo | e T8LA36 [ s [ [ v | 5,477 | 09/25/2034. | 1FM...........
JP Morgan Mtg Tr RMBS Ser 2005-S1 Cl
466247 MU 2A3 . [ 09/01/2018. [ PAYAOWN.........coovivrririrciiniinniins | eerveriseiseiensinnnnes | eeereenenn 117,360 | i, 117,360 | ..cooone 118,332 | o 117,620 | oo (260) | cvvvnvereirerires | rrerreereee 117,360 | i | e | cerriniiinennd0 | s 4,301 | 01/25/2035. | 1FM...........
JP Morgan Mtg Tr RMBS Ser 2005-S2 CI
466247 VP 4A2 . [ 09/01/2018. [ PAYAOWN.........covnvevcrireineiinrineiins | cevierirseisssniisnneenes | oveeeneenns 19,081 | i 75,061 | covvernce 69,549 | ..o 73,933 | oo 1,128 [ e | v 75,087 [ e [ | cveneriniennn0 [ 2,526 | 09/25/2020. | 4FM...........
JP Morgan Mtg Tr RMBS Ser 2005-A8 CI
466247  YS 2A6 .| 09/01/2018. | Paydown 29,528 29,039 | .o 29,240 | ..o 289 | | verrieenennn29,528 [ e [ | 0 [, 703 | 11/25/2035. | 1FM...........
JP Morgan Alt Loan Tr RMBS Ser 2005-S1
46627TM  AA C .1 09/01/2018. [ PaYdOWN.........oovveererirrerrrisrineiins | eevirerirneeisssinsrnenes | ererennrnn03,683 | i 63,409 | ............ 57,534 | .ooovvviir 57,534 | oo 0 | e | evrverreeenen 1,834 [ | 8,119 | 6,119 | i 2,316 | 12/25/2035. | 5FM...........
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JP Morgan Alt Loan Tr RMBS Ser 2005-S1
46627TM AP 2 |C .| 09/01/2018. | Paydown 20,448 20,434 | oo 17,967 | oo 17,967 [ v | e (1 PRI ISP 17,967 | ovvoeveeeenenns | e 2,482 | oo 2,482 | ... 1,044 |12/25/2035. | 1FM...........
JP Morgan Alt Loan Tr RMBS Ser 2006-S1
46627M EH 6 |C .| 09/01/2018. | Paydown 60,632 | ............ 60,632 | ..coouucn. 50,261 | coooovrerirnnes 50,261 | .oooverererrerens | v (1 ORI ISP 50,261 | .ooovverceririns | cevi 10,372 | oo 10,372 | ......... 2,703 | 03/25/2036. | 2FM...........
JP Morgan Mtg Tr RMBS Ser 2006-A7 CI
46629D AK 1 |2A2 .| 09/01/2018. | Paydown reveerennesenenienes | e 74,936 | ..coooonee. 74,698 52,490 | ...... 52,490 | .ooovrinrrrenies [ 0 | e | e 52,490 | ..coovivervennns | cerina 22,446 | ......... 22,446 | ........ 2,048 | 01/25/2037. | 1FM...........
JP Morgan Alt Loan Tr RMBS Ser 2006-A4
46629 AH 6 |C .| 09/01/2018. | Paydown 208,799 206,944 | .......... 187,836 | ..ccovvvrrnne 179,011 | oo | v 8,825 8,825 | ..o | e 187,836 | oo | s 20,964 | ......... 20,964 | ......... 4,086 | 09/25/2036. | 1FM...........
JP Morgan Chase Comm Mtg Secs CMBS
46636D AJ 5 |Ser2 .| 08/01/2018. | Paydown 239,380 239,380 | .......... 249,190 | ....ccovenee 241,823 | .o . (2,443) (2,443) [ ovovevreinins | e 239,380 | .. | e | e 0| e 7,002 | 07/15/2046. | 1FM...........
JP Morgan Chase Comm Mtg Secs CMBS
466400 AS 6 |Ser2 .| 09/01/2018. | Paydown JEOTSTUPIN RPN 100,657 | ..covoeee 100,657 | .covvnee 103,999 | oo 102,073 | oo [ v (1,416) (1,416) [ v | e 100,657 | covvoevreenerns | e [ e 0| e 2,268 | 01/15/2046. | 1FM...........
LB-UBS Comm Mtg Tr CMBS Ser 2008-C1
50180L AC 4 |CIA .| 07/11/2018. | Paydown OISR N 13,543 | oo 13,543 | i 13,909 | oo 13,540 | .o, 3 K [T ISR 13,543 | oo | e | e (VIR I 495 | 04/15/2041. | 1FM...........
LB-UBS Comm Mtg Tr CMBS Ser 2008-C1
50180L AD 2 |CIA .| 09/11/2018. | Paydown 5,225,476 5,225,476 4,745,325 5,119,094 .106,382 | .. 5,225,476 | coovvererreins | cerrererisniienes | eoverieninninenens0 [ e 191,534 | 04/15/2041.
502413 AY 3 |L-3 Communications Corp Gtd Nt 5.200% | .. | 07/06/2018. | Call = 103.0480.........ccccomerrrererneens | correimrrmneieeireiinns | o 21,640,080 | ... 21,000,000 | .....21,222,720 1,052,283 (14,867) | oo [ e (14,887) [ s | v 21,037,816 ..1,431,780 | 10/15/2019.
Legg Mason Mtg Cap Corp LBASS Ser
524654 BP 9 |2003-C .| 09/01/2018. | Redemption  100.0000 rennnn 359,455 | L 359,455 | .......... 339,880 | ..ooovrrrne 353,336 | ..cverrirriinnns | e 6,119 6,119 | oo [ v 359,455 | ..o | cereerieninnin | s 0. 11,554 | 03/01/2023. | 1....coovvenne
524660 AT 4 |Leggett & Platt Inc SrNt 4.400% 07/01.... | .. | 07/01/2018. | Maturity...........c.cccccouve. revereneennenenes | o 3,000,000 | ....... 3,000,000 | ....... 3,319,800 | ..ccovunee 3,032,115 | oo [ e [0 L) | R I (32,115) 3,000,000 | ..oouvverirerinn | e | e 0. 132,000 | 07/01/2018. | 2FE............
Legg Mason Mtg Cap Corp CTL 7.400%
52467@ AA 3 12/ ..| 09/15/2018. | Redemption  100.0000 JESTUSTUPI RO 113,286 | .......... 113,286 | .......... 118,590 | .ovvvevrinne 14475 | o [ e (1,190) (1,190) [ oo | e 113,286 | ovooeeeencrs | e [ e 0| e 5,554 | 12/15/2021. | 1.cvvocernnens
Legg Mason Mtg Cap Corp CTL 7.750%
52467@ AH 8101/ |.]09/15/2018.|Redemption  100.0000 52,402 | .covvernen 52,402 | .ovvernes 54,958 | ..oovreirirnnes 52,916 | .o (514) (514) | cevrveeerierins | e 52,402 | cooovverneeirins [ e [ e 0 | e 2,667 | 01/15/2021. |4.......cconn....
52467@ BC 8 |Cl .. 1 09/15/2018. | Redemption  100.0000 rreee | e 190,869 | .......... 190,869 | .......... 213,337 | e 192,332 | oo | v (1,463) () N I 190,869 | ..o | v | e 0 [ 10,440 | 11/15/2018. | 5*Gl...........
Lehman Structured Sec Corp RMBS Ser
52518R  CD 6 |2005 .. | 09/26/2018. | Paydown 27,582 | covvens 30,312 | oo 14,825 | oo, 14,825 [ .o | e (1 USRI ISP 14,825 | oo | e 12,757 | oo 12,757 | oo 408 | 09/26/2045. | 1FM...........
Limerock CLO CLO Ser 2014-2A Cl AR
532621 AN 9 |3.6 .| 07/18/2018. | Paydown [EOTUTURTURRRUPI PP 20,664,858 | ... 20,664,858 | .....20,664,858 0 20,664,858 | ....coovreerenns | overrnnrirnrinens | eeriesriinennen0 [ e 487,827 | 04/18/2026. | 1FE....
Long Beach Mtg Loan Tr RMBS Ser 2004-
542514 GW 8 |5C .. | 09/25/2018. | Paydown [ESTTRURTSRIN RO 432,091 | ...onn 432,091 | .o 404,005 | .............. 412,096 | oo | e 19,995 | oo | v 19,995 [ .o | e 432,001 | v | e | e 0 | e 6,606 | 09/25/2034. | 1FM...........
Master Seasoned Securities Tr RMBS Ser
55265W CA 9 |2 .| 09/01/2018. | Paydown SOOI RN 11,615 | e 11,615 | v 12,000 | oo 11,921 |, (306) (1G1015) ) N IS 11,815 | oo | e | e (VI IO 501 |08/25/2032. | 2FM...........
MASTR Alternative Loans Tr RMBS Ser
552758 AC 4 |2007 .| 09/01/2018. | Paydown s | s 171,487 | .o 171,487 | oo 171,930 | v 171,055 | oo (102) (R0 IO SR 170,953 10/25/2036. | 2FM...........
553404 AB 5 |MB2 Dental Solutions LLC Term Ln Nt 1.... |.. | 07/02/2018. | Redemption ~ 100.0000 5842 | .............5,842 ..5,772 71 5,842 09/29/2023. | 3FE....
55368* AD 2 [MSHCInc Term LnNt 1 6.592% 07/31/23|.. | 09/28/2018. | Tax Free Exchange. v | e [ e 10,120 | ............10,338 . . . Y/ IO 10,120 07/31/2023. | 3FE............
55368* AF 7 |6.6 .. | 09/28/2018. | Tax Free Exchange [SOPR SPOORRSORRIOR SRRN 78,300 | .ovvvrneen 78,300 | vovreeeen 78,300 | covouvverrvrevreririninn [ v | ceereeieeseeniens (1 ORI ISP 78,300 07/31/2023. | 3FE............
55954E  AC 3 |Magnetite CLO Ltd CLO Ser 2016-17A Cl A| .. | 07/03/2018. | Paydown e | e 11,250,000 | ..... 11,250,000 | .....11,250,000 | ......... 11,250,000 | ..o | e 0 e | v 11,250,000 04/20/2028. | 1FE............
Magnetite CLO Ltd CLO Ser 2016-17A Cl
55954E AE 9 |B1 .| 07/03/2018. | Paydown [EOTURRTRIN PPN 12,750,000 | ..... 12,750,000 | .....12,750,000 0 .12,750,000 04/20/2028.
576434 2D 5 |Master Asset Securitization Tr RMBS Ser.. | .. | 09/01/2018. | Paydown 301,968 ....310,662 0 ..310,662 03/25/2036.
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
576434 A2 0 |Master Asset Securitization Tr RMBS Ser.. | .. | 09/01/2018. | Paydown 54,294 54,294 54,837 ..54,379 (85) (85) 01/25/2035. | 4FM...........
576434 J5 4 |Master Asset Securitization Tr RMBS Ser.. | .. | 09/01/2018. | Paydown FSOTURTRTRI Y 46,855 | ........... 46,855 | ............ 47,689 | ... 47,183 |... . (329) (329) 03/25/2035. | 1FM...........
576434 N2 6 |Master Asset Securitization Tr RMBS Ser.. | .. | 09/01/2018. | Paydown e | e 127,989 | .......... 127,989 | .......... 125,840 | oo 126,657 | .ovveeereieies | e 1,332 1,332 04/25/2035. | 2FM...........
576434 UH 5 |Master Asset Securitization Tr RMBS Ser.. | .. | 09/01/2018. | Paydown 33,200 33,200 33,200 | ...... 33,200 0 . 08/25/2034.
576434 WD 2 |Master Asset Securitization Tr RMBS Ser.. | .. | 09/01/2018. | Paydown e | e 71,207 | oo 71,207 | oo 71,764 | oo 70,954 | ... - 253 253 . 09/25/2034.
576434 YM 0 |Master Asset Securitization Tr RMBS Ser.. | .. | 09/01/2018. | Paydown 368,229 | .......... 368,229 | .......... 351,900 | ..coovrreneee 357,891 | .o | e 10,338 | oo | s 10,338 [ .o | e 368,229 12/25/2034.
57643M FN 9 |Master Asset Securitization Tr RMBS Ser.. | .. | 09/01/2018. | Paydown JSOTURTRTRI N 11,230 72 I IS 11,230 07/25/2034.
589929 PJ 1 |Merrill Lynch Mtg Investors RMBS Ser 199 | .. | 09/01/2018. | Paydown 6,525 5 6,525 08/25/2027.
589929 XZ 6 |Merrill Lynch Mtg Investors RMBS Ser 200 | .. | 09/01/2018. | Paydown 53,496 (R D ) ST I 53,271 09/25/2032.
59073@ AA 4 |Mesquite Power Priv Pl 4.640% 12/31/39. | .. | 09/30/2018. | Redemption ~ 100.0000. 1,594 0 1,59 12/31/2039.
59549W AB 9 |Mid State Tr LBASS Ser 11 CIM1 5.598%)| .. | 09/15/2018. | Paydown 33,613 0 | v | eeererereeins 33,613 07/15/2038.
60367 AA 9 |Ministry Brands LLC Delayed Draw TL Nt 1 .. | 09/28/2018. | Redemption ~ 100.0000 6,043 0 6,043 08/22/2022.
61166W AP 6 |Monsanto Co SrNt 4.400% 07/15/44 .. 07/12/2018. | Tax Free Exchange I . . . 1,107 3,897,074 | oo | e | evrvrenennnd0 | 308,000 | 07/15/2044.
61166W AT 8 |Monsanto Co SrNt 2.750% 07/15/21....... ..| 07/12/2018. | Tax Free Exchange o e | s 1,998,338 | ....... 2,000,000 | ...... 1,996,300 | ...ccoonee N 279 v 1,998,338 20 ] 27,500 | 07/15/2021.
61166W AU 5 |Monsanto Co SrNt 3.375% 07/15/24....... ..| 07/12/2018. | Tax Free Exchange o e | s 8,089,249 | ....... 8,000,000 | ....... 8,131,370 | ..ccovuuee 8,006,432 | ...ocovvverierins [ i (7,183) (7,183) 8,089,249 | ..o [ e [ e 0. 135,000 | 07/15/2024.
Morgan Stanley Cap | RMBS Ser 2004-
61744C HP 4 [NC8C .. | 09/25/2018. | Paydown JESTSTUI RO 359,746 | .......... 359,746 | .......... 337,262 | oo 342,395 | ..o | e 17,351 | oo | s 17,351 [ e | e 359,746 | ..o | e | e 0| e 6,569 | 09/25/2034. | 1FM...........
Morgan Stanley Cap | Tr CMBS Ser 2006-
617451 CT 4 |T2 .| 09/01/2018. | Paydown VTR N 72,733 | oo 72,733 | v 71,199 | v Y7 (X T RN IO (1 PRSI ISP 72,733 | oo [ [ e 0 | e 2,552 | 10/12/2052. | 1FM...........
Morgan Stanley Cap | CMBS Ser 2011-C1
617458 AG 9 |Cl .| 09/01/2018. | Paydown 506,540 506,540 | .......... 531,167 | oo 511,551 | v | e (5,011) (5,011) [ ooverncereirrenns | e 506,540 | ...ooorvrerirnes | e | e 0. 16,940 | 09/15/2047. | 1FM...........
Morgan Stanley Cap | CMBS Ser 2005-T19
61745M 5K 5 |C .| 09/01/2018. | Paydown e | s 518,659 852 1 N 518,659 | .vvvvvvvvvevevevens | ovvvsssssssinnnnns SRRSO Y DO 17,492 | 06/12/2047. | 1FM..........
61745M WN 9 |Morgan Stanley Cap | RMBS Ser 2004-1 Cl| .. | 09/01/2018. | Paydown 4,647 cernenennen 42T | . . 81 4,647 w0 171 | 11/25/2033. | 1FM...........
61756U AH 4 [1Q16 ..109/01/2018. | Paydown rre | e 419,146 | .........419,146 | .......... 398,477 | oo 398,477 | .o | v 20,669 20,669 | ..o [ e 419,146 | oo | e | e (N 17,782 | 12/12/2049. | 4FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
61761Q AC 7 |C8 .| 09/01/2018. | Paydown JESTSRTIPI RO 600,652 | ......... 600,652 | .......... 620,971 | oo 607,557 | .ovvveerreriraens | e (6,905) (6,905) [ .oovevnereireins | e 600,652 | ..covoervrciiees | cereerirenineins | e 0. 10,785 | 12/15/2048. | 1FM...........
Morgan Stanley BAML Tr CMBS Ser 2013-
61762T AC 0 |C11 .| 09/01/2018. | Paydown JESTSURTUIN RO 381,784 | .......... 381,784 | .......... 393,225 | .o 386,505 | ..ovvrncrrrririens | eerireens (4,721) (4,721) [ oo | e 381,784 | e | e | e 0. 10,773 | 08/15/2046. | 1FM...........
629568 AT 3 |Nabors Industries Inc Co Gtd Nt 9.250%.. | .. | 07/06/2018. [Call  103.4117....covvvvvvvrvererinns | vrrervniirirnniserinnns | vevee 21,095,991 | ..... 20,400,000 | .....25,756,180 | ......... 21,237,283 | ..o | e (408,489) | ..voverevrvrierin [ e (408,489) 20,828,794 ...(428,794) | ...... (428,794) | ..2,535,816 |01/15/2019. | 3FE............
NARA Caves Lease Tr CTL 5.300%
63080# AA 5 |09/15/2 .1 09/15/2018. | Call ~ 100.0000............. 83,095 | ..ocovrnes 83,095 0 | o | e 83,095 09/15/2028. | 1..ccvvvvrnns
636516 AB 2 |National Inst of Hith Fishers CTL PI1B...... .| 07/15/2018. | Redemption  100.0000 reveseeneissrenienes | e 77,051 | v 77,051 0 . ....77,051 01/15/2024.
63651P AA 2 |National Inst Health Twinbrook CTL B BId.. | .. | 09/15/2018. | Redemption ~ 100.0000 208,050 208,050 (431) . ..208,050 01/15/2019.
637432 LR 4 |National Rural Utilities Coop ABS Coll T..... . 10711212018, [ Call  102.3667......c.cvvervrrrrererns | errreirersniisissiserinns | corenns 2,149,701 | ....... 2,100,000 | ......2 . . (31,270) 2,118,467 11/01/2018.
New Century Home Equity Ln Tr RMBS
64352V EF 4 |Ser2 .| 09/01/2018. | Paydown 678 678 677 | o 675 | .o . 2 2 B78 [ oo e | e 0 | e 23 | 11/25/2033. | 1FM...........
New Residential Mtg Ln Tr RMBS Ser
64828Y AQ 4 |2014- .| 09/01/2018. | Paydown 95,154 (2,297) (2,207) | e | e 98,154 | || e | 2,331 | 05/25/2054. | 1FE....
Nomura Asset Sec Corp RMBS Ser 2003-
65535V BZ 0 |A3C .| 09/01/2018. | Paydown OISR N 10,942 | .o 10,942 | oo 10,952 | oovorcernens 10,775 | v | v 167 LT TN IS 10,942 | oo | e | e (1 I 422 | 08/25/2033. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V CN 6 |AP1 .| 09/01/2018. | Paydown 2,934 | s 2,934 | 2,934 | 2,933 | oo . 1 1 2,934 | oo | e | e (U I 103 | 03/25/2034. | 1FM...........
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Nomura Asset Sec Corp RMBS Ser 2004-
65535V DC 9 |AP2 .| 09/01/2018. | Paydown 6,005 | ..oovvrneen 6,005 | ..oovvrnnen 5,957 | v 5,967 | covvererierine | e 38 38 8,005 | ..veurerrerenns | cervneerenienins | e (11 IO 220 |07/25/2034. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2004-
65535V GH 5 |AP3 .| 09/01/2018. | Paydown 1,615 | oo 1,615 | oo 1,708 | e 1,625 | oo (10) (10) 1,615 [ oo [ veereriesinens | e (U1 I 57 | 10/25/2034. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2005-
65535V HH 4 |AP1 .| 09/01/2018. | Paydown 2,248 | oo 2,248 | .o 2,237 | oo 2,240 | oo 8 8 2,248 | o | e | s 0 | 67 | 02/25/2035. | 1FM...........
Nomura Asset Sec Corp RMBS Ser 2006-
65535V US 5 |AR2 .. | 09/25/2018. | Paydown 67,289 | ..o 67,289 32,627 | ...... 32,627 34,662 87,289 | e | e | 0 [ 840 | 04/25/2036. | 2FM...........
66586G CD 7 |Northern Trust Co Sub Bk Nt 6.500% 08/. | .. | 08/15/2018. | MALUFItY...........verreremrrrrerirerirecirneens | o | e 18,030,000 | .....18,030,000 | .....18,577,670 | ........ 18,074,462 | ....ovvervvencres | e (44,482) | s | e (44,462) | ....ooovvrrrnnns .18,030,000 .0 | ..1,171,950 | 08/15/2018. | 1FE..
67104C AA 5 |Oak Hill Credit Partners CLO Ser 2013-8A. | .. | 07/20/2018. | PaydOWN..........cc.ccovvvcmurvernniiiniiinns [ e | v 8,669,314 | ....... 8,669,314 | ....... 8,669,314 | ........... 8,669,314 | ...ocvvvviiverns [, 0 8,669,314 | ..oovvvvieinns [ | e 0 ... 193,137 | 04/20/2025. | 1FE............
67104C AB 3 |Oak Hill Credit Partners CLO Ser 2013-8A. | .. | 07/20/2018. [ PaYdOWN...........cvumevererercerrrinirns | cereerireeesnseisnsnenes | venne 10,000,000 | ..... 10,000,000 | .....10,000,000 | ......... 10,000,000 | ...coouvermrerrres | crereercrinniiens (U PRI IO 10,000,000 [ ...covverureens | remererrerienns | eeererinenien 0. 262,974 | 04/20/2025. | 1FE............
OHA Loan Funding LTD CLO Ser 2013-1A
67706H AL 2 [Cl .. 1 08/10/2018. | PaydOwN.........ocvvrererierrrineriverirens [ oo | o 20,447,693 | ..... 20,447,693 | .....20,447,693 | .........20,447,693 | ....ccccoovimirinns [ rvmrrrmrrrerienens 0 20,447,693 | ...coovvrvnrinns v | vvrvenineenen0 [ e 477,920 | 07/23/2025. | 1FE............
68233 AD 6 |Oncor Electric Delivery 1st Mtg Bd 6.8..... 1+ 09/01/2018. | MAEUIEY.......cvvveerrrinrierierirnenns [ e | o 22,400,000 | ... 22,400,000 | .....25,326,144 (268,323) | .. .(268,323) 22,400,000 ..1,523,200 | 09/01/2018. | 1FE..
68557N  AA 1 |Orbital ATK Inc SrNt 5.250% 10/01/21.... | .. | 07/19/2018. | Call  102.6250..........cccrmrvrerricnnns | rrverriririrerireiiiiies | o 2,565,625 | ....... 2,500,000 | ....... 2,609,375 (10,503) | .. ..(10,503) 2,566,905 | ......ccocvverins | o (66,905) | ........(66,905) | ..... 170,625 | 10/01/2021. | 3FE..
68557N  AC 7 |Orbital ATK Inc SrNt 5.500% 10/01/23.... | .. | 07/19/2018. [ Call = 104.6176........ccovvrvrverrerrnns | cerrreriveerneeiseinenes | e 10,823,734 | ..... 10,346,000 | .....10,945,800 | .........10,805,874 | .....ccccoomvrruunr | werrener [(G751: ) | SR B (G251 ) N IS 10,743,191 | oo, (397,19) | ...... (397,191)| .....932,958 | 10/01/2023. | 3FE............
PSMC Trust RMBS Ser 2018-1A CI A3
69371V AC 1 |3.50 .| 09/01/2018. | Paydown 206,828 206,828 | .......... 206,569 259 | v | e 206,828 | .....ovveriiens | e | o0 [ 2,943 | 02/25/2048. | 1FE............
695114 CH 9 |Pacificorp 1st Mtg Bd 5.650% 07/15/18.... | .. | 07/15/2018. | Maturity............cccconece. .3,370,000 .3,370,000 | .......3,504,025 . (9,446) 3,370,000 | ..ooucverrernenns | verrnrinerrnenn | evvvnerneeneeen0 | 190,405 | 07/15/2018. | 1FE..
70069F AY 3 |Park Place Securities Inc RMBS Ser 2004- | .. | 09/25/2018. | Paydown............couveriinirivciiinniniis | orvisniiesivenissienns | ovvienes 779,266 | .......... 779,266 | ..........767,820 | ..............770,558 8,708 | ..o | e T79,266 | ..o | ceveverrenicnnis | evvverisneennl0 [ 15,078 | 10/25/2034. | 1FM...........
70069F HV 2 |Park Place Securities Inc RMBS Ser 2005- | .. | 09/25/2018. | PaydOWN.............cucreerreenernerirerns | vererseesssesserinenienes | cevees 1,163,922 | ...... 1,163,922 | ...... 1,003,883 | ....cco..u. 1,068,798 | ...coovvrvrvvcrs | e 10,101 | s | s 10,101 [ | e 1,078,900 | ...ccoevvvvrvens | 85,023 | .........85,023 | ....... 19,574 | 05/25/2035. | 1FM...........
718009 A@ 2 |Philadelphia Suburban Corp Sr Nt 4.870.. | .. | 07/31/2018. | Redemption ~ 100.0000 2,200,000 2,200,000 2,200,000 .2,200,000 0 2,200,000 | cvvvvererieeins [ erverenieiienes | cverienieniienenn0 [ e 107,140 | 07/31/2023.
73019 AB 8 |PNC Equip Finc LLC LBASS Priv PI Nt Ser | .. | 09/13/2018. | Redemption ~ 100.0000 91,499 91,499 91,499 0 | e | e 91,499 20 ] s 2,745 | 09/13/2027. | 1.
730194 AC 6 |PNC Equip Finc LLC LBASS Priv PI Nt Ser | .. | 09/13/2018. | Redemption ~ 100.0000 275,149 275,149 | ......... 275,149 (1 RO PV 275,149 | oo | e | e 0| e 8,254 | 09/13/2027. | 1..cvorcvrnnens
Preferred Term Sec Ltd LBASS Mezz Nt
74040T AC 7 |PTP .. | 09/24/2018. | Redemption  100.0000 586 586 194 392 12/23/2031.
74041W  AA 3 |Preferred Term Sec Ltd VI LBASS Sec Nt.. | .. | 07/10/2018. | Paydown (1) (1) 09/24/2033.
74042C AA 6 |Preferred Term Sec Ltd LBASS Sr Nt CI A- | .. | 09/24/2018. | Paydown 29,304 29,304 25,120 3,525 03/22/2038.
74042E  AC 8 |Preferred Term Sec Ltd LBASS Mezz Nt Cl | .. | 09/24/2018. | Paydown 7,337 | e, 7,337 | s 5,444 1,912 06/23/2035.
74042H AA 5 |Preferred Term Sec Ltd LBASS XIX FIt Rt.. | .. | 09/24/2018. | Paydown 36,009 | ..o 36,009 | ............. 21,605 | .o 23,936 | .coovreirniees [ e 12,073 [ [ 12,073 | 12/22/2035.
74042H AC 1 |Preferred Term Sec Ltd LBASS XIX Nt CI B| .. | 09/24/2018. | Paydown 25,708 25,708 25715 | ... 25,708 0 12/22/2035.
740420 AA 1 |Preferred Term Sec Ltd LBASS XXI Nt Ser | .. | 09/24/2018. | Redemption ~ 100.0000..........ccccw. [ voververererimniiiniiinns | v 10,496 | ....cco...c. 10,496 | ....ccoo.ee. 10,496 | ..covvvvvnne. 10,496 0 03/22/2038.
74042T AC 5 |Preferred Term Sec Ltd LBASS Nt Cl A-2 P| .. | 09/24/2018. | Paydown 32,766 32,766 29,378 ..29,378 3,389 12/22/2037.
74042W  AB 0 |Preferred Term Sec Ltd LBASS Nt Cl A-2 P| .. | 09/24/2018. | Paydown 26,944 26,944 23,975 .21,331 5,613 09/23/2035.
Preferred Term Sec Ltd LBASS Nt CI B
74042W AC 8 |PTP . [ 09/24/2018. [ PAYAOWN.........vvrrivrrircerreisrinenis | verieeerseeiseiserienes | oeerseennsd 46,403 | ............ 46,403 | ............ 46,612 | ..ooovrirns 46,409 | ..o | s (6) () T 48,403 | ..o [ s | e (V1 I 967 |09/23/2035. | 4AM...........
Preferred Term Sec Ltd LBASS Nt CI C
74042W  AD 6 |PTP .| 09/24/2018. | Paydown 22,968 22,968 | ........... 10,308 | oo 4734 | 5575 | 12,660 | | 18,235 | .o 09/23/2035. | 6FE....
74043A AD 3 |Preferred Term Sec Ltd LBASS XXIII Nt Cl | .. | 09/24/2018. | Paydown ..10,234 ..10,234 342 12/22/2036.
741382 AA 3 |P . | 09/26/2018. | Paydown 300,469 300,469 | ... 172,061 | .ccoooerere 172,081 | v | 128,407 | i | v 128,407 | .o 09/26/2034.
Prime Mortgage Tr RMBS Ser 2003-2 Cl
74160M BP 6 |1A1 .| 09/01/2018. | Paydown 4,246 | ..o 4,246 | ..o 3,954 | i A217 | i | e 29 29 A.246 | oo | e | 0 | e 141 | 10/25/2033. | 1FM...........
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Procter & Gamble ESOP Deb Ser A
742741 AA 9 |9.360% .1 07/01/2018. | Redemption ~ 100.0000..........cccoue | corerrerermmerrerirenes | cevee 1,518,059 | ....... 1,518,059 | ....... 1,991,417 | oo 1,647,015 | .o | e (128,956) | .vvvovercerrees | e (128,956) | ...vovvvrrercerne | s 1,518,059 [ .oovvveereriens [ veererierinens | veerenieniiend 0. 142,090 | 01/01/2021. | 1FE............
Provident Funding Mtg Loan Tr RMBS Ser
743873 AY 7 |2 . | 09/25/2018. | Paydown 205,372 205,372 | .......... 205,115 | oo 205,196 | ..ovvvrreririens | e 176 (G TN ISR 205,372 | oo | e | e 0| et 3,399 | 05/25/2035. | 1FM...........
RB Investment Associates CTL 7.220%
7492T#  AA 9 |12 .1 09/15/2018. | Redemption ~ 100.0000..........ccocu | corererermeimrinerirenes | o 42,610 | ............ 42,610 | ............ 42,610 | oo 42,610 | .o | e [V ERPUPPOPOPIO ISP 42,610 [ .o [ e | e 0| e 2,052 | 09/15/2028. | 2................
RBSGC Mtg RMBS PTC Ser 2005-A Cl
749270 AW 8 [2A1 5 .. | 09/01/2018. | PaYdOWN.......coovvererirrirriisirrerirens [ e | v 134,842 | .......... 132,284 | .......... 132,697 | oo 132,218 | s | vviverirencened(B) | v | vverrerineeeend(B) | o [ v 132214 | i | 000000 2,628 | i 2,628 | 5,190 | 04/25/2035. | 4FM...........
749581 AJ 3 |Residential Funding Mtg Sec | RMBS Ser 2|.. | 09/01/2018. | Paydown 38,145 59,370 59,518 | covvvreerrn 59404 | e | e 2) [ | e (2) [ | 59,402 | | 100n(21,257) | e (21,257) | e 2,379 | 01/25/2037. | 4FM...........
74966U AP 5 |RPIFinance Trust Term Ln 6 Nt 1 4.073.. | .. | 09/28/2018. | Redemption ~ 100.0000..........cccoee | vovrrrvermrrrerevmrnerens | coveriviines 79,902 | ..o 79,902 | oo 79,441 | e TO3TT | s | e D25 | [ D25 | e [ e 79,902 [ e e [0 [ 2,492 | 03/27/2023. | 2FE............
75114R  AD 7 |Residential Accredit Loans Inc RMBS Ser.. | .. | 09/25/2018. | Paydown 99,224 96,563 | ovirerrnn 70,525 | oo 10,525 | s [ | e | e | [ v 70,525 | i | 000...28,699 | ........28,699 | ......... 1,316 | 04/25/2036. | 1FM...........
75115L  AA 5 |Residential Accredit Loans Inc RMBS Ser.. | .. | 09/25/2018. | PaydOWN.........ccumererrermrrennrrneriens [ eorneineeiinsiseiiienins | eeneenn 477,086 | .......... 477,086 | .........408,881 | ............ 408,881 | ..ccoovvimirirnes | c00een68,205 [ oiiiriiiiiins [ eererenn88,205 [ i | e dTT,086 [ s e | everneieniiennn0 [ e 6,144 | 08/25/2037. | 1FM...........
Renaissance Home Equity Ln Tr RMBS
759700 AB 2 |Ser2 . | 09/25/2018. | Paydown 25,097 25,097 | oo 17,313 | i 7134 | ........ 10,179 | v T84 | o | s 17,963 | .o | cevrreereninns 25,097 | oo [ e [ e (V10 IO 388 | 04/25/2037. | 1FM...........
Renaissance Acceptance Mtg Crp RMBS
759950 AD 0 |Ser . [ 09/25/2018. [ PAYAOWN.........cvorvivrrirrircernrinniins | cerierireeesseeinninenes | everenens 134,430 | ....co..e. 134,430 | .......... 134,430 | oo 134,430 | oo [ e, (0 OO PSP 134,430 | oo e [ e 0| e 2,806 | 06/25/2032. | 1FM...........
Renaissance Home Equity Ln Tr RMBS
759950 DP 0 |Ser2 .| 08/01/2018. | Paydown 89,978 89,978 89,978 | .ccvvverins 89,708 | ..o (10) (10) [ oo | e 89,698 | ...ccoovvrreries [ e 280 | v 280 | ... 2,449 | 11/25/2034. | 1FM...........
Renaissance Home Equity Ln Tr RMBS
759950 EL 8 |Ser2 . [ 09/01/2018. [ PaYdOWN.......cvouvierireririniicnnins | cerierirerinsiiesninnies | v 109,785 | .......... 109,785 | .......... 109,785 | .ovvvernene 109,489 | ..ooovvvviierinnns 296 296 | oo | e 109,785 | cvvovevervriieins [ vvverneineienes | e (1 I 3,345 | 02/25/2035. | 1FM...........
Renaissance Home Equity Ln Tr RMBS
759950 FE 3 |Ser2 .| 09/01/2018. | Paydown 36,140 | ocvernees 36,140 | ... 3713 | e 33,778 | e | e 2,362 2,362 | oo | 36,140 | i | e |0 | s 1,195 |05/25/2035. | 1FM...........
760985 2G 5 |Residential Asset Mtg Prod Inc RMBS Ser. | .. | 09/25/2018. | PaydOWN..........cccvererremvinirneriens [ e | v 157,540 | .......... 157,540 | .......... 157,540 | .ooovvrrnnne 157,540 | oo [ e, 0 | v | e 187,540 [ | e | cevrvriieiennn0 [ 2,796 | 10/25/2031. | 1FM...........
76110H 3B 3 |Residential Accredit Loans Inc RMBS Ser.. | .. | 09/01/2018. | Paydown 88,637 | ..coouuc. 101,529 92,232 | ...... 92,232 0 | v | ervrreerneennn92,232 [ | veeeeeen(3,595) | civeern(3,595) | e 3,844 | 04/25/2035. | 2FM...........
76110H X9 5 |Residential Accredit Loans Inc RMBS Ser.. | .. | 09/01/2018. | PaydOWN..........ccocvivieriniinnicniins | coviverierinniiinnisnies | cvereeens 145133 | .......... 154,325 | .......... 156,398 | ..ovvvernnne 155,018 (14) [ v | 155,004 [ oo [ eereenn(9,871) | i (9,871) | e 5,810 | 03/25/2035. | 4FM...........
Residential Asset Secs Corp RMBS Ser
76110W MC 7 [200 .| 09/01/2018. | Paydown 2,003 2,002 1,995 8 8 2,003 09/25/2031. | 1FM...........
Residential Asset Secs Corp RMBS Ser
76110W  MF 0 [200 . [ 09/01/2018. [ PAYAOWN........cvverivnrireireiiniineiins | eevierisseissssissssenes [ eoeresseessssissisnens | oeesseenns 78,720 | wovrers 41,847 | v 38,164 | .......... 3,684 | .o 3,684 | .o | e 41,847 [ s | e (41,847) | ........ (41,847) | ......... 3,128 | 09/25/2031. | 6FM...........
Residential Asset Secs Corp RMBS Ser
76110W RQ 1 [200 .| 09/01/2018. | Paydown ..16,068 ..16,028 40 ....16,068 05/25/2033.
76112B SN 1 |Residential Asset Mtg Products RMBS Ser | .. | 09/01/2018. | Paydown 112,765 112,122 643 112,765 09/25/2034.
76112B SV 3 |Residential Asset Mtg Products RMBS Ser | .. | 09/01/2018. | Paydown ....176,567 846 77,413 09/25/2034.
76112F AG 6 |Residential Asset Sec Tr RMBS Ser 2006-A| .. | 09/01/2018. | Paydown 63,122 89,134 62,630 | .ovrvririnnn 62,630 | ..ovveriirienns | e 0 [ oo | e 62,630 | ..ooreeririnins [ o 492 | oo 492 | ......... 3,626 | 06/25/2036. | 3FM...........
761143 AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A] .. | 09/01/2018. | PaydOown.........cccovevuiimmiicniiveiinns [ e | e | v 120,422 88,124 | ...... 88,124 | ..o | v (V1 TR ISP 88,124 | ..oovvervcinns [ s (88,124) | ........ (88,124) | ......... 4,364 | 09/25/2037. | 4FM...........
76114H AK 1 |Residential Asset Sec Tr RMBS Ser 2007-A .. | 09/01/2018. | PAYAOWN..........cocoomvrvmivmerieririeirnns | cornreiineiieeiiesineins | seveeesennes 79,779 | oo 77,100 | v 70,230 | v 70,230 [ coovvveeiieiriens | e (1 USSP 70,230 | ovvvenreerines | s 9,549 | ..ot 9,549 | ......... 3,367 | 05/25/2037. | 4FM...........
RACERS Tr ABS Ser 1998-CCE-1 CI A1
76126C DE 9 |66 .. | 07/31/2018. | Redemption 0.0000.....ceuuriree [ ervrerrerserissenineins | oreeseensesineesienes | orerseniessrensnnes | neesessessiensnees | ersessesssensssesnns | seesessesseesins | s 0 [ ereererneerenis | e | eeriensenienes | cerseeeensnnens | e 0| e 5,833 | 05/15/2018. | 1...oocvrnnens
762009 BJ 6 |Residential Funding Mtg Sec | RMBS Ser 2| .. | 09/01/2018. | Paydown..........ccouevunrimmiicniineiiiens [ e | coesiiis 108,860 | .......... 145196 | .......... 125,686 | ....occvvveee 125,647 | .o [ v, (V1 SO ISP 125,647 | oo | e (16,787) | ........ (16,787) | ......... 6,340 | 06/25/2037. | 4FM...........
SC Commercial Mtg Pass Through CTL
78402C AA 1 |Ser2 .| 09/01/2018. | Redemption ~ 100.0000 216,819 216,819 | ......... 227,507 | oo 220,757 | coveveerneiraees | eevireeens (3,938) (3,938) | oo | e 216,819 | oo | cereerineninein | e 0| e 9,981 | 11/01/2026. | 2................
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78411E AC 2 |SCSG EA Acquisition Co Inc Initial Term.... | .. | 07/03/2018. | Redemption  100.0000 4,920 22 4,920 09/01/2023. | 4FE...
78411E AC 2 |SCSG EA Acquisition Co Inc Initial Term.... | .. | 07/03/2018. | Tax Free Exchange 4,898 2 4,898 09/01/2023. | 4FE...
78532 AD 5 |Sabine Mining Co Sec Nt 4.580% 02/21/3 |.. | 08/21/2018. | Redemption ~ 100.0000..........cccce | corvvrnreerirenirsrianns | ovvirens 500,000 LV PPN PPN 500,000 02/21/2032. | 2....coovcvvene
Salomon Bros Mtg Sec VIl Inc RMBS Ser
79548K ZJ 0 |19 .| 09/01/2018. | Paydown 772 772 779 | o789 | s [, 0 769 | oo i3 [ i3 | i 40 |06/25/2028. [ 1FM...........
805564 NM 9 |Saxon Asset Securities Tr RMBS Ser 2003-| .. | 09/01/2018. | PAYAOWN..........cvererereermeinerneriiens [ eorneerneriinsisesiiesinns | eevnernes 148,426 148,426 148,419 | .oiieer 148,008 | oo | i 418 A18 [ e | e 148,426 | .oooovecverens | e | cevveriniiinend0 | s 4,526 | 06/25/2032. | 1FM...........
81441P  CF 6 |Security Natl Mtg Loan Tr RMBS Ser 2005- | .. | 09/01/2018. | Paydown 228,649 228,649 228,572 | covveeereenn 22,981 | i | s 708 {01 RO IO 228,649 | ..o | e | 0 [ 8,439 | 02/25/2035. | 1FM...........
Sequoia Mortgage Tr RMBS Ser 2007-1 Cl
81744H AD 5 |2 .| 09/01/2018. | Paydown 197,268 LV ORI PPN 197,268 | ....ovvvvvivers | ceeenn(7,681) | o n(7,681) | 4,896 | 02/20/2047.
81760H AE 2 |ServiceMaster Co Term Ln C Nt 1 4.633%| .. | 08/17/2018. | Redemption ~ 100.0000 11,780,991 3,827 785,455 | e [ | 0 [ 45,726 | 11/07/2023.
82454N  AA 6 |Shiloh Texas Properties Ltd CTL 6.232%. | .. | 08/15/2018. | Redemption ~ 100.0000.. . . ...385,783 (4,595) ..363,994 02/15/2020.
82454N AB 4 |Shiloh Texas Properties Ltd CTL SerB...... .| 08/15/2018. | Redemption  100.0000 89,847 89,847 89,847 0 ....89,847 02/15/2020.
Soundview Home Eq Loan Tr RMBS Ser
83611P AP 6 |2001- .. 1 09/01/2018. | PaydOWN........ccvvvecrieriiiininiiineis [ e | s 18,779 | e 18,779 | e 19,008 B9 | [ s 18,779 03/25/2030. | 1FM...........
842400 FJ 7 |Southern CA Edison Co 1st Ref Mtg Bd 5 | .. | 08/15/2018. | MALUFItY..........everrercercriniricrierins [ eoverierereeesseinnnnes | veeens 6,000,000 6,000,000 6,331,800 (26,975) 6,000,000 08/15/2018. | 1FE............
842587 CJ 4 |Southen Co SrNt 2.450% 09/01/18........ 1+ 09/01/2018. | MAEUFIEY......ovvovvrireireiiseieeiieiins [ ererieeeseisesiineinns | e 8,000,000 8,000,000 7,983,840 2,251 8,000,000 09/01/2018. | 2FE...
84611@ AB 9 |Sovos Compliance LLC Additional Term Ln |.. | 09/28/2018. | Redemption  100.0000 21,287 21,287 20,854 406 [ ..o | e 21,287 03/01/2022. | 3FE..
Sovos Compliance LLC New Additional
84611@ AC 7 |Term .| 09/28/2018. | Redemption ~ 100.0000 3,962 3,962 25 03/01/2022. | 3FE..
84751P  LP 2 |Specialty Underw & Residen Fin RMBS Ser| .. | 09/01/2018. | Paydown 56,732 ..56,732 237,645 | i 82,653 | i | 019,087 | 5,007 | .oovvernes 14,080 | ..ooooovrrrcris 02/25/2037.
85231C AA 3 |StLouis Fed Office Bldg Tr CTL GSA Gtd.. | .. | 07/15/2018. | Redemption ~ 100.0000 61,331 ..61,331 ..61,331 0 01/15/2019.
85231C AB 1 |StLouis Fed Office Bldg Tr CTL GSA Gtd.. | .. | 09/15/2018. | Redemption ~ 100.0000..........cccoee | correrermrernemrmeernenns | ceereeens 105,779 105,779 105,779 | coveereeeren 105,779 | i | e 0 01/13/2019.
863576 AC 8 .| 09/01/2018. | Paydown . ..13,569 ..13,669 (15) (15) 04/25/2035.
863579 CD 8 .| 09/01/2018. | Paydown revernennn 44,635 ..44,635 .45,018 71 10/25/2034.
863579 VS 4 .. 1 09/01/2018. | PAYAOWN.......covverrircirrriseiseiiees [ e | ceeneins 768,151 885,184 691,886 | ...cco0ern.891,886 | oo [ 0 08/25/2035.
86359B 5U 1 .| 09/01/2018. | Paydown 23,793 31,854 28,455 0 03/25/2035.
86359B G3 9 .. 1 09/01/2018. | PAYAOWN.......ovnvvrerirrireirerisiinens [ ereerrenisseesesinsines | eereresnenns 11,213 38 10/25/2034.
86359B JU 6 .| 09/01/2018. | Paydown 3,503 4 03/25/2034.
86359B WR 8 .| 09/01/2018. | Paydown 68,799 145 07/25/2034.
86359B XL 0 .. 1 09/01/2018. | PaydOwn.........ccvvecrieriiiinicniinnis [ e | e 12,713 73 08/25/2034.
86359B ZG 9 .. | 09/01/2018. | PaYAOWN.......vvuvircrirrireeririerinens [ everienerseeseeinsines | ceererneens 14,511 48 09/25/2034.
86359D FQ 5 .| 09/01/2018. | Paydown ..75,786 (209) ....75,786 06/25/2035.
863590 GQ 4 .| 09/01/2018. | Paydown ..48,197 (1) 12/25/2034.
86361Q AG 9 |Structured Adj Mtg Rt I:Q_I3M§§ Ser 2006-1| .. | 09/04/2018. | Paydown 555,591 0 11/25/2036.
86363A AA 5 |2006- .. | 09/25/2018. | Paydown 32,986 26,448 01/25/2037.
86738 AA 6 |Sigma Electric Manufact Corp Term Ln A-1 .. | 09/26/2018. | Redemption  100.0000. 4,569 90 10/31/2023.
TIAA Real Estate CDO Ltd CMBS Ser
87246A AE 8 |2007-C .| 09/10/2018. | Paydown 550,308 550,308 568,911 | .....c.......550,081 | .ooooiioiiiriianes 227 Y27 T IO 550,308 | ...vvvervnrines [ rverimniveniiens | enrirnrirennen0 [ e 29,784 | 08/15/2039. | 1FM...........
88031R AA 6 |Tenaska Alabama Il Partners LP Sr Sec Nt | .. | 09/30/2018. | Redemption  100.0000 223,013 223,013 223,013 | coirre223,013 | s [ s (1 [UPRONN IPS 223,013 | oo | e | eevverinennen0 [ s 10,245 | 03/30/2023. | 2FE............




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

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

¥2°G030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
887317 AF 2 |Time Warner Inc Co Gtd Nt 4.875% 03/15] .. | 09/27/2018. | Call =~ 102.8316........ccoovrerermrernene [ corvrrrrrriinnrirerirenirns | e 46,274,219 | ..... 45,000,000 | .....44,851,500 | ........44,960,991 | ...ccccovimines | 12,548 | oo [ s 12,548 | .o 44,973,539 26,461 | ......... 26,461 | ..3,541,094 |03/15/2020. | 2FE....
88732 AL 2 |Time Warner Cable Inc Sr Nt 6.750% 07/. .. | 07/01/2018. | Maturity . [EOTURTRTRIN PPN 11,500,000 | ..... 11,500,000 | .....11,503,475 | .........11,500,260 (260) reree. 11,500,000 JEOSUTTRTRONN | I IOV 776,250 | 07/01/2018. | 2FE............
89054X AA 3 |Topaz Solar Farms LLC Nt 5.750% 09/30/|.. | 07/26/2018. | Stonecastle Securities LLC............. | ccoeovrrvcrreriniicanns | e 30,920,922 | ..... 29,734,801 | ....29,734,801 | ......... 29,734,801 0 29,734,801 1,186,121 |..... 1,186,121 | ..1,424,793 | 09/30/2039. | 2FE............
90216# AA 5 | Oakbrook Properties LLC CTL 8.620% 09/ .. | 09/15/2018. | Redemption ~ 100.0000 [ESTTRTUIN RO 120,415 | ..cooonee 120,415 | ooovneee 120,415 | v 120,415 (0 PRI DT 120,415 | oo | e [ e 0 | e 7,955 | 09/15/2018. | 1...cvovvrneens
UBS-Barclays Comm Mort Tr CMBS Ser
90270R  BF 0 |2012- .| 09/01/2018. | Paydown 232,651 232,651 228,805 3847 | oo | e 232,651 | oo | e 12/10/2045. [ 1FM...........
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt|.. | 09/28/2018. | Redemption ~ 100.0000 3,591 3,591 (18) 3,591 06/01/2024.
90783V AA 3 |Union Pacific RR ABS PTC Ser 2005-1 5. .. | 07/02/2018. | Redemption ~ 100.0000 7,032 | ... 7,032 7,008 |... . 24 7,032 01/02/2029.
91530# 2 | UPenn Building Lease Fin Trust CTL 5.6.. .. | 09/15/2018. | Redemption  100.0000. [ESTTRTUIN RO 134,812 | oo 134,812 | o 134,812 | e LT N O (0 ORI DT 134,812 | oo | o 10/15/2024. [ 1...coonvrnnen.
91736# AA 4 |United States of America BIA CTL GSA Gtd| .. | 09/15/2018. | Redemption ~ 100.0000 vt | e 437,990 | .......... 437,990 | .......... 434,953 | ... 436,915 | oo | e 1,075 1,075 [ oo | e 437,990 | oo | e | s 0. 25,097 | 03/15/2024. | 1.....ovvvnne.
91736# AB 2 |United States of America BIA CTL GSA Gtd| .. | 09/15/2018. | Redemption  100.0000 63,124 | ooouece. 63,124 | ...c...... 63,124 | oo 63,124 | oo | v 0 [ oo | e 63,124 | oo [ e | e (1 I 3,787 | 03/15/2024. [ 1....c.cvvverne
United States Govt SS Ls FinTr CTL GSA
917374 AA 3 |G .| 09/15/2018. | Redemption  100.0000 JEOTSIRTRRRII OV 1,312,705 | ....... 1,312,705 | ....... 1,308,828 | ......... 1,312,331 [ oo | v 374 K S N ISR 1,312,705 [ e [ v | e 0. 41,180 | 11/15/2018. [ 1....cvvvrrrenee
917404 AA 8 |United States of America BIA-2 CTL Alber. |.. | 09/15/2018. | Redemption ~ 100.0000 reveeeeeessenenes | e 486,739 | .......... 486,739 | .......... 486,739 | ..o 486,739 | ..o | e (0 OO DT 486,739 10/15/2025. [ 1...coonvrnnen.
91741@ AA 9 |US Govt Ft Collins Tr GSA CTL APHIS Ls. |.. | 09/15/2018. | Redemption ~ 100.0000.........ccccoes | covrerrrmrirnemrnnrirnenns | ceereenns 184,289 | .......... 184,289 ....184,289 ....184,289 0 ..184,289 12/15/2026.
91821*  AA 4 |Veteran Affairs Crown Point CTL Ls Fin T.. | .. | 09/15/2018. | Redemption ~ 100.0000 ST S 144118 | .......... 144118 | ... 144118 | ... 144118 | ... e . 0 . 144,118 07/15/2031. | 1.
91847 AA 4 |VAEvansville INCTLLs Fin Tr 4.950%... |.. | 07/26/2018. | Call ~ 109.9506.........cccosvurmmrererne | ovrrrerrerirmeerseeninns | veees 18,934,493 | ..... 17,220,913 | ....17,220,913 | ........ 17,220,913 | oo | e (1 [RPINN ISO 10/14/2031. [ 1.cvvrernnens
91847* AA 4 |VAEvansville INCTLLs Fin Tr 4.950%... |.. | 07/14/2018. | Redemption ~ 100.0000 JRTSTSRRT IS 76,544 | ... 76,544 | ..o 76,544 | ..o F (T T IR 0 | oo | eeererieniins 10/14/2031. [ 1o
VA Wash Diener Bldg US Gov CTL Nt
91849@ AB 8 [4.17 .1 09/15/2018. | Redemption ~ 100.0000..........ccovv. [ woerrrreereerrriniinns 47,975 47,975 .47,975 .47,975 0 04/15/2032.
928432 A* 4 |Visual Edge Technology Inc Term Ln Nt 2.. | .. | 09/28/2018. | Redemption ~ 100.0000, ..10,833 ..10,833 ..10,593 240 08/30/2022.
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw | .. | 09/28/2018. | Redemption ~ 100.0000.........cccoee | covrrrrrrrrererneeerennees 118 . 08/30/2022.
92851@ AA 3 |Vivendi SPC TrCTL 6.630% 04/15/22..... .| 09/15/2018. | Redemption  100.0000 53,787 53,787 | ...... 53,787 0 [ oo | e 53,787 04/15/2022.
92917G AC 7 |Vrio 1LLC/Vrio 2 Inc SrSec Nt 6.25...... | .. | 07/21/2018. | Call 0.0000... 0 04/04/2023.
Washington Mutual Mtg RMBS Ser 2003-
929227 N8 5 |S2C .| 07/31/2018. | Paydown 2,693 | .o 2,693 | .o 2,619 | oo 2,682 | oo [ s 11 1 2,693 | e | e | s (U I 34 | 05/25/2018. | 4FM...........
Washington Mutual Mtg RMBS Ser 2003-
92922F EB 0 |AR10 .| 09/01/2018. | Paydown 268,547 268,547 | .......... 264,582 | ..o 267,490 | .o | e 1,057 1,057 | oo | s 268,547 | oo | v | s (1 I 6,287 | 10/25/2033. | 1FM...........
Washington Mutual Mtg RMBS Ser 2004-
92922F RF 7 |CB1 .| 09/01/2018. | Paydown 81,170 | ovvvens 81,170 | oo, 77517 | e 79,578 | oo | e 1,592 1,592 [ v | e 81,170 | oo [ e [ v 0| e 2,966 | 06/25/2034. | 1FM...........
Washington Mutual Mtg RMBS Ser 2007-
92926U AD 3 |HY2 .| 09/01/2018. | Paydown 299,489 299,489 | .......... 283,080 | ..coovrrrnee 283,080 | ..ovvercerreririees | e (1 OO PV 283,080 | ..veererrirenns | e 16,409 | ......... 16,409 | ........ 7,253 | 11/25/2036. | 1FM...........
Washington Mtg PTC RMBS Ser 2007-HY3
933634 AJ 6 |Cl .| 09/01/2018. | Paydown 396,745 395,697 | .......... 329,206 | ..coovevrne 329,208 | ...ovvrrrrrrirens | e (1 RO DT 329,206 | ..oovvereirenns | s 67,540 | ......... 67,540 | ......... 9,479 | 03/25/2037. | 1FM...........
Washington Mutual Mtg RMBS Ser 2006-
93363P AA 8 |AR14 .| 09/01/2018. | Paydown JESTURTRTORORRIIR TR 46,994 | ........... 45972 | ..o 42,183 | oo 42,183 | oo | e (U PO ISP 42,183 | . | e 4811 | o 4811 | .. 1,003 | 11/25/2036. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
939336 2H 5 |Ser20 .| 09/01/2018. | Paydown 205,705 205,705 | .......... 207,152 | oo 206,170 | ..ccovvrrrerirs (465) (465) | covvvveerreries | i 205,705 | ..o | e | e 0| e 7,605 | 03/25/2035. | 3FM...........
Washington Mutual MSC Mtg PT RMBS
939336 2U 6 |Ser20 .| 09/01/2018. | Paydown FSOTURTRTRPI N 10,814 | .ooceveeee. 10,814 | ..ocevenee. 10,908 | ..coovverneen. 10,831 | .o (17) (L4 ) SIS IO 10,814 | oo | e | v (V10 IO 394 |03/25/2035. | 4FM...........
Washington Mutual MSC Mtg PT RMBS
939336 3H 4 |Ser20 .. | 09/01/2018. | Paydown et | s 433,510 | .......... 487,032 | .......... 486,665 | ............. 486,665 | .....coovricnis | e (V1 OO ISR 486,665 |......ocrvverinns | e (53,155) | ........ (53,155) | ....... 17,603 | 04/25/2035. | 4FM...........
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Washington Mutual MSC Mtg PT RMBS
939336 4Y 6 |Ser20 .| 09/01/2018. | Paydown 338,489 | ......... 379,901 | .......... 376,892 | ..coovevrne 376,892 | ..o | e (0 RO DTN 376,892 | ..o | e (38,402) | ........ (38,402) | ....... 13,883 | 05/25/2035. | 3FM...........
Washington Mutual MSC Mtg PT RMBS
939336 6F 5 |Ser20 .| 09/01/2018. | Paydown 289,855 | .......... 323,028 | .......... 324,135 | oo 323,688 | ..ooovrrcrirns (24) (24) [ oo | e 323,665 | ..o | e (33,810) | ........ (33,810) | ....... 11,683 | 06/25/2035. | 4FM...........
Washington Mutual MSC Mtg PT RMBS
939336 6U 2 |Ser20 .| 09/01/2018. | Paydown 59,803 | oo 66,575 | ..o 66,752 | ..ccovvcrirnn 66,525 | ...ocverririiinns | s (2) (/2 OO RN 66,523 | ..ovveerierin [ s (6,720) | .......... (6,720) | .......... 2,204 | 06/25/2035. | 3FM...........
Washington Mutual Alt Ln Tr RMBS Ser
939344 AR 8 |200 .| 09/01/2018. | Paydown 57,642 | ........ 108,482 | ..ccovonees 85,379 | .ocvvverins 85,379 | ..o | e [V ORPOPOOSPORPIO ISP 85,379 | oo [ s (27,737) | ..oovve (27,737) | ......... 3,631 | 05/25/2036. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
93934F BQ 4 |Ser20 . [ 09/01/2018. [ PAYAOWN........cvonvvvniiriirciriniiniins | cevierieeisseisensisnies | evereneens 105,405 | .......... 111,575 | oo 99,293 | .ovvvvriins 99,293 | ..o | e [0 SOOI ISR 99,293 | ..ovrriierinns | e 6,112 | oot 6,112 | ....c.. 4,231 | 08/25/2035. | 1FM...........
Washington Mutual MSC Mtg PT RMBS
93934F CM 2 |Ser20 .| 09/01/2018. | Paydown 20,632 22,063 22,242 | ...... 22,165 | coovvveeeiieiinns | s (3) [6) 1 S 22,162 | oo [ s (1,530) | cvvvees [QRSRI0) ] — 772 |10/25/2035. | 3FM...........
Washington Mutual MSC Mtg PT RMBS
93934F HW 5 |Ser20 .| 09/01/2018. | Paydown 21,476 25,644 25,303 | ...... 25,363 | ..o 3 K [T ISP 25,366 | ..oorerreernninne [ e (3,889) | ..vvvees (3,889) | ..ccevne 1,016 |01/25/2036. | 4FM...........
Washington Mutual MSC Mtg PT RMBS
93934F KZ 4 |Ser20 . [ 09/01/2018. [ PAYAOWN.......ovvmrvnrrirrireersrinninne | cerierireeesseesnsinenes | eeerneeens 362,802 | ......... 414,588 ....347,113 ... 347,113 0 W4T M3 | | 015,689 | ... 15,689 | ... 15,434 | 02/25/2036. | 1FM...........
Washington Mutual Alt Ln Tr RMBS Ser
939356 AG 4 |200 .| 09/01/2018. | Paydown 64,423 | ............ 66,851 | .......c.... 64,511 | oo 64,486 | ... | e 0 | e | e 64,486 | ...coovvvrerns [ s (K [ (63) [ ovoves 3,125 | 11/25/2034. | 1FM...........
Washington Mutual Alt Ln Tr RMBS Ser
93935H AJ 6 |200 .1 09/01/2018. [ PAYAOWN......ouverririrriersirsiirerinnes | vevererensssrisesssiennns | cvrvernns 113,001 | .......... 113,001 | oo 70,027 | oo 70,027 | covveeereeirieis | v 42,974 | .o | s 42,974 | o | e 113,001 | o | v | e 0 [ 1,845 | 09/25/2036. | 3FM...........
94973V BE 6 |Wellpoint Inc SrNt 2.300% 07/15/18........ o | 07/15/2018. | MAEUIItY.......vvrereeierierierineens [ e | e 10,000,000 | ..... 10,000,000 | ....... 9,957,900 | ..cevvnee 9,995,167 | cvoovvrerirerine | erereenns 4,833 4833 | e | e 10,000,000 [ ...corveeurerens | rvrerermerienns | veererinenien 0. 230,000 |07/15/2018. | 2FE............
Wells Fargo Bank Northwest NA CTL Ser
94978# AT 4 |20 .1 09/01/2018. | Redemption ~ 100.0000..........ccceue | cerererermrrrrrnerirenes | o 16,868 | ...cccoovue. 16,868 | ...cccoovue 16,868 | ..coovvvrnen. 16,868 [ ..o | crererierieniiens [V PO ISP 16,868 | ..o | ceveerrieenireni | e (VI IO 748 | 08/01/2027. | 2......covvvenee
Wells Fargo Bank Northwest NA CTL
94978# AU 1 |MWRAL . 109/15/2018. | Redemption ~ 100.0000..........cccovs | vorrvvererrernnrseerens | crvverenns 140,505 | ......... 140,505 | ......... 147,108 | .o 144,430 | ..o | v (3,925) (R V22) N I 140,505 | ..o | v | e 0 [ 6,902 | 05/15/2032. [1....ccvvvvvrne
Wells Fargo Bank Northwest NA CTL CVS
949784 AX 5 |Co ..109/10/2018. | Redemption  100.0000 26,912 26,912 26,912 | ...... 26,912 [ oo | e [0 SOOI ISR 26,912 | oo [ [ s 0 | e 1,402 [ 10/10/2024. | 2................
94978# BC 0 |Wells Fargo Bank Northwest NA CTL 6.59|.. | 09/01/2018. | Redemption  100.0000..........ccce. | ovveerererererererneennns | ovvirenes 188,988 | .......... 188,988 | .......... 188,988 | ..covvvrenne 188,988 | ..oouvverreries [ e (0 OO DT 188,988 | ..oovveveercrinn | oo [ e 0| e 8,475 | 11/01/2022. | 2................
Wells Fargo Home Equity Tr RMBS Ser
94980G AK 7 |2004 .| 09/01/2018. | Paydown 22,656 22,656 22127 | ...... 22,550 | .oorvierierienns | e 105 105 | oo | e 22,856 | ..ooovvreeerins [ e [ e 0 | i 737 | 04/25/2034. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
949810 AJ 7 |2 .. [ 09/01/2018. | PAYAOWN.......coovrerrireirniineieeiiiens [ e | ceneenad 601,766 | .......... 601,766 | .......... 518,083 | oo 586,671 | ..ovvrrreiiicns | v 15,005 | oo | s 15,005 [ .oveocerviineins | e 601,766 | ..vvoeevrirenes | cereerireeniseins | e 0. 13,983 | 10/25/2035. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94982B AC 4 |2 . [ 09/01/2018. [ PAYAOWN.......coomviriirrircirniiniins | cevierierisneissssisnies | eeereneens 142,531 | .o 142,531 | oo 146,852 | ..oooovrenne 142,867 | ..oovveveiriinns (336) (RK5) ) [N N 142,531 | oo | e | v 0| e 3,521 | 06/25/2035. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94982F AE 1 |2 .| 09/01/2018. | Paydown 291,184 291,184 | .......... 290,729 | .o 290,145 | ..ovoovrrerrenns | s 1,039 1,039 [ o | e 291,184 | s | e | e 0. 10,576 | 04/25/2035. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
94982G AC 3 |2 .| 09/01/2018. | Paydown 39,696 39,696 | ..oovrnees 40,292 | ..ovvvrcrirns 39,584 | .o | e 113 LT TN IS 39,696 | ...ovvrcerinin [ e [ e 0| e 1,495 |05/25/2035. | 1FM...........
Wells Fargo Mtg Backed Sec Tr RMBS Ser
949838 AM 1 |2 .| 09/01/2018. | Paydown 236,908 236,908 | .......... 225210 | oo 234,770 2,138 | oo | e 236,908 | ...oovvreriiens | e | 0 [ s 8,759 | 04/25/2036.
969284 AC 7 |William Blair CTL CTL PTC Ser 2004-1 7. |..|09/25/2018. |Redemption ~ 100.0000..........cccce. | orrerrerrermenerneennns | ovvirenes 148,261 148,261 151,814 (3,552) WT48.261 [ e [ | cveenernnnnenn0 [ s 7,575 | 01/25/2023.
96928* EA 1 | William Blair CTL CTL PTC Ser 2011-G 6 |.. | 09/15/2018. | Redemption  100.0000 36,085 ..36,085 ..36,085 0 11036,085 | i | e | ceeriieiienn0 | s 1,543 | 01/15/2032.
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2 4 5 7 8 9 Change in Book/Adjusted Carrying Value 17 18 19 20 21
11 12 13 14
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Foreign Stock Stated
ei Valuation Year's Temporary | Total Change Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Increase | (Amortization)| Impairment | in B./A.C.V. Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Consideration Par Value Actual Cost (Decrease) | /Accretion | Recognized| (11+12-13) on Disposal | on Disposal |  Disposal | During Year Date
97181# CY Wilmington Tr Co ABS Lease Nt-Polymers. | .. | 07/01/2018. | Redemption ~ 100.0000 24,453 24,453 24,453 07/01/2018.
98881@ AA 4 |ZC Specialty Ins Co CTL Ser 2002-31 7...|.. | 07/25/2018. | Redemption ~ 100.0000 209,157 209,157 | ......... 209,157 12/23/2022.
124900 B@ 9 |CCL Industries Inc Gtd SrNt SerC 7.0.... | .. | 07/08/2018. | MAtUFity..........ccovveirerevieriiriiniiinnns [ e | e 5,000,000 | ....... 5,000,000 | ....... 5,070,495 (3,958) 07/08/2018.
136375 BT 8 |Canadian Natl RR Co Nt 5.550% 03/01/19) .. | 08/30/2018. [ Call =~ 101.3905........cccuvrrrmrrrerirnee | verrrererneersreirsernenes | eene 12,166,859 | ..... 12,000,000 | .....11,865,720 | .........11,980,313 | ..cccoovvirvrrven | e 10,963 [ oo [ v 10,963 03/01/2019.
335934 AK 1 |First Quantum Minerals LTD SrNt 7.250.. 08/31/2018. | DIFECL.......cvecveeevereeeereeeeveseeeeerseenes | ceveeesesseeiesssessensens | cenvenens 195,500 | ......... 200,000 | .......... 196,500 337 04/01/2023.
335934 AL 9 |First Quantum Minerals LTD SrNt 7.500..|A|08/31/2018. | Direct 360,938 | .......... 375,000 | .......... 371,880 207 04/01/2025.
89352H AF 6 |TransCanada Pipelines Ltd Sr Nt 6.500% | .. | 08/15/2018. [ MALUTtY..........coevererercerrrenerrncrirens | cerreriseirseeinsinenes | eenne 15,000,000 | ..... 15,000,000 | .....15,027,250 (2,248) 08/15/2018.
000000 00 0 |Cielo SA/Cielo USASrNt 3.750% 11/1.. | D| 09/25/2018. | Direct 325,063 | ......... 350,000 | .......... 346,057 518 11/16/2022.
000000 00 O |Credito Real Sab De CV SrNt 7.250% 07 | D| 08/06/2018. | Direct 609,725 595,000 (604) 07/20/2023.
000000 00 0 |Capex SA SrNt 6.875% 05/15/24 voe | D] 09/13/2018. | DIFECL.......cveeveererceeeeesereessieeieeees | cevviesseesseienesensenes | erveeees 184,500 (158) (42,871 05/15/2024.
05462G AJ 3 |Axtel SABde CV SrNt 6.375% 11/14/24. | D| 07/23/2018. | Direct 534,750 0 ..(15,250) | ........(15,250) | ....... 24,225 | 11/14/2024.
05959L AG 8 |Banco do Brasil (Cayman) SrNt 4.875%..| D | 09/25/2018. | DIfECL..........csvuuuerererereemieineererinns [ eoreeerneeisseinessenins | eeseennes 332,500 0 04/19/2023.
067687 AC 7 |Barminco Finance Pty LTD Secured Nt 6. | D| 08/16/2018. | Direct 351,450 0 05/15/2022.
11042T AA 1 |British Airways Plc PTC 3.800% 09/20/3.. | C | 09/20/2018. | Redemption  100.0000 628 0 06/20/2031.
12657@ AA 7 |Calittum | CTLNt 4.130% 04/01/27.......... 07/01/2018. | Redemption ~ 100.0000...........cev. [ corevernerrnniineriierines | cerreinnes 307,757 0 04/01/2027.
134638 AC 9 |Camposol SA Sec Nt 10.500% 07/15/21... 09/06/2018. | DIFECE........couveerrenrirerireereririnesnens | eeerirererseesssninnnnes | veeens 1,157,100 ...848,540 26,980 07/15/2021.
Deutsche Telekom Co Gtd Nt 6.750%
25156P AL 7 |08/2 C [ 08/20/2018. | MALUTItY. .....cvvvrrvrireriririrerierinirnns | eorevesiseeensssissienes | s 15,000,000 | ..... 15,000,000 | .....15,734,350 | .........15,064,059 | ......cecovvevees | veerren(64,089) | oo [ e (64,059) ..1,012,500 | 08/20/2018.
37255B AA 7 |Geopark Ltd 1st Lien Nt 6.500% 09/21/2.. | D | 09/26/2018. | Direct 527,250 525,000 | .......... 525,000 | ..oveerrere525,000 | covourvnirierins [ | eervenneeinens | eerveriennenen0 | e [ nenenen525,000 | e | 202,250 | 2,250 | e 34,734 | 09/21/2024.
423012 A@ 2 |Heineken NV SrNt 6.340% 08/15/18....... 08/15/2018. | MALUIILY........cvrevreerirrierenreierinnes [ eeerenrsiisirenineninnins | veene 25,000,000 | ..... 25,000,000 | .....25,000,000 | .........25,000,000 | ....ccccovrerverer | cvrerrernenienies | evervrnnrereens | evevreniereeennnd0 [ | 0000000i28,000,000 [ i [ | e 0 |..1,585,000 | 08/15/2018.
63938N  AE 4 [Navios SA Logistics Inc Sr Nt 7.250% O... [ D{ 08/09/2018. | DIFECL..........vvermrrermrrermrernnresnneens | worseessseneessssnsssnnnes | nvevenns 461,265 | .......... 483,000 ....387,263 8,322 | oo | v B14.044 | | 47221 | AT 22 27,430 | 05/01/2022.
71647TN AW 9 |Petrobras Global Finance SrNt 5.999%... | D| 09/24/2018. | Tax Free EXChange.........cccccovovivees | covirerieveinneieinenns | ceveenns 475,000 | .......... 475,000 | ......... 475,000 | ooooeeeree 875,000 | covoiiieirieies e | e | e 0 [ | ereeneeeen75,000 | e [0 | 28,258 | 01/27/2028.
71647N  AY 5 |Petrobras Global Finance SrNt 5.999%... | D | 09/25/2018. | Direct 249,700 275,000 | .......... 275,000 | ..o | ceeerrenninenies s | e | 0 [ | 278,000 | e [ 2000(25,300) | .......(25,300) | ... 2,750 | 01/27/2028.
92857TW AS 9 |Vodafone Group PLC SrNt 5.450% 06/10/ C | 08/14/2018. [ Call  0.0000........ccceveumrrmerirerers | errmmrrrerieeiseesneens | oversersessneesenes | onsrsessesssessnnes | oneesesssnsssessnnes | oneesessnsssnessssssnens | seesessenssinessnes | onessenssnessnensns | snnnssnensnnnens | evvnssnnensnennned0 | ernerineennninnes | coeeesnessssenensnessnees | sesinessessnsenns | eennessnnnensessnns | eonesenseenneneens0 | oo 602,528 | 06/10/2019.
YPF Sociedad Anonima Sr Nt 8.500%
984245 AM 032 D| 08/09/2018. | Direct 251,250 250,000 | .......... 250,000 | ..coeeererei250,000 | covoevierrirenines [ | e | 0 | e | 250,000 | i | e 1,250 | oo 1,250 | ....... 18,889 | 03/23/2021.
YPF Sociedad Anonima Sr Nt  7.000%
984245 AR 1 [121 D 08/08/2018. | DIFECL.........coeurverrerererierenirriieriens [ e | v 147,440 | .......... 194,000 | .......... 194,000 | .ooovreeeree 194,000 | oo | v | vvevnniennneens | erenreiesnieneend0 v [ e 194,000 | s | 100 (46,560) | .......(46,560) | ......... 8,865 | 12/15/2047.
L8038* AA 4 |SBM Baleia Priv PINt 5.500% 09/15/27... | C| 09/17/2018. | Redemption  100.0000. 259,200 259,200 10259,200 | coeireeerini259,200 [ oo | e | e | eerenernennenens0 e | 259,200 | s | e | 0 10,692 | 09/15/2027.
M63751 AB 3 |Koc Holdings AS SrNt 5.250% 03/15/23.. | D | 09/14/2018. | DIr€Ct.......c.vvvrerermnreeirnrirsinnrneiieins | everisineiersnissienes | cvveenns 496,375 | .......... 550,000 ....565,125 (1,696) [ .oovvvevvercrenn | covenennnn 561,449 | i | 1..(65,074) | .......(65,074) | ....... 29,116 | 03/15/2023.
N6777# AG 4 |Overseas Assistance Fin BV SrNt 5.000. | D | 09/30/2018. | Redemption ~ 100.0000 2,934,120 2,934,120 3,001,895 | ..oo0erni2,973,891 | oo | (39T [ [ e (B9,771) [ v | e 2,934,120 [ oo [ | 0 [ e 110,029 | 03/30/2024.
P19189 AC 6 |Camposol SA 1stLien 10.500% 07/15/21. | D| 07/30/2018. | Direct 261,450 249,000 | .......... 260,205 (1,789) | oo | evveeeennn285,922 | i | 10005,528 | 5,528 | L. 26,957 |07/15/2021.
YPF Sociedad Anonima Sr Nt 8.750%
P98IMJ  AY 04/0 08/08/2018. | Direct 231,086 233,000 (1,427) | oo | cvvrreeeennn 286,366 | oo | 100(15,280) | .......(15,280) | ....... 17,288 | 04/04/2024.
Y62276  AD Navios SA Logistics Inc SrNt 7.250% O... 08/09/2018. | Direct 272,175 285,000 . 1,943 | | e 270,765 | i | e 1,410 | 1,410 16,186 | 05/01/2022.
3899999. Total - Bonds - Industrial and MiSCElANEOUS. ........vvveriiiiiiiiinis o ....765,925,359 |....760,810,346 |...775,191,603 | .......751,161,372 | ...... 110,797 | .....(250,072) | ...... 15,665 | .....ce (154,940) 41,727,712 XXX
8399997. Total - Bonds - Part 4 ....850,405,810 |....845,554,272 |....841,395,688 | .......830,822,469 | ...... 110,797 ....(148,883) 43,457,371 XXX
8399999. Total - Bonds ....850,405,810 |....845,554,272 | ....841,395,688 110,797 ...(148,883) 148,883) | 43,457,371 XXX
Common Stocks - Industrial and Miscellaneous
26922A 64 4 | Nationwide Max Diversification Emerging... | . ‘ 08/30/2018. | Cantor Fitzgerald & Co...........cccceee. | ........15,000.000 | ......... 354,150 XXX ....376,545 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous................ oocevvvecverereceervicrerenae, 354,150 XXX ..........376,545 L0 0 | ([ XXX
9799997. Total - COMMON SEOCKS = P 4...........c.cvviviiiieeiiieeieeccieetiiis cteieteeeeteseee e sesee e s sen e s s sesensaseesesaesesenessensnnaesens | evevreees 354,150 XXX | 376,545 | .ooovvveveveienen0 | i {0 (L] [P {0 [ XXX
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
9799999. Total - Common Stocks 354,150 XXX ....376,545 ) w0 0 [0 0 ] i 376,545 [0 [ (22,395) | ........ (22,395) XXX XXX
9899999. Total - Preferred and COMMON SEOCKS. ... .cuuuiruuiissiisiisieiiisiiiins aeisseissssssssssess st sess sttt ssnsssnsnnsas | sisssnsace 354,150 XXX cirnn. 376,545 ) .0 L0 . L0 ] (22,395) | .....co (22,395) XXX XXX
9999999, Total - Bonds, Preferred and Common Stocks................cc.reenne. ....850,759,960 XXX ....841,772,233 | .......830,822,469 | ...... 110,797 | ........ (87,113) | ...... 15,665 | ...ocvvunee 8,019 [ .o 0] e 844,864,062 | ................ 0 |..(171,278) | ...... (171,278) | 43,457,371 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: ....
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Statement as of September 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
Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule| Type(s) 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 BJ/A.CV. | )/Accretion Items Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
S&P500 Index CALL Spread (SPX) Options....... | VAGLB Hedge - Equity Indexed Annuity. Equity/Index | Societe Generale. O2RNE8IBXP4ROTD8PU41... [01/22/2018|12/31/2018 ........ 361 | ... 916,910 | ...2,538.6500 | ....ccoovvvvmmrcriins | o 66,381 | ... | v 79,882 | .| cvoinnnns 79,882 | ... 13,501 003.
S&P500 Index CALL Spread (SPX) Options....... | VAGLB Hedge - Equity Indexed Annuity.. Equity/Index | Societe Generale. O2RNE8IBXP4ROTD8PU41... [01/22/2018|12/31/2018 | ...36,439 | ...97,424,584 | ..2,673.6100 | ...cccooowrrrrrrrenens 12,295,678 | oo | i 2,809,787 |...| ...... 2,809,787 | ...... 514,108 003,
S&P500 Index CALL Spread (SPX) Options....... | VAGLB Hedge - Equity Indexed Annuity.. Equity/Index | Societe Generale. O2RNE8IBXP4R0OTD8PU41... |01/22/2018|12/31/2018] ..... ..2,781.6000 (0) 003,
S&P500 Index CALL Spread (SPX) Options....... | VAGLB Hedge - Equity Indexed Annuity. Equity/Index | Societe Generale. O2RNESIBXP4R0OTD8PUA41... |01/22/2018|12/31/2018 | ....ooovvvers | crvverrrenirreriins ...2,760.4500 (0) 003,
S&P500 Index CALL Spread (SPX) Options....... | VAGLB Hedge - Equity Indexed Annuity. Equity/Index | Societe Generale. O2RNE8IBXP4R0OTD8PU41... |04/26/2018|03/29/2019] .........46 | ....... 127,873 | ..2,770.2100 3,385 6,082 6,082 2697 003,
S&P500 Index CALL Spread (SPX) Options....... | VAGLB Hedge - Equity Indexed Annuity. Equity/Index | Societe Generale. O2RNE8IBXP4ROTD8PU41... |04/26/2018|03/29/2019] .......71 | ....... 189,674 2,658.3600 (o1 (0 O I 16,015 | .| oo 16,015 6,339 003.
S&P500 Index CALL Spread (SPX) Options....... | VAGLB Hedge - Equity Indexed Annuity. Equity/Index | Societe Generale. O2RNESIBXP4ROTD8PU41... |04/26/2018|03/29/2019| ..29,990 | ...79,199,903 | ...2,640.8700 | .......cccoocerecrreccs | veere 1,681,977 | oo | v 2,254,183 | .| ... 2,254,183 | ..... 672,206 003
S&P500 Index CALL Spread (SPX) Options....... | VAGLB Hedge - Equity Indexed Annuity. Equity/Index | Societe Generale. O2RNESIBXP4ROTD8PU41... |04/26/2018|03/29/2019] ....vouvvvens [ wovrrerrrreerrvernens ...2,959.0600 (0) 003.
S&P500 Index CALL Spread (SPX) Options....... | VAGLB Hedge - Equity Indexed Annuity.. Equity/Index | Societe Generale. O2RNESIBXP4R0TD8PU41... |04/26/2018(03/29/2019 | . ...2,959.0600 (0) 003
S&P500 Index CALL Spread (SPX) Options....... | VAGLB Hedge - Equity Indexed Annity... Equity/Index | Societe Generale. O2RNESIBXP4ROTD8PU41... |04/26/2018{03/29/2019 . ..2,729.8200 0) 003
S&P500 Index CALL Spread (SPX) Options....... | VAGLB Hedge - Equity Indexed Annuity.. Equity/Index | Wells Fargo & Co  KB1H1DSPRFMYMCUFXT09 (07/20/2018|06/28/2019| ...28,579 | ...77,689,574 | ..2,718.3700 | ....cccoooemrrurureuees L ABT3042 | | 1,919,879 | .| ....... 1,919,879 | ... 246,837 003.
S&P500 Index CALL Spread (SPX) Options....... | VAGLB Hedge - Equity Indexed Annuity. Equity/Index | Wells Fargo & Co  KB1H1DSPRFMYMCUFXTO09 | 07/20/2018]06/28/2019 ......ccooevvees | covvrsnreeiasniinnns ...2,805.6400 (0) 003,
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrant: 01...5630,140 | ....cccoe..c.. 0] ... 7,085,828 [XX| ....... 7,085,828 | ...1,455,689 0 0 0 0 XXX XXX
Purchased Options - Hedging Other - Put Options
Morgan Stanley &
S&P 500 Index Options - PUT Options S&P Equity Hedge Equity/Index | Co Intl Ltd 4PQUHN3JPFGFNF3BB653.. [01/29/2018|11/01/2018| .174,500 | .421,068,500 | ...2,413.0000 6,489,655 258,103 258,103 | ..(6,231,552) 003.
S&P 500 Index Options - PUT Options S&P Equity Hedge Equity/Index | Societe Generale. O2RNESIBXP4ROTD8PUA41... |01/26/2018|11/01/2018| 175,179 | 422,705,962 | ...2,413.0000 6,370,159 | oo | e 236,226 | ... | coo.. 236,226 | ..(6,133,933) 003
S&P 500 Index Options - PUT Options S&P Equity Hedge Equity/Index | Credit Suisse Intl. E58DKGMJYYYJLN8C3868... [01/29/2018|11/01/2018 | ...87,344 | 210,761,072 | ...2,413.0000 | .....ccoovurrrrrrenens 103,367,985 | oo | e 7,782 || 117,782 | ..(3,250,202) 003.
Goldman Sachs
S&P 500 Index Options - PUT Options S&P Equity Hedge NAA......... Equity/Index | Intl Ltd W22LROWP2IHZNBB6K528.. | 01/25/2018 [ 11/01/2018| 175,863 | 424,357,757 | ..2,413.0000 | ....cooovevmrrrerns 8,741,608 | oo | s 284,418 | .| oo 284,418 | ..(6,457,190) 003.
Goldman Sachs
S&P 500 Index Options - PUT Options S&P Equity Hedge N/A......... Equity/Index | Intl Ltd W22LROWP2IHZNBB6K528.. (01/26/2018|11/01/2018 | 174,810 | 421,816,265 | ...2,413.0000 6,388,427 282,714 282,714 | ..(6,105,713) 003,
0099999. Total-Purchased Options-Hedging Other-Put Options 0..29357,834 | ... 0| 1,179,243 XX ...... 1,179,243 | (28,178,591) 0 0 0 0] XXX XXX
0149999. Total-Purchased Options-Hedging Other. 0..34987,974 | ............. 0] 8,265,072 [XX| ...... 8,265,072 | (26,722,903) 0 0 0 0] XXX XXX
0369999. Total-Purchased Options-Call Options and Warrants 0 ...5630,140 [ ..cccovvrnnrnnncd 0| e 7,085,828 [XX| ....... 7,085,828 | ...1,455,689 0 0 0 0 XXX XXX
0379999. Total-Purchased Options-Put Options 0]..29357,834 | ..ccooooc) 0 e 1,179,243 |XX| ....... 1,179,243 | (28,178,591) 0 0 0 0 XXX XXX
0429999. Total-Purchased Options. 0 ..34987,974 | ..o 0 | . 8,265,072 |XX| ...... 8,265,072 | (26,722,903) 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Foreign Exch.
Pay Fixed GBP Receive Fixed USD Currency Barclays Bank 4601 USD
Swap AFS Bond — GO566*ABS...............coooovcieicscreree D1 Currency..... | PLC G5GSEF7VJP5I7TOUKS573.... [05/30/2013|06/30/2025 | ................ | ...10,921,680 | (4.101 GBP) 85744 | ... 1,539,360 |...| ... 1,169,062 2 BAT,040 | s [ e | s 141,913 | v 100/100......
Pay Fixed GBP Receive Fixed USD Currency Barclays Bank 4601 USD
Swap AFS Bond —~ GO566*ABS.............cococooserercscrcrene D1 Currency..... | PLC G5GSEF7VJP5I70UK5573.... [05/30/2013|06/30/2025 | ................ | ..10,011,540 | (4101 GBP)| .covvvvevvvvvcrcrcncns | covverevcrerencnenecens | s 78599 | ... 1,411,080 |...| ...... 1,071,640 318,120 [ i [ v | s 130,087 | ..oovovvverene 100/100......
Pay Fixed GBP Receive Fixed USD Currency Barclays Bank 4601 USD
Swap AFS Bond — GO566*ABS.............cocococvcrercrercrens D1 Currency..... | PLC G5GSEF7VJP5I70UK5573.... [05/30/2013|06/30/2025 | ................ | ..10,011,540 | (4101 GBP)| ccvoveverevmccrcrences | covvenevcnencncneneeens | s 78599 | ... 1,411,080 |...| ....... 1,071,640 B18,120 | i [ e | s 130,087 | ..ocveveverenens 100/100......
Pay Fixed GBP Receive Fixed USD Currency Barclays Bank 4601 USD
Swap AFS Bond — GO566*ABS...........cooovverererirrennne D1..... Currency..... |PLC G5GSEF7VJP5I70UKS5573.... |05/30/2013(06/30/2025| ................ | ..10,011,540 (4101 GBP)| ..o | v | v 78,599 | ... 1,411,080 | .| ..o 1,071,640 B18120 | e | e | s 130,087 | ..o 100/100......
Pay Fixed EUR Receive Fixed USD Currency JPMorgan Chase 4615USD
Swap AFS Bond — L8367#ABI..........coooovevercsercrerirenens [ R Currency..... | & Co 7H6GLXDRUGQFU57RNEY7. (06/25/2014 |07/24/2024 | ................ | ...14,993,000 (3.11EUR) 222,309 2,228,600 |...| ...... 1,341,901 81100 | i [ e | s 180,838 | ...covvvvevene 100/100......
5.08 USD
(British Pound
Pay Floating GBP Receive Fixed USD Currency Barclays Bank 6 Month
Swap AFS Bond — GOS66*ACS...........ccovvvevrrevercrnrerennns D1 Currency..... | PLC G5GSEF7VJP5I7TOUKS573.... |06/27/2014|06/29/2029 | ................ | ..23,828,000 | LIBORGBP)| ...coooverrrmvcrcrenccs | covverenerernncncrenens | v 642,408 | ...... 5,584,600 |..]| ... 5,988,549 o BT4800 | oo | e | s 390,689 | ................ 100/100......




1'9030

Statement as of September 30, 2018 of the NATIONWIDE LIFE INSURANCE 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
Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit | Effectiveness
Schedule| Type(s) 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 Change in | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease B/A.CV. | )/Accretion Items Exposure Entity end (b)
Pay Fixed EUR Receive Fixed USD Currency JPMorgan Chase 4.165 USD
Swap AFS Bond - L8367#AA1. . | Currency..... | & Co 7H6GLXDRUGQFU57RNEY7. (06/25/2014 (07/24/2021 | . ...19,082,000 (267 EUR)|. .272,829 2,836,400 | .| ...... 2,091,266 ......561,400 160,119 100/100......
Pay Fixed EUR Receive Fixed USD Currency 3.545 USD
Swap AFS Bond ~ Q1297H#AEB...........coomvvvvvevviviiinniinnns Do Currency..... | Citibank NA......... E570DZWZ7FF32TWEFAT6. |09/17/2014|1112/2022| ................ | ..24,624,000 (165 EUR)| -oeoevevereveaererenens | e | eeveee 381,862 | ....... 2,576,400 |...| ...... 1,532,994 aeeeeiT61,900 | oo [ v | e 249,923 | .....ccooeven. 100/100......
Pay Fixed EUR Receive Fixed USD Currency Deutsche Bank 6.48 USD (5.5
Swap AFS Bond - 70645JAN2...........ooocovervverrerriirnns D1..... Currency..... | AG TLTWFZYICNSX8D621K86.... |02/15/2005|02/24/2025| ................ | .....2,602,000 [=LUL23 ] [OOSR PPORROURTOO IR 27843 | ... 281,200 | .| coovrrreene 26,990 | ovoerereriiens | v 80,200 32,934 100/ 100......
Pay Fixed EUR Receive Fixed USD Currency Deutsche Bank 6.48 USD (5.5
Swap AFS Bond - 70645JAN2..........cocoovevevererirenererinens D1 Currency..... | AG TLTWFZYICNSX8D621K86.... |02/15/2005 02/24/2025 | .........ccoccvs | wece. 2,602,000 [LV133 ] PR VORI IO 27,843 | .......... 281,200 | .| ccooroone 26,990 | ...ooovvvvevevrnniens | s 80,200 32,934 100/100......
Pay Fixed EUR Receive Fixed USD Currency Deutsche Bank 6.669 USD
Swap AFS Bond — 70645JAN2..........cocomveveverererennrenenens D1 Currency..... | AG TLTWFZYICNSX8D621K86.... |03/03/2005 [02/24/2025 | .......ccocvovvs | e 5,248,000 (55EUR) 65,264 | ......... 606,400 | ... | oo 163,871 ......160,400 66,425 100/100......
Pay Fixed EUR Receive Fixed USD Currency Deutsche Bank 6.669 USD
Swap AFS Bond — 70645JAN2..........cooooverrrvvevirrerenenns D1.... Currency..... | AG TLTWFZYICNSX8D621K86.... |03/03/2005|02/24/2025| ................ | .....7,872,000 (5.5 EUR)| v [ s | v 97,896 | .......... 909,600 | ... | .ccoue 245,807 ......240,600 99,638 100/ 100......
Pay Fixed EUR Receive Fixed USD Currency Deutsche Bank 5.85USD
Swap AFS Bond - D8563#AA2...........cccoccccccrrccscccrcas D1 Currency..... | AG TLTWFZYICNSX8D621K86.... |03/31/2011|05/06/2021 | ................ | ..47,506,350 | (5.736 EUR)| cocvvvorerermvcrcrenccs | covverevererencncreness | i 388,050 | ... 8,632,950 |...| ... 5,891,774 ...1,343,350 383,008 100/100......
Pay Fixed GBP Receive Fixed USD Currency 4.886 USD
Swap AFS Bond — G1745*AM3.........cocoovenenerencrcrincncne D1 Currency..... | Citibank NA......... E570DZWZT7FF32TWEFAT6. |04/10/2014|06/15/2029)| ................ | ...15,093,000 (4.51 GBP)| ..o | v | e 152,568 | ...... 3,365,100 | ... | ... 2,561,227 ceeee833.800 | oo [ e | s 247,026 | .....ccccocc. 100/100......
Pay Fixed AUD Receive Fixed USD Currency JPMorgan Chase 4545 USD
Swap AFS Bond — Q7794#AFOQ...........ccoommmmrerrreverrenns D1..... Currency..... | & Co THBGLXDRUGQFU57RNEY7. [06/11/2014|08/14/2029| ................ | ...20,636,000 (6.28 AUD)| ..cvoveveeerenmrrnnne [ vveveeerevieenirennss | s (61,407) | ....... 4,743,200 |...| ...... 2,994,566 287,000 | [ i | v 340,329 | ....cccoveveeen. 100/ 100......
Pay Fixed GBP Receive Fixed USD Currency JPMorgan Chase 3.89USD
Swap AFS Bond —~ G2956@AP...............coowwevrrrniirnnnns D1 Currency..... | & Co 7H6GLXDRUGQFU57RNEY7. |06/25/2015(09/23/2025 | ................ | ...15,750,000 [T e1212)] I IR IO 109,816 | ...... 2,719,000 |...| ...... 1,894,699 ......482,000 208,149 100/100......
Pay Fixed DKK Receive Fixed USD Currency JPMorgan Chase 3.935USD
Swap AFS Bond — K3752#AHT........coovvverrrvvcerereccienees D1 Currency..... | & Co TH6GLXDRUGQFU57RNEY7. [06/09/2015|08/27/2025 | ................ | ...24,858,757 (235 DKK) | ..ovevevevevereverennns [ cvvveverevevennsenennns | cvvves 269,923 | ......... (818,980) | ...| weoon (3,161,884) | .....ccccececcrevece | ......905,582 326,785 100/100......
Pay Fixed EUR Receive Fixed USD Currency 3.66 USD
Swap AFS Bond — G1696#BHS8..............cccooeeemerrnrrenees D1.... Currency..... | BNP Paribas........ ROMUWSFPUBMPRO8K5P83|09/16/2015 | 11/19/2022 ................ | ...39,536,000 (1.82 EUR) 530,448 | ..... (1,078,000) | ... | ...... (3,224,946) | ....oooocevverrcnr | 21,403,500 | oo [ i | 402,206 | ...coovvvirnnne 100/ 100......
Pay Fixed EUR Receive Fixed USD Currency Deutsche Bank 5.955 USD
Swap AFS Bond - D8563#ABO0.... . | Currency..... | AG 7LTWFZYICNSX8D621K86.... |03/31/2011(05/06/2023 | . ...12,053,850 (5.78 EUR)|. 2,190,450 | .| ... 1,084,479 ......340,850 129,263 100/100......
Pay Fixed CAD Receive Fixed USD Currency 4.04 USD
Swap AFS Bond — C7051*AAB..........coomvevvvvmeviiiiniiiiinnns D1 Currency..... | Citibank NA......... E570DZWZT7FF32TWEFAT6. |11/20/2015|12/15/2025| ................ | ...26,305,900 (3.86 CAD)| ..cooveverevuverereaens | e | v 21,204 | ....... (809,067) | ...| weoen (1,169,921) | ccccvcccvvscccccecas | -.....726,891 353,266 100/100......
Pay Fixed CHF Receive Fixed USD Currency 3.98 USD
Swap AFS Bond — 249030C*6..........crvrrrevevmierrcncrrienees D1.... Currency..... | Citibank NA......... E570DZWZ7FF32TWEFAT76. | 11/24/2015(12/11/2025| ................ | ..24,591,777 (0.86 CHF)| cveoovveveveerrinnne | v | e 569,901 | ....... (874,250) | ... | ......(1,242,820) | .coooovvvrirrenns | ... 193,419 329,996 100/100......
Pay Fixed EUR Receive Fixed USD Currency 3.955 USD
Swap AFS Bond — 249030C@4..........coovvrvvvvererernrnrenens D1 Currency..... | Citibank NA......... E570DZWZT7FF32TWEFAT6. |11/24/2015|12/11/2025| ................ | ...15,954,000 (205EUR) 203,766 | ...... (1,452,000 | ... | ..... (2579,375) | cccocvvcvvcscciccicns | 801,500 | e | o | v 214,086 | ............... 100/100......
Pay Fixed GBP Receive Fixed USD Currency Morgan Stanley 4.57 USD
Swap AFS Bond — GB59BHAA...........oovvevvvvvveiiiiiiiiinns D1 Currency..... | Capital Sves 17331LVCZKQKX5T7XV54..... | 10/08/2014|12/20/2029)| ................ | ...19,284,000 (4.07 GBP)| ..o | e | e 180,861 | ....... 3,646,800 | .. | ...... 2,525,026 ....578,400 323,117 100/100......
Pay Fixed EUR Receive Fixed USD Currency 3.5USD (1.69
Swap AFS Bond - GI00B@AUS..........covvvvrcrirrerinnnns D1 Currency..... | Citibank NA......... E570DZWZ7FF32TWEFA76. [04/13/2016|05/04/2026 | ................ | ..11,413,000 EUR)| v [ e | e 148,445 | ......... (338,238) | ... | ...-.(1,088,525) | .cooovucvvvrerrins | 000enB0B,088 | oo | e | s 157,289 | .o 100/100......
Pay Fixed EUR Receive Fixed USD Currency 3.5USD (1.69
Swap AFS Bond - GI00B@AJS..........covverevcrrerinnnns D1..... Currency..... | Citibank NA......... E570ODZWZ7FF32TWEFAT6. [04/13/2016]|05/04/2026 ................ | ...10,000,000 [=LU129 ] [FRRUURRRRUROI USROS ISV 130,067 | ......... (296,362) | ... (953,759) 355,812 [ oo [ e | e 137,816 | .o 100/100......
Pay Fixed SEK Receive Fixed USD Currency 3.34 USD
Swap AFS Bond ~ W2710@AAS8.. . | Currency..... | Citibank NA. E570DZWZT7FF32TWEFAT76. |09/08/2016|10/26/2026 | . ...25,000,000 (2.52 SEK)) . 178,745 1,235,741 | .| ...... (1,052,094) | ... ...2,050,511 355,244 100/100......
Pay Fixed SEK Receive Fixed USD Currency 3.34 USD
Swap AFS Bond ~ W2710@AAS...........oovcccvereccrererens D1 Currency..... | Citibank NA......... E570DZWZ7FF32TWEFAT6. |09/08/2016|10/26/2026 | ................ | ...25,000,000 [PS751=1 19 ] OIS [N IR 178,745 | ... 1,235,741 ceee(1,052,094) | ..ooovvvvvvvnrinnnns | -.2,050,511 355,244 100/100......
Pay Fixed EUR Receive Fixed USD Currency Royal Bank of 3.34USD
Swap AFS Bond — G4273* AKT......evvrererererecreenne D1 Currency..... | Scotland PLC RR3QWICWWIPCS8A4S074. [10/13/2016]01/11/2024 | ................ | ..19,839,600 (1.32 EUR)| oo | evvvermneecnieninens | v 288948 | ... (1,047,600) | ... | ...... (2,041,988) | ..oocvvvevrerrrrnns | e 721,800 228,046 100/100......
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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
Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit | Effectiveness
Schedule| Type(s) 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 Change in | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease B/A.CV. | )/Accretion Items Exposure Entity end (b)
Pay Fixed GBP Receive Fixed USD Currency 3.72USD
Swap AFS Bond -~ G1745*AS0. . | Currency..... | Citibank NA. E570DZWZT7FF32TWEFAT76. |10/19/2016|11/10/2031] . ...14,760,000 (291 GBP) 63,897 ...(877,200) | ... | ..... (2,058,864) | ... ......578,400 267,321 100/100......
Pay Fixed EUR Receive Fixed USD Currency 3.224 USD
Swap AFS Bond — D8286H#ABG...............cccovvvveerrrineres Do Currency..... | Citibank NA......... E570DZWZ7FF32TWEFAT6. |10/05/2016|10/27/2027| ................ | ...25,166,250 (131 EUR)| woeveveverereaerenennns | s | e 345891 | ........ (942,750) | ... | +0000r(2,239,063) | coovcvrevevrcrrrcrens | 20902,250 | e | e | v 379,156 | .cocccvereene 100/100......
Pay Fixed EUR Receive Fixed USD Currency 3.224 USD
Swap AFS Bond — 24906PC*8..........cocvvvvvevereernrcrrrenens D1..... Currency..... | Citibank NA......... E570DZWZ7FF32TWEFAT76. | 10/05/2016 (10/27/2027 | ................ | .....8,388,750 (1.31 EUR)| oovvveveverenenens [ vesnnernveveiiisins | v 115,297 | ........d (314,250) | ... | v (746,354) | ..vooovvevvmnrerrer | 300,750 | oo [ e | e 126,385 | ..o 100/ 100......
Pay Fixed GBP Receive Fixed USD Currency 3.762 USD
Swap AFS Bond - GB177#ADS...........ocoovevercsercrcrircnens D1 Currency..... | Citibank NA......... E570DZWZ7FF32TWEFAT76. |11/01/2016|05/18/2027| ................ | ..21,996,000 (3.02 GBP) 80,106 | ...... (1,459,800) | ... | ...... (2,960,261) | ....ococceccccrccece | ......867,600 323,192 100/100......
Pay Fixed EUR Receive Fixed USD Currency 3.143USD
Swap AFS Bond - 92927KB@O..........cccecvuceresesrsrrerccs D1 Currency..... | Citibank NA......... E570DZWZ7FF32TWEFAT6. |09/27/2016|11/15/2026 | ................ | ...16,218,250 (1.2EUR) 230,177 | ........ (607,550) | ... | woven (1,425,609) | .covvevcrccrernces | B850 | i | e | v 231,238 | .o 100/100......
Pay Fixed GBP Receive Fixed USD Currency 3.03USD
Swap AFS Bond — G1591#AU..............cccorucemerrnrrenens D1.... Currency..... | Citibank NA......... E570DZWZ7FF32TWEFAT76. | 11/01/2016|02/20/2025 | ................ | .....7,330,200 (2.31 GBP) 28,792 | ........ (488,400) | ... | coovere (883,067) | ..ceovvevcrrriens | -.....289,200 92,701 100/ 100......
4.3225 USD
Pay Floating EUR Receive Fixed USD Currency (EURIBOR 6
Swap AFS Bond — LO175#ADA...........cocovvevevcrererirerenens [ I JR Currency..... | BNP Paribas........ ROMUWSFPUBMPROBK5P83 | 11/18/2016|12/31/2028 | ............... | ...17,991,100 | Months EUR)| .....ccccoooceveveccce | covvevevevevcccvcviies | v 427,078 | ..... (1,735,700) | ... | ..... (2,986,445) | ..........cce.... | .....681,700 288,142 100/100......
4.3225 USD
Pay Floating EUR Receive Fixed USD Currency (EURIBOR 6
Swap AFS Bond - LO175#ADA...........cocovvevenererirennrenens D1 Currency..... | BNP Paribas........ ROMUWSFPUBMPROBK5P83 | 11/18/2016|12/31/2028 | ................ | ..31,219,850 | Months EUR)| .....ccccevecevevevers | covveveverersvevcresen | v 741,105 | ..... (3,011,950) | ... | ..... (5,182,361) | ccrccvecncns | 1,182,950 | i | o | v 500,012 | .cccoccovereene 100/100......
Pay Fixed GBP Receive Fixed USD Currency 4.44 USD
Swap AFS Bond ~ G1745*AGB..........ccceueeereruermrerirenens Do Currency..... | Citibank NA......... E570DZWZ7FF32TWEFAT6. |03/13/2013|04/17/2023 ................ | ...14,920,000 [CRRICI=12)] RO IR ISP 78545 | ... 1,889,000 |...| ....... 1,220,753 creee882,000 | oo [ v | e 159,091 | ..vovvveverenes 100/100......
Pay Fixed GBP Receive Fixed USD Currency 4.84 USD
Swap AFS Bond - G1745*AJ0........cvvererccererienns D1..... Currency..... | Citibank NA......... E570ODZWZ7FF32TWEFAT76. [03/13/2013|04/17/2028 ............... | ..29,840,000 (GRS G2 N SRR I 157,788 | ....... 3,778,000 | .| .o 1,567,667 964,000 | oo [ i | e 461,157 | o 100/100......
4.105 USD
(British Pound
Pay Floating GBP Receive Fixed USD Currency HSBC Bank USA 6 Month
Swap AFS Bond — GO566*AD1...........covvevevcrevvverererenens [ PR Currency..... | NA 1IE8VN30JCEQV1H4R804..... [ 11/01/2016 [ 12/31/2029 ............cce. | ..20,5612,050 | LIBOR GBP)| ...ooocvvvevevevevevens [ covvevevevevmvsvesinnns | s 165,620 | ...... (1,314,875) | ... | ... (2,802,228) | ..o | 807,350 | e | o | i 344,155 | .....cccccce 100/100......
4.105 USD
(British Pound
Pay Floating GBP Receive Fixed USD Currency HSBC Bank USA 6 Month
Swap AFS Bond - GO566*AD1..........oococvcvcrcreriscncrencns D1 Currency..... | NA 1IE8VN30JCEQV1H4R804..... [ 11/01/2016{12/31/2029 ...........ccce. | ..20,5612,050 | LIBOR GBP)| ...oooovvvevevevevivens [ crvvvvvvevevvnevivinnns | v 165,620 | ...... (1,314,875) | ... | ..... (2,802,228) | .cocvcrcciccrcns | 807,350 | s | e | v 344,155 | .....cccccccee 100/100......
Pay Fixed JPY Receive Fixed USD Currency 3.68 USD
Swap AFS Bond — L2289#ABT ........cccoovvverercrercrcniscnens D1 Currency..... | Citibank NA......... E570DZWZ7FF32TWEFAT6. |05/02/2017|05/11/2032] ................ | ....9,982,175 (0.65 JPY) 226,308 | ......... 131,692 | ... | oo (251,834) | coovevveeccrcereeeces | v 88,286 | ..o | e | v 184,210 | ..ocvoveverene 100/100......
Pay Fixed JPY Receive Fixed USD Currency 3.68 USD
Swap AFS Bond - L2289#ABT. .| Currency..... | Citibank NA. E570DZWZ7FF32TWEFATS. [05/02/2017 |05/11/2032] . ..9,982,175 (065 JPY) 226,308 131,692 .(251,834) | .. 88,286 100/100......
Pay Fixed JPY Receive Fixed USD Currency 3.356 USD
Swap AFS Bond — L2289#AAI.........cccoovovivercriscrerincnens D1 Currency..... | Citibank NA......... E570DZWZ7FF32TWEFAT6. |05/02/2017|05/11/2027 | ......ccvvves | v 4,991,087 (LT 0 0] N TN I 14,272 | ......ceund 65,845 110:(81,088) [ oo [ e A4143 | i | i | 73254 | ..o 100/100......
Pay Fixed JPY Receive Fixed USD Currency 3.356 USD
Swap AFS Bond — L2289#AAD..........ccooovverercrerircnincnens D1 Currency..... | Citibank NA......... E570DZWZ7FF32TWEFAT6. |05/02/2017|05/11/2027 | .....ocvvcvccss | ocus 4,991,087 [(CRET 220 ] NS VTN ISR 14,272 | ..........dd 65,845 100:(81,088) [ oo [ e A4443 | i | e | 73254 | .o 100/100......
Pay Fixed JPY Receive Fixed USD Currency 3.356 USD
Swap AFS Bond — L2289#AA...........coovvvreirnernrranens D1.... Currency..... | Citibank NA......... E570DZWZ7FF32TWEFAT76. |05/02/2017 |05/11/2027 | ................ | .....4,991,087 (0.3 JPY)| oo [ v | e 114272 | ........... 65,845 10ei(81,088) | v | v A4143 | e | v | s 73254 | .o 100/100......
Pay Fixed JPY Receive Fixed USD Currency 3.356 USD
Swap AFS Bond — L2289#AAI...........coooovcveimiiicicicicnens D1 Currency..... | Citibank NA......... E570DZWZ7FF32TWEFAT76. |05/02/2017|05/11/2027| ................ | ....4,991,087 [(CRCT L0 0] N RSN IS 14272 | ... 65,845 110:(81,088) [ oo [ e 4143 | i | | ) 73254 | ..o 100/100......
Pay Fixed EUR Receive Fixed USD Currency Barclays Bank 3.9525 USD
Swap AFS Bond - 48021P A*9.........couvmvvvenmrerennreierenens D1 Currency..... | PLC G5GSEF7VJP5I7T0UK5573.... |06/07/2017 |06/27/2027 | ................ | ...13,515,600 (1.96 EUR)| ..cooveverevvcn | v | e 193,365 | ........ (409,200) | ...| oo (1,142,208) | e | 881,200 | i | e | 199,844 | .....coovvvenen 100/100......
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Statement as of September 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
Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit | Effectiveness
Schedule| Type(s) 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 Change in | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease B/A.CV. | )/Accretion Items Exposure Entity end (b)
Pay Fixed EUR Receive Fixed USD Currency Barclays Bank 3.9525 USD
Swap AFS Bond - 48021P A*9 . | Currency..... | PLC G5GSEF7VJP5I70UK5573.... [06/07/2017 (06/27/2027 | . ..13,515,600 (1.96 EUR)| . ..193,365 ...(409,200) | ... | ...... (1,142,208) | ... ......481,200 199,844 100/100......
Pay Fixed GBP Receive Fixed USD Currency 3.7USD (2.12
Swap AFS Bond ~ G7T05HAAL...........oovvvevevivvievviinninnns Do Currency..... | Citibank NA......... E570DZWZ7FF32TWEFAT6. |03/01/2017|08/05/2024| ................ | ..22,131,000 GBP) 236,462 | .....(1,324,800) | ... | ......(1,417,225) | ..oooovvvvvvvrrrrrnns | 200eeBB7,600 | o [ v | e 267,686 | .......cccc. 100/100......
Pay Fixed EUR Receive Fixed USD Currency 343USD
Swap AFS Bond — F1840#AAD......ccccccovvvevrrsnirrrrs Dl Currency..... | BNP Paribas........ ROMUWSFPUSMPROBK5P83 | 01/15/2016|03/30/2026 | ................ | 49,230,000 | (1.839 EUR) 525,815 | ... (2,988,000) | ... | ... (7A74,081) [ coovovvrvrrsinnns | 01804500 | oo [ o | o 674,171 | v 100/100......
Pay Fixed GBP Receive Fixed USD Currency 4,032 USD
Swap AFS Bond ~ G7304*AA9...........cccooreruvercrcscrcrens D1 Currency..... | BNP Paribas........ ROMUWSFPUBMPROBK5P83 | 10/04/2017 | 10/31/2027 | ................ | ...13,280,000 (VALY €1212)] NI IR IOV 132,808 | .......... 249,000 | ... | ........ (207,189) | cevvevvvvccrccrccrcns | 882,000 | s | v | v 200,198 | .....cccocee 100/100......
Pay Fixed GBP Receive Fixed USD Currency 4,032 USD
Swap AFS Bond — G7304*AA9..........occoocvermverercnercrenes D1 Currency..... | BNP Paribas........ ROMUWSFPUSMPROBK5P83 | 10/04/2017 | 10/31/2027 | ................ | ..29,216,000 (2.96 GBP) 292,178 | ......... 547,800 | ... | ........ (455,816) | cccvcvvecvercrrneecns | 21,060,400 | oo | s | v 440,436 | ..ocovvercnc. 100/100......
Pay Fixed GBP Receive Fixed USD Currency 4,032 USD
Swap AFS Bond — G7304*AA9...........oooveeirirmrcnernrinees D1.... Currency..... | BNP Paribas........ ROMUWSFPUBMPRO8K5P83 | 10/04/2017 [10/31/2027 | ................ | .....6,640,000 (2.96 GBP) 66,404 | ......... 124,500 | ... | oo (103,594) | .vooovvvveenrerrer | 241,000 | oo [ e | e 100,099 | ..o 100/ 100......
Pay Fixed EUR Receive Fixed USD Currency 3.269 USD
Swap AFS Bond - 879360CH0..........ccoooercrercrercrcrcrcscns D1 Currency..... | Citibank NA......... E570DZWZ7FF32TWEFAT6. |03/29/2017|04/18/2023| ................ | ...10,745,000 (092 EUR)| ..o | v | v 180,597 | ..o (859,000) | ...| wooen (1,213,573) | cccccvvccccsccvccncns | 01,000 | s | o | i 114,608 | .....cooveveve 100/100......
Pay Fixed EUR Receive Fixed USD Currency 3.401USD
Swap AFS Bond — N8502#ABS.............ccccovvvrncrrerinceenns D1 Currency..... | Citibank NA......... E570DZWZT7FF32TWEFAT6. |03/29/2017|04/18/2024| ................ | ..11,819,000 (1.09 EUR)| -.coeoeverervererenans | v | e 193,507 | .ooveve (945,400) | ... | wooon (1,358,860) | ..o | e dB1,00 | i | e | i 139,262 | ..oooovvvevenes 100/100......
Pay Fixed EUR Receive Fixed USD Currency Barclays Bank 3.6717 USD
Swap AFS Bond — 372460D*3.........ccvvvrvevevererrcnernrenees D1..... Currency..... | PLC G5GSEF7VJP5I70UKS573.... [10/18/2017|10/30/2024 | ................ | ...17,664,000 (1A EUR)| ocvvvevecerrnrcnens [ vesrrenereveiinnens | v 299,568 258,000 (323,094) 801,500 | oo | e | e 217914 | e 100/ 100......
Pay Fixed EUR Receive Fixed USD Currency Barclays Bank 3.6717 USD
Swap AFS Bond — 372460D*3..........ccccocovevevevevevevererens D1 Currency..... | PLC G5GSEF7VJP5I7T0UKS573.... [10/18/2017 [10/30/2024 | ................ | ...17,664,000 (1.4 EUR) 299,568 258,000 (323,094) 1801,500 | oo [ v | s 217914 | .. 100/100......
Pay Fixed EUR Receive Fixed USD Currency Barclays Bank 3.8929 USD
Swap AFS Bond - 372460D@1......c.cocvevvvevevererevennrenens D1 Currency..... | PLC G5GSEF7VJP5I7T0UK5573.... [10/18/2017 [10/30/2027 | ................ | ...29,440,000 (181 EUR)| oo | i | e 456,915 | .......... 430,000 | .| coorered (746,807) | coovevvceccrccrceccns | 21,002,500 | e | v | v 443746 | ...coooeve. 100/100......
Pay Fixed EUR Receive Fixed USD Currency 4176 USD
Swap AFS Bond — N9OB1@AKB...........ccccreemvererrirrinarns D1.... Currency..... | Citibank NA......... E570DZWZ7FF32TWEFAT76. | 11/02/2017 [12/15/2027 | ................ | .....5,827,500 (2.03 EUR)| -ovvvvevvernncrninns [ vvverernieiiiirssnnes | e 94,570 | ............. 25,500 | .| oo (196,010) | ..veovvvvrrccrvniens | -.....200,500 88,444 100/ 100......
Pay Fixed EUR Receive Fixed USD Currency 4176 USD
Swap AFS Bond ~ N9061@AKB... . | Currency..... | Citibank NA. E570DZWZT7FF32TWEFAT76. |11/02/2017|12/15/2027 | . ...18,648,000 (203 EUR)|. ..81,600 ...(627,232) | ... ......641,600 283,021 100/100......
Pay Fixed GBP Receive Fixed USD Currency 3.895 USD
Swap AFS Bond —~ G2686@AC2............cccouccvcreucrcreras D1 Currency..... | BNP Paribas........ ROMUWSFPUSMPROBKS5P83 | 10/27/2017 | 11/15/2032 | ................ | ..47,131,200 (269 GBP)| ..o | i | e 410,922 | .......... 219,600 | ... | ........ (979,529) | cecvevvvcverccncencns | 1,735,200 | e | v | v 886,047 | ............... 100/100......
Pay Fixed EUR Receive Fixed USD Currency 3.929 USD
Swap AFS Bond ~ N9OBT@AJI.........cooveerercrcrrririnenes D1.... Currency..... | Citibank NA......... E570DZWZ7FF32TWEFAT76. | 11/02/2017 [12/15/2024 ................ | .....5,827,500 (1.6 EUR)] v [ oo | v 102,404 | .......... 25500 | .| oo (157,433) | oo | 2000200,500 | oo [ v | e 72,632 | .o 100/100......
Pay Fixed EUR Receive Fixed USD Currency 3.929 USD
Swap AFS Bond ~ N90B1@AJI.........ccccooccccrcrcrcrcranes D1 Currency..... | Citibank NA......... E570DZWZ7FF32TWEFAT6. |11/02/2017|12/15/2024| ................ | ...13,986,000 (1.6 EUR)| oo | v | v 245769 | ............ 61,200 |...| ........ (377,839) | covvevverrrrrcrccnens | 881,200 | i | e | AT4317 | oo 100/100......
Pay Fixed GBP Receive Fixed USD Currency Deutsche Bank 4.025 USD
Swap AFS Bond — G2479@AAT.........oouwvvevvveevivvniiinnnns D1 Currency..... | AG TLTWFZYICNSX8D621K86.... |09/16/2014 [12/16/2024| ................ | ..48,642,000 (363 GBP)| ..coovevevevevereriaens | s | e 392,520 | ... 9,549,000 | ... | ...... 7,226,200 446,000 | i [ e | e 606,390 | ................ 100/100......
Pay Fixed GBP Receive Fixed USD Currency 4.226 USD
Swap AFS Bond - G1737@AB5..........conmrrrererrrirrenes D1 Currency..... | Citibank NA......... E570DZWZ7FF32TWEFA76. [01/25/2018)|03/14/2032] ................ | ....7,140,000 (2.83 GBP) 63,671 | .......... 624,500 | ...| .ot 641,154 eenB24,500 | oo [ e | e 130,990 | .cocovviree 100/100......
Pay Fixed GBP Receive Fixed USD Currency 4.226 USD
Swap AFS Bond - G1737@ABS..........cooovvveverrrirens D1..... Currency..... | Citibank NA......... E570DZWZ7FF32TWEFA76. [01/25/2018)|03/14/2032] ................ | ....7,140,000 (2.83 GBP) 63,671 | .......... 624,500 | ... | .ot 641,154 824,500 | oo | i | s 130,990 | .o 100/100......
Pay Fixed EUR Receive Fixed USD Currency Royal Bank of 6.5025 USD
Swap AFS Bond - 70645JAN2. . | Currency..... | Scotland PLC RR3QWICWWIPCS8A4S074. |02/16/2005|02/24/2025| . ...6,500,000 (5.5 EUR) 69,600 698,000 ....200,500 82,272 100/100......
Pay Fixed EUR Receive Fixed USD Currency Royal Bank of 6.5025 USD
Swap AFS Bond — 70645JAN2..........cocoeveveverererenererenens D1 Currency..... | Scotland PLC RR3QWICWWIPCS8A4S074. |02/16/2005|02/24/2025| ................ | ....6,500,000 (5.5 EUR)| -oeveveverereverenenens | i | v 69,600 | ......... 698,000 | ... | oo 71,929 ....200,500 82,272 100/100......
5.59 USD
(British Pound
Pay Floating GBP Receive Fixed USD Currency Bank of America 3 Month
Swap AFS Bond — GB970*AES.............cocecrerrrcrerrrinees D1.... Currency..... | Corp B4TYDEB6GKMZ0031MB27. | 11/21/2013|01/02/2025 ................ | ...16,000,000 | LIBOR GBP) 358,735 | ....... 3,064,798 | ...| ... 3,467,976 L AT8AA | e | i | 200,208 | .....ccooeveeen. 100/ 100......
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Statement as of September 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
Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit | Effectiveness
Schedule| Type(s) 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 Change in | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease B/A.CV. | )/Accretion Items Exposure Entity end (b)
5.59 USD
(British Pound
Pay Floating GBP Receive Fixed USD Currency Bank of America 3 Month
Swap AFS Bond — GB970*AEB.............cccoovvscrercrcreree D1 Currency..... | Corp B4TYDEB6GKMZO031MB27. | 11/21/2013|01/02/2025| ................ | ..40,000,000 | LIBOR GBP)| .....ccccceeecerevecece | covveverevevsvrrcvaver | cevere 896,837 | ....... 7,661,995 | .| ... 8,669,939 2 1196,135 | s [ v | s 500,520 | .....ccccc.c.e 100/100......
5.59 USD
(British Pound
Pay Floating GBP Receive Fixed USD Currency Bank of America 3 Month
Swap AFS Bond - GBI70*AEB.............cococrurcrcrcrcrcrene D1 Currency..... | Corp B4TYDEB6GKMZO031MB27. |11/21/2013|01/02/2025 | ................ | ... 9,000,000 | LIBOR GBP)| .....ccouuuvuvermruaens | veverereveviveveses | v 201,788 | ... 1,723,949 | .| ..... 1,950,736 100:289,130 [ oo [ v | s 12617 | oo 100/100......
5.59 USD
(British Pound
Pay Floating GBP Receive Fixed USD Currency Bank of America 3 Month
Swap AFS Bond ~ GB970*AEB............ccococrurcrercsercrens D1 Currency..... | Corp B4TYDEB6GKMZO031MB27. |11/21/2013|01/02/2025 | ................ | ..... 9,000,000 | LIBOR GBP)| ...ccccoeuuruverurenens | oveverereveveveresis | v 201,788 | ... 1,723,949 |...| ... 1,950,736 100:289,130 [ oo [ e | s 112617 | oo 100/100......
Pay Fixed AUD Receive Fixed USD Currency 4277 USD
Swap AFS BONd = TBD....oocvvvrrerirrnreessceresiseresns D1 Currency..... | Citibank NA......... E570DZWZ7FF32TWEFA76. [06/27/2018]|10/01/2028] ................ | ..20,638,800 (442 AUD) | oo [ eervermenneinieennens | cvevesseeeisseseines | e 411,600 | .| ..cccoe (243,703) | ..oocvvveecerien | 411,600 326,507 100/100......
Pay Fixed AUD Receive Fixed USD Currency 4.355 USD
Swap AFS Bond — TBD........ccovvvvvmrervvvrmresninsnsnsnsnsesinens [ I FR Currency..... | Citibank NA......... E570DZWZ7FF32TWEFAT6. |06/27/2018|10/01/2030 | ............ccc. | ... 7,371,000 (4.58 AUD)| ..o | oo [ i | eevevenen 147,000 | ...| wooveeen ([0CKS10[0) N RN OOOOOS I A(0[0[ N PR I ISR 127,728 | ..ocvvvvvevee 100/100......
Pay Fixed AUD Receive Fixed USD Currency 4.355 USD
Swap AFS Bond = TBD.......ccoovvvvmnneievernresennsnsessensenennns D1 Currency..... | Citibank NA......... E570DZWZ7FF32TWEFAT76. |06/27/2018|10/01/2030] ................ | ...11,056,500 (4.58 AUD) 220,500 | ... | .o (155,250) | cccvevvececrccrcenens | 20i220,500 | e | e | i 191,592 | ..oovovvvevene 100/100......
Pay Fixed AUD Receive Fixed USD Currency 4.355 USD
Swap AFS Bond = TBD......coovvrvvevnrereverererennsesensessenenens D1 Currency..... | Citibank NA......... E570DZWZ7FF32TWEFAT6. |06/27/2018|10/01/2030] ................ | ....5,159,700 (4.58 AUD)| -.coeoevereravererenans | errerescceseresi [ oomemmmesmsismieninins | eevevenees 102,900 covereenee(12,850) [ oo | 2...102,900 89,409 100/100......
Pay Fixed EUR Receive Fixed USD Currency 4.2685 USD
Swap AFS Bond — TBD........ccoovvvvvmrmrvvmrmrnsnsnsnsnsnsnsesenens D1 Currency..... | Wells Fargo & Co  KB1H1DSPRFMYMCUFXT09 |07/12/2018|10/12/2028 | ................ | ...16,342,000 (1.82EUR) 96,400 | ... | ........ (URTX:770 1 [ [ 96,400 | ..o | e | v 258920 | ......cccc.ce 100/100......
Pay Fixed GBP Receive Fixed USD Currency Royal Bank of 4.2375USD
Swap AFS Bond = TBD.......ccoovvvvvmrereverernsesssnsesssnsesennns D1 Currency..... | Scotland PLC RR3QWICWWIPCS8A4S074. |08/08/2018|11/07/2028 | ................ | ..... 7,720,200 (2.75 GBP) (98,400) | ... (PXH1<) ) I I ((CICRET0[0) N TS IR IO 122,751 | oo 100/100......
Pay Fixed GBP Receive Fixed USD Currency Royal Bank of 42375 USD
Swap AFS Bond = TBD......couvvvvvemrrerevnnnresensissessessesenens D1 Currency..... | Scotland PLC RR3QWICWWIPCS8A4S074. |08/08/2018|11/07/2028 ...........ccc0. | ..o 5,146,800 (2.75 GBP) OO (11010 OO S (1,344) | oo | v ((GISYCI0[0) ) RS IS ISR 81,834 | ...ccccoceren. 100/100......
Pay Fixed GBP Receive Fixed USD Currency Royal Bank of 42375 USD
Swap AFS Bond — TBD.....ocvvrrrerirneerinerersererns D1.... Currency..... | Scotland PLC RR3QWICWWIPCS8A4S074. {08/08/2018|11/07/2028 | ................ | ..25,734,000 (2.75 GBP)| oo [ cvvvermrrmvensenenees | cvvvssenemesseeniins | cvveenend (328,000) | ... | ovreerenn (8,721) | covvvreeeevens | o (328,000) | ..oovveverecereren [ e | v 409,169 | ..covvvvene 100/100......
0879999. Total-Swaps-Hedging Effective-Foreign Exchange 0 0 [..15509,178 | ..... 58,458,093 .44,500,908 ...18,701,652 XXX XXX
0909999. Total-Swaps-Hedging Effective 0 0] ..15509,178 | ..... 58,458,093 44,500,908 ...18,701,652 XXX XXX
Swaps - Hedging Other - Interest Rate
USD LIBOR
Pay Fixed Receive Floating Interest Rate Swap. | Bond Portfolio Hedge...............couuuervveveeerrnnnnennns B1.... Interest........ Credit Suisse Intl. E58DKGMJYYYJLN8C3868... [09/21/2006|03/01/2022| ................ | .....6,750,000 BM (5.3135) | v [ e | (165,286) | ......... (492,039) | ... | cooveee (492,039) | ... (492,039) 62,407 001
0919999. Total-Swaps-Hedging Other-Interest Rate. 0 0 (165,286) | .........(492,039) [XX| ........(492,039) | .....(492,039) 0 0 0 62407 | XXX XXX
Swaps - Hedging Other - Credit Default
Credit Default Swap - Purchased Protection on Barclays Bank
Weyerhaeuser Co 962166AS3 Di..... Credit......... |PLC G5GSEF7VJP5I70UK5573.... [12/18/2008|12/20/2018] ......ccccceeee | 2020.2,000,000 [ 0..cvvveevverennrs | covvmnennrneniensnene | cvvvvnseesesssssnnens | seveseeed (31,850) (8,836) | ... (8,836) | ........ 28,852 006.
0929999. Total-Swaps-Hedging Other-Credit Default. 0 (V] (31,850) [ ...oveeeeeees(8,836) [XX| covovevennaed (8,836)] ........ 28,852 0 0 0 0 XXX XXX
0969999. Total-Swaps-Hedging Other. 0 0 . (197,136) ] ........ (500,875) |XX| ..oovc (500,875) | .....(463,187) 0 0 0 62407 | XXX XXX
1159999. Total-Swaps-Interest Rate. 0 0| o (165,286) | ........ (492,039) |XX| .ooveve (492,039) | ... (492,039) 0 0 0 62,407 | XXX XXX
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Statement as of September 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

Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit | Effectiveness

Schedule| Type(s) 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 Change in | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease BJ/A.CV. | )/Accretion Items Exposure Entity end (b)
1169999. Total-Swaps-Credit Default 0 0 ... (31,850) (8,836) |XX| (8,836)| ...... 28,852 0 0 0 0] XXX XXX
1179999. Total-Swaps-Foreign Exchange. 0 0]..15509,178 | ..... 58,458,093 [XX] ......... (893,109) ...0 | 44,500,908 | ..o (] I 0 | ..18,701,652 XXX XXX
1209999. Total-Swap! 0 0]..15312,043 | ... 57,957,219 [XX] .....(1,393,984) | .....(463,187) | .44,500,908 ...18,764,059 XXX XXX
1399999. Total-Hedging Effective. 0 0| ..15509,178 | ... 58,458,093 [XX| ......... (893,109) .....0 | 44,500,908 ..18,701,652 | XXX XXX
1409999. Total-Hedging Other. 0 |..34,987,974 | ... (197,136) | ....... 7,764,197 [XX| ....... 7,764,197 | (27,186,089) 0 0 0 62,407 | XXX XXX
1449999. TOTAL 0 | ..34,987,974 | ..15312,043 | ... 66,222,290 [XX| ...... 6,871,087 | (27,186,089) | 44,500,908 | ............c... 0 [ e 0 [..18,764,059 | XXX XXX

(@)

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

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
Book/Adju (Loss) Used to| Cumulative | Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule | Type(s) | Date of sted Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade | Transaction | Reporting Carrying Variation Variation 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
Short Futures
Hedging Other
S&P 500 E-Mini Index Future | VAGLB Market Risk Capital Equity / SNZ20JLFK8MNNCLQOF3
ESZ8......|.... 8,318 | ...1,204,268,726 | Futures Hedge N/A......... Index |12/15/2018| CME...........coccouncen. 9 09/15/2018]..2,895.5728 |..2,919.0000 | ........ 423,429 | oo [ [ | s .(9,743,374) | ...... (9,743,374) | ....43,665,654 | .....c.ovvvrnece. 1| e 50
S&P 500 E-Mini Index Future | VAGLB Hedge - Guaranteed Equity / SNZ20JLFK8MNNCLQOF3
ESZ8.....[ ccooeeen. 20 | v 2,893,351 |Futures Minimum Annuity Benefit N/A......... Index |12/15/2018| CME...........coecounen. 9 09/15/2018|..2,893.3510 |..2,919.0000 900 [ covurrrerirnees | ervrerereerrninenns | eereeereeissesens | e (25,649) | .....one.. (25,649) | ........ 104,991 | oo 1] 50
S&P 500 E-Mini Index Future | VAGLB Hedge - Equity Equity / SNZ20JLFK8MNNCLQOF3
ESZ8......| oo (] I 868,004 |Futures Indexed Annuity N/A........ Index |12/15/2018| CME.........c.oecounecn. 9 09/15/2018| ..2,893.3462 |..2,919.0000 270 [ o | e | ceveeeeeniens | e | e (7,696) | ...ovvveven. (7,696) | .......... 31,497 | s 1] 50
S&P 400 E-Mini Index Future | VAGLB Market Risk Capital Equity / SNZ20JLFK8MNNCLQOF3
FAZS......|..... 1,851 | ... 377,809,822 | Futures Hedge N/A......... Index |12/15/2018| CME...........coccounnn. 9 09/15/2018|..2,041.1120 |..2,025.2000 | ....(1,136,126) [ ...vvvrvrererer | crvrererrcerininenns | ceverneeieninneinens [ veereniseesenin ...2,945302 | ....... 2,945,302 | ..... 9,716,894 | ..ooovvvvcrirs LI I 100
S&P 400 E-Mini Index Future | VAGLB Hedge - Guaranteed Equity / SNZ20JLFK8MNNCLQOF3
FAZS...... .1,018,735 |Futures Minimum Annuity Benefit N/A. Index |12/15/2018 .9 09/15/2018] ..2,037.4698 |..2,025.2000 (3,250 | oo [ e | e [ ..6,135 26,248 1 100
MSCI EAFE Mini Index Future | VAGLB Market Risk Capital Equity /
MFZ8..... | ..... 5997 | ... 583,945,910 | Futures Hedge N/A........ Index |12/15/2018|ICE.........ccovvvvrrinnne 5493004R83R1LVX2IL36.... |09/15/2018 ..1,947.4601 |..1,975.5000 | ..... 5,030,104 | .oovvviririnns | v [ | s ....(8,407,765) | ...... (8,407,765) | ....31,481,477 | ccovvrirvrrrne T 50
MSCI EAFE Mini Index Future | VAGLB Hedge - Guaranteed Equity /
MFZ8..... | ......... 15 [ 1,457,063 | Futures Minimum Annuity Benefit N/A......... Index |12/15/2018 ICE.......ccccoovvurrrenee 5493004R83R1LVX2IL36.... |09/15/2018]..1,942.7506 |..1,975.5000 | .......... 13,275 [ v [ [ e | v (24,562) | ........... (24,562) | .......... 78,743 | oo 1] s 50
Russell 2000 Index Mini VAGLB Market Risk Capital Equity /
RTYZS8... |..... 1,302 | ...... 111,963,367 | Future Futures Hedge N/A......... Index |12/15/2018| CBT.....ccovvrvvrrrns 549300EX04Q2QBFQTQ27 |09/15/2018]..1,719.8674 |..1,700.8000 | ....... (255,727) | covvvveveevens [ rneernenineinerines [ e | e 1,241,287 | 1,241,287 | ..... 6,834,898 | ....ccoovvirinns LI [T 50
Russell 2000 Index Mini VAGLB Hedge - Guaranteed Equity /
RTYZ8... | .o 4] 344,340 | Future Futures Minimum Annuity Benefit N/A......... Index  |12/15/2018] CBT......cccvvrvennrens 549300EX04Q2QBFQTQ27 | 09/15/2018] ..1,721.7010 |..1,700.8000 (860) | ..verrercers e | | e | e 4,180 | oo 4,180 20,998 1 50
13429999, TOtal-Short FUIUIES-HEAGING OfNBT. ... evue ittt seities etttiett sttt es ettt eE o884 E £ 8488 4EE 4L 8 SoEE10E  £4eEE£EE o8 £LE oA 144 E 8oL E oL 1L E L8484 E L8R E kbbbt nnt i | bi 4,072,015 0 0 0 0 | ..(14,012,142) | ....(14,012,142) | ....91,961,400 XXX XXX
1389999, TOI-SNOM FUIUES...........ooveoiveeeveeeeoeeeeieeeessessesseeeeeeeseises eveeeesssaessssssssssssseessessesssssssssesssesssesesssessssesesssesssasesssessssassseesssane | aasssasssesssssesssasssesssessesessseessesessesasssassssesssesssssssssssesssssesssssssssssssssssssessssnsssnnsssssssssnssnssnnnins | cones 4,072,015 0 0 0 0 | ..(14,012,142) | ....(14,012,142) | ....91,961,400 XXX XXX
1409999, TOI-HEAGING OFNET... v eetieetessers e ees stk ek ees et e E 8 £EE££EE 8888848084848 E 0L E 88481 HEE 84840816 S04 HEE 1 1R L 4R E 1L 8L HEE R L4881 EE L8 EE SRR R bbbttt | srend 4,072,015 0 0 0 0 | ..(14,012,142) | ....(14,012,142) | ....91,961,400 XXX XXX
TA49999., TOTAL ... vvieeiiriiiiieiseeieesetestiess st ss s ess s essesbene feebsessassessessaeesessees e s ees e b e es e s ee et ee s b e s e b e st d s st es s et anss | 4heeeseetsessee st e e s s e b LRttt ennnis | areed 4,072,015 0 0 0 0 |..(14,012,142) | ....(14,012,142) | ....91,961,400 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
Bank of America ....72,840,795 | ..... 19,120,605 |....91,961,400
TOLAI NEE CASN DEPOSIES. .....veovssresreserseressees s eesssems et s 8888888888088 408008+ £H8HEEEHEEE LA 1AL LR 8 EE 0L ELE 1 E L E 8L HEE 8L R0t ersnnias ...72,840,795 | ..... 19,120,605 |....91,961,400
(a) Code Description of Hedged Risk(s)
1 HEDGES THE EQUITY RISK OF A LIABILITY
2 HEDGES THE INTEREST RATE RISK OF A LIABILITY
3 REBALANCES PORTFOLIO CURRENCY EXPOSURE
4 REBALANCES PORTFOLIO DURATION
5 HEDGES THE EQUITY RISK OF AN ASSET
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Statement as of September 30, 2018 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exct Traded Derivatives
0199999. Aggregate Sum of EXChange TratQ. .......c..uuuiuriuririiit i e | eesens s en s XXX XXX XXX 91,961,400 [..cocovnnene | 91,961,400 5,467,978 | .o (1,395,963) ‘ ......... 5,467,978 | . 91,961,400 | ..coovovrinnins 91,961,400
NAIC 1 Desi
Bank of America Corp.......... BATYDEB6GKMZO031MB27 | Y......ccooenee | (STOTIRTON IO 16,562,747 AAATABIT | s [ e 0 16,039,388 | ..o | e | 925,963 | ...... 0
Barclays Bank PLC............coouiiiiiiii s G5GSEF7VJP5I70UK5573... | Y. Y ...6,802,000 ..12,303,200 (827,236) 4,673,964 10,372,531 1(3,686,246) | ...oovvveerirerieenenn0 | 2,202,122 2,202,122
BNP Paribas..........ccccoevvuvune ROMUWSFPUSMPROB8K5P8Y Y. Y 1,140,900 | (8,813,650) | .......... 0 ..(20,313,941) | ... ..3,491,311
CHIDANK NA. ... bbb E570DZWZT7FF32TWEFAT6 | Y. Y ..16,931,549 (11,589,067) 5,342,482 8,164,949 | ...ccoovvvnnnee. (26,202,819) | ... ..7,238,753
Credit SUISSE IN........verriireiiei s E58DKGMJYYYJLNBC3868. | Y Y 117,782 (492,039) | .......... (01 7,782 | o (492,039)
Deutsche Bank AG. TLTWFZYICNSX8D621K86.. | Y. Y. .14,100,000 ..22,450,800 8,350,800 14,666,112
Goldman Sachs Intl Ltd.. W22LROWP2IHZNBB6K528 | Y Yo | e 599,000 567,132 | oo | e 0 [ e 567,132 | oo
HSBC BaNK USA NA ...ttt 1IE8VN30JCEQV1H4R804... | Y. Y. (2,629,750) | .......... (0 SRR SOOI (5,604,457) | ... 688,309
JPMorgan Chase & Co.................... TH6GLXDRUGQFU57RNEY7| Y Y 4,999,000 | ..coovrivrernn 12,527,200 | oo (818,980) 6,709,220 8,322,433 | .o (3,161,884) | ..o 161,549 | L 1,216,220 | ..ovovereriene 1,216,220
Morgan Stanley Capital SVCS..........ccviiiienee s 17331LVCZKQKX5T7XV54... | Y, Y. ...2,550,000 1,096,800 22,525,026 | ...cocviiinnicinn | o0 [ 323,117 | oo 323,117
Morgan Stanley & Co Intl Ltd.. 4PQUHN3JPFGFNF3BB653. | Y Y 284,000 (01 RN 258,103 0
Royal Bank of Scotland PLC.. RR3QWICWWIPCS8A4S074 | Y. Yoo | e | e 1,396,000 | i (1,539,600) | .......... 0 [ e 143,858 | ..coovviirerenne(2,052,089) | o0 | i 1,006,344 | ....coovvvirvirinn 862,744
Societe Generale... O2RNEB8IBXP4R0OTD8PUA41.. | Y. Y. 5,410,000 | ..oovirerneren. 5,402,175 | oo | e 0 5,402,175 |.... 20 | [ 0
Wells Fargo & Co... KB1H1DSPRFMYMCUFXTO09] Y. Y ..4,350,000 | .o 2,016,279 | | i 0 1,919,879 |.... .(114,827) | ... R 258,920 | ...... 0
0299999, Total NAIC 1 DESIGNEHION. ....ereieeiiieiessies ettt 55,656,747 292,932,612 . (26,710,321) 26,173,266 68,499,368 ...(61,628,281) | .... 727,661 18,764,059 ....13,193,549
0999999. Gross Totals...... .55,656,747 ....184,894,012 (26,710,321) | . 118,134,666 ...73,967,347 ..(63,024,244) .6,195,639 110,725,459 ..105,154,949

1. Offset per SSAP No. 64....

2. Net after right of offset per SSAP No. 64

................. 184,894,012

.................. (26,710,321)
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Statement as of September 30, 2018 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I,Vorlv)
Collateral Pledged by Reporting Entity
Bank of America Corp - CBT.........ccouvunrinniniiverienirens 549300EX04Q2QBFQTQ27.... | Cash Cash......oocnernierirerinns 0000,855,896 | ..o 6,855,896 | .... 6,855,896
Bank of America Corp - CME v.. SNZ20JLFKBMNNCLQOF39.. | CaSh........vvvucririiereisrierierineeseissisensssssssessssssessssnssinennnnee | OB ittt et | enisnenas 53,545,284 53,545,284 | ..... 53,545,284
Bank of America Corp - ICE ... 5493004R83R1LVX2IL36........ CaSN...vievreinneeresessessesssssnnsnnsnnnnnnnnnnnne | L CBSM s | e 31,560,220 131,560,220 | ..ocvvvrnnne 31,560,220
BNP Paribas - OTC........cccooveriririiinninerieriesesseisnis ROMUWSFPUBMPRO8K5P83 | Cash. ...21,242,000 .21,242,000
Citibank NA - OTC, E570DZWZ7FF32TWEFAT6.. | Cash. ..19,882,100 .19,882,100
Credit Suisse Intl - OTC E58DKGMJYYYJLNBC3868... | Cash 285,000 285,000 285,000
HSBC - OTC ... 1IE8VN30JCEQV1H4R804..... Cash 228,360,000 | ..o 6,360,000 6,360,000
Royal Bank of Scotland - OTC.......cc.coovniiiniiniiieniisiienens RR3QWICWWIPCSBA4S074... | CaSN.......ivieiiiiiiiiiisniesiiseniississsnisssissssssssssssssnssssissssesssssssinsssnnsssssensss | | CB8Muttiitttitisttsestssessssis st sss ettt nns | eebnnsssesnssan 2,568,000 | ... 2,568,000 | .. 2,568,000
0199999, TORAIS.......rvreesreseesers s sees s st es et ees k880t E 0001 oeEEf R E 0L e 1 ek LR E 0L R LR LR E LR LR fhfent et I 142,298,500 | ...oocovrieeas 142,298,500 | ...ooovovienae 142,298,500
Collateral Pledged to Reporting Entity
Barclays Bank PLC - OTC.........cccoeurnurnen. G5GSEF7VJP5I70UK5573...... Cash 26,802,000 | ..oooreiirirennd 6,802,000 XXX [
Deutsche Bank AG - OTC vee TLTWFZYICNSX8DB21KB.... | CaSh......ucerurvureecricrireererissiserienisssssesssssissnsssssssnesnsnssnnsnsnenns | | GBS ittt bbbt | et 14,100,000 .14,100,000 XXX
Goldman Sachs International Ltd - OTC. v W22LROWP2IHZNBBBKS28.. | CaSh.......c.cvriiveieieieieieiseieeseieissienesesssisssssesssssnsssssssssssiesnnniensess | | GBSttt b et | sresaeniesntenteniens 599,000 XXX
JPMorgan Chase & Co - OTC ... THBGLXDRUGQFUS57RNE97. | Cash .....4,999,000 XXX
Morgan Stanley Capital Service - OTC. ... |7331LVCZKQKX5T7XV54..... CaSh..euiriceeeeseersnsne s | L8ttt | enbesese s 2,550,000 XXX
Morgan Stanley & Co International Ltd - OTC. .. 4PQUHN3JPFGFNF3BBB53... | CSh.....cccviivririieisiieiernissiennsisssssessnssssenssssssimsssssneennnees | L8Nttt bt | enrnten et nes 284,000 XXX
Societe Generale - OTC.... O2RNE8IBXP4R0OTD8PUA41.... | Cash SNttt | serens i 5,410,000 XXX
Wells Fargo - OTC.......cccriumieneiierieeieiiesississssessseens KB1H1DSPRFMYMCUFXTO9. | Cash. SNttt | serens e 4,350,000 XXX
Bank of America - OTC ... BATYDEBBGKMZO031MB27.. | Treasury. 912828  HB 6 | U S TIEASUNY Nb...ouiouiiiieieiciciiie ittt | enesssesenseesniens 878,184 XXX 01/31/2022.
Bank of America - OTC ... BATYDEBBGKMZO031MB27.. | Treasury. 912828 MO 8 | U S TIASUNY NE...o.ioeiiiiiiiiei ittt | enisreisnsises s 468,731 XXX 11/30/2020.
Bank of America - OTC.......ccoociiniiiniiniininisrisssiisniens B4TYDEBBGKMZO03TMB27.. | TIEASUMY.....cvuueruiessirissiisserssenssenssenississensess s sessasssnssens s esessnssssencs 912828 N4 8 [ U S TraSUMNY NE.....iuiiiiiiiiiisiiiissii sttt | cnbsensicnisenes 15,215,833 XXX 12/31/2020.
0209999, TOAIS. ....v.vvreerseesseissersseesseeeseessse s esse s et et s sk s st s b bR R eeR R eees  oe£EieeE R eEE s oL £ 8RR e R AR RS R R RS R R AR R R bbb eee ShbeeE bbbt B [ 55,656,747 XXX XXX




Statement as of September 30, 2018 of the NAT'ONWIDE LlFE 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) - ial Mortgage-Backed Securities

04012M AP 4 | Argent Securities INC RMBS Ser 2008-M1 C........vviuririiiiiriiiinsiiesiseiesssissesssssssse s esssssssessessssssessessss | sonsssessessnes BFM.ovviceees | e 441577 | e, 648,064 | 07/25/2036.......

36829) AA 9 | GE Capital Commercial Mortgage RMBS Ser..........c.coceuirrimiieieirernissieeiserssiseeesisseesseenees 141,014 | oo 225,878 |08/25/2036.......

362334  BQ 6 | GSAA Home Equity Tr RMBS Ser 2008-3 Cl AT ... 6,635 |..... 6,635 |03/25/2036.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUNHIES. ... ..o rirrrerei e ssissisnines covnisnsnsessessssnsssensnssnsensnsenns | eserssessssssansenes 589,226 XXX
3899999.  Total - Industrial & Miscellaneous (UN@ffilIBEA). .. ... it ehsentensen st ensnnns | frenesninns s 589,226 | ... XXX
6299999.  Total - Residential MOrtgage-Backed SBCUMIES. ... e ittt ettt snssn s etessassessesssssssensessesssssnsensennsns | tosersessssssansenes 589,226 | ..o 880,577 XXX
6699999, SUDIOIAL = BONGS...... etttk ebsentenber sttt ettt | enseninns s 589,226 | ...ooivriiiniines 880,577 XXX
Cash Equival (Schedule E Part 2 Type)

000000 00 0 |Overnight Repos SEC LENDING ONLY........cccoiiiiiiiiiniiiiniiisiioisi s 163,758,213 10/01/2018.......
9199999.  Total - Cash Equivalents (SChedule E Part 2 TYPE).......oiirriieiiisiisiesiesssssessssssssssssesssss s sssssssass s ssssssessssssssssssssssssssnss | sssssssssessanssn 163,758,213 XXX
9999999, TOMAIS..... corveuieeieiiecieii ittt ebietb ettt | erbenienienes 164,347,439 XXX
General Interrogatories:

1. The activity for the year:  Fair Value $.....(55,827,145)  Book/Adjusted Carrying Value $.....(55,806,708)
2. Average balance for the year:  Fair Value $.....188,269,864  Book/Adjusted Carrying Value $.....188,551,769
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE10




Statement as of September 30, 2018 of the NAT'ONWIDE LlFE |NSURANCE 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)
1 2 3 4 5 6 7

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

NONE
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Statement as of September 30, 2018 of the NAT'ONWIDE LlFE 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 437,326 614,813 165,808 | XXX
Bank of America Charlotte, NC 469,238 649,155 344,792 | XXX
Bank of New York Mellon INEW YOTK, NY ..ot | eesviesssssisiensis | cessnesssnsssnessses [ oosssessinssssenssnssssnsins | coesssnsissesssesssssssensies | sessenssnnens 10,170,206 | ... 5,593,723 rereenen.57,608,909 [ XXX
JP Morgan Chase. New York, NY. ..(103,925,091) 8,013,356) | ..........(122,796,303) | XXX
PNC Pittsburgh, PA 718,236 749,312 747,478 | XXX
Wachovia Charlotte, NC. 637,280 116,563 389,016 | XXX
The Federal Home Loan Bank of Cincinnati................... Cincinnati, OH 232,565 249,445 259,629 | XXX
0199998. Deposits in.....3 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX 75,398 230,478 180,441 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 (91,184,842) (89,809,867) (63,100,230) | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 (91,184,842) (89,809,867) (63,100,230) | XXX
0599999. Total Cash, XXX XXX 0 0 (91,184,842) (89,809,867) (63,100,230) | XXX

QE12
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Statement as of September 30, 2018 of the NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Identification Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|

Exempt Money Market Mutual Funds as Identified by the SVO

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

2.042

3,997,441 6,607
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO...........cccc.iiiiiirriiie s 3,997,441 6,607
8899999. Total - Cash Equivalents 3,997,441 6,607
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